
NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

317,065.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 317,065.58

317,065.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

28,963.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,963.88

28,963.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

138,901.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 138,901.41

138,901.41

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

50,766.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,766.00

50,766.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

15,562.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,562.50

15,562.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

27,922.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,922.00

27,922.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

25,904.000 0.00100.000000Local1.000000 0.00 0.00 25,904.00
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100.000000 0.00 0.00Base 0.00 25,904.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

109,068.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,068.00

109,068.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

133,880.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 133,880.00

133,880.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

31,094.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,094.33

31,094.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

12,525.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,525.75

12,525.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

29,095.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,095.00

29,095.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

9,540.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,540.00

9,540.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

9,360.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,360.00

9,360.00
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

36,633.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,633.91

36,633.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

168,155.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 168,155.00

168,155.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

54,146.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,146.00

54,146.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

878,425.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 878,425.83

878,425.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

1,029,990.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,029,990.11

1,029,990.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

544,608.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 544,608.36

544,608.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

219,336.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 219,336.65

219,336.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016
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STIF FUND

721,225.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 721,225.07

721,225.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

414,602.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 414,602.94

414,602.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

6,966.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,966.50

6,966.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

6,098,719.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,098,719.70

6,098,719.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

320,009.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 320,009.06

320,009.06

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

218,113.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 218,113.27

218,113.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

159,973.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 159,973.48

159,973.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

238,005.410 0.00100.000000Local1.000000 0.00 0.00 238,005.41
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100.000000 0.00 0.00Base 0.00 238,005.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

412,672.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 412,672.69

412,672.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

561,826.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 561,826.50

561,826.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

78,374.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 78,374.75

78,374.75
86199E9B7 Total

0.00 0.000.00 13,101,433.6813,101,433.680 Local

0.00 0.00 0.00 13,101,433.68Base

0.0013,101,433.680 Local
0.00Base

0.00
0.00

0.00
0.00

13,101,433.68
13,101,433.68

US DOLLAR Total

CASH EQUIVALENTS  Total
13,101,433.680

Base 0.00 0.00 0.00 13,101,433.68

EQUITY
US DOLLAR

LOOP CAPITAL MARKETS USD/DTC00287Y109 ABBVIE INC 14 Sep 2016 0.01COMMON STOCK USD.01 19 Sep 2016

67,500.000 0.0063.494900Local1.000000
63.494900 0.00 675.00Base

675.00
0.00
0.00 4,286,580.75

4,286,580.75

CHEEVERS & CO. INC. USD/DTC14149Y108 CARDINAL HEALTH INC 25 Aug 2016 0.01COMMON STOCK 30 Aug 2016
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9,200.000 0.0079.720900Local1.000000
79.720900 0.00 92.00Base

92.00
0.00
0.00 733,524.28

733,524.28

LOOP CAPITAL MARKETS USD/DTC09 Sep 2016 0.0114 Sep 2016

6,600.000 0.0079.564100Local1.000000
79.564100 0.00 66.00Base

66.00
0.00
0.00 525,189.06

525,189.06

CHEEVERS & CO. INC. USD/DTC12 Sep 2016 0.0115 Sep 2016

6,700.000 0.0079.777500Local1.000000
79.777500 0.00 67.00Base

67.00
0.00
0.00 534,576.25

534,576.25
14149Y108 Total

225.00 0.000.00 1,793,289.5922,500.000 Local

0.00 225.00 0.00 1,793,289.59Base

CHEEVERS & CO. INC. USD/DTC172967424 CITIGROUP INC 22 Aug 2016 0.01COMMON STOCK USD.01 25 Aug 2016

5,500.000 0.0046.625800Local1.000000
46.625800 0.00 55.00Base

55.00
0.00
0.00 256,496.90

256,496.90

CHEEVERS & CO. INC. USD/DTC23 Aug 2016 0.0126 Aug 2016

6,900.000 0.0046.848600Local1.000000
46.848600 0.00 69.00Base

69.00
0.00
0.00 323,324.34

323,324.34
172967424 Total

124.00 0.000.00 579,821.2412,400.000 Local

0.00 124.00 0.00 579,821.24Base

MERGER USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 07 Sep 2016TRACKING STK 07 Sep 2016

27,062.488 0.0045.069999Local1.000000
45.069999 0.00 0.00Base

0.00
0.00
0.00 1,219,706.33

1,219,706.33

CHEEVERS & CO. INC. USD/DTC31428X106 FEDEX CORP 08 Sep 2016 0.01COMMON STOCK USD.1 13 Sep 2016

2,000.000 0.00165.519500Local1.000000
165.519500 0.00 20.00Base

20.00
0.00
0.00 331,059.00

331,059.00

CHEEVERS & CO. INC. USD/DTC09 Sep 2016 0.0114 Sep 2016

4,000.000 0.00163.045600Local1.000000 40.00 0.00 652,222.40
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163.045600 0.00 40.00Base 0.00 652,222.40
31428X106 Total

60.00 0.000.00 983,281.406,000.000 Local

0.00 60.00 0.00 983,281.40Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC316773100 FIFTH THIRD BANCORP 17 Aug 2016 0.01COMMON STOCK 22 Aug 2016

4,700.000 0.0019.446100Local1.000000
19.446100 0.00 32.90Base

32.90
0.00
0.00 91,429.57

91,429.57

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC18 Aug 2016 0.0123 Aug 2016

3,400.000 0.0019.510800Local1.000000
19.510800 0.00 17.00Base

17.00
0.00
0.00 66,353.72

66,353.72

UBS SECURITIES LLC USD/DTC19 Aug 2016 0.0124 Aug 2016

2,000.000 0.0019.549200Local1.000000
19.549200 0.00 14.00Base

14.00
0.00
0.00 39,112.40

39,112.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC22 Aug 2016 0.0125 Aug 2016

1,900.000 0.0019.496000Local1.000000
19.496000 0.00 9.50Base

9.50
0.00
0.00 37,051.90

37,051.90

MORGAN STANLEY CO INCORPORATED USD/DTC23 Aug 2016 0.0126 Aug 2016

3,100.000 0.0019.580000Local1.000000
19.580000 0.00 21.70Base

21.70
0.00
0.00 60,719.70

60,719.70

MORGAN STANLEY CO INCORPORATED USD/DTC24 Aug 2016 0.0129 Aug 2016

1,900.000 0.0019.564800Local1.000000
19.564800 0.00 13.30Base

13.30
0.00
0.00 37,186.42

37,186.42

MORGAN STANLEY CO INCORPORATED USD/DTC25 Aug 2016 0.0130 Aug 2016

1,100.000 0.0019.566700Local1.000000
19.566700 0.00 7.70Base

7.70
0.00
0.00 21,531.07

21,531.07

MORGAN STANLEY CO INCORPORATED USD/DTC29 Aug 2016 0.0101 Sep 2016

1,000.000 0.0019.810800Local1.000000
19.810800 0.00 7.00Base

7.00
0.00
0.00 19,817.80

19,817.80
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC30 Aug 2016 0.0102 Sep 2016

1,000.000 0.0019.972800Local1.000000
19.972800 0.00 7.00Base

7.00
0.00
0.00 19,979.80

19,979.80

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC31 Aug 2016 0.0106 Sep 2016

900.000 0.0020.071600Local1.000000
20.071600 0.00 6.30Base

6.30
0.00
0.00 18,070.74

18,070.74

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

1,200.000 0.0019.968600Local1.000000
19.968600 0.00 8.40Base

8.40
0.00
0.00 23,970.72

23,970.72

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Sep 2016 0.0112 Sep 2016

1,700.000 0.0020.020200Local1.000000
20.020200 0.00 11.90Base

11.90
0.00
0.00 34,046.24

34,046.24
316773100 Total

156.70 0.000.00 469,270.0823,900.000 Local

0.00 156.70 0.00 469,270.08Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC337932107 FIRSTENERGY CORP 17 Aug 2016 0.01COMMON STOCK USD.1 22 Aug 2016

7,200.000 0.0032.449200Local1.000000
32.449200 0.00 50.40Base

50.40
0.00
0.00 233,684.64

233,684.64

MORGAN STANLEY CO INCORPORATED USD/DTC18 Aug 2016 0.0123 Aug 2016

3,900.000 0.0032.946300Local1.000000
32.946300 0.00 27.30Base

27.30
0.00
0.00 128,517.87

128,517.87

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC19 Aug 2016 0.0124 Aug 2016

8,800.000 0.0032.660000Local1.000000
32.660000 0.00 66.00Base

66.00
0.00
0.00 287,474.00

287,474.00

MORGAN STANLEY CO INCORPORATED USD/DTC22 Aug 2016 0.0125 Aug 2016

3,000.000 0.0032.538800Local1.000000
32.538800 0.00 21.00Base

21.00
0.00
0.00 97,637.40

97,637.40

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23 Aug 2016 0.0126 Aug 2016
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11,900.000 0.0033.016700Local1.000000
33.016700 0.00 83.30Base

83.30
0.00
0.00 392,982.03

392,982.03

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC29 Aug 2016 0.0101 Sep 2016

1,100.000 0.0032.593300Local1.000000
32.593300 0.00 7.70Base

7.70
0.00
0.00 35,860.33

35,860.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

5,700.000 0.0032.485200Local1.000000
32.485200 0.00 39.90Base

39.90
0.00
0.00 185,205.54

185,205.54

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC06 Sep 2016 0.0109 Sep 2016

4,800.000 0.0032.962300Local1.000000
32.962300 0.00 33.60Base

33.60
0.00
0.00 158,252.64

158,252.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Sep 2016 0.0112 Sep 2016

2,300.000 0.0033.176500Local1.000000
33.176500 0.00 16.10Base

16.10
0.00
0.00 76,322.05

76,322.05

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Sep 2016 0.0113 Sep 2016

1,200.000 0.0033.391800Local1.000000
33.391800 0.00 8.40Base

8.40
0.00
0.00 40,078.56

40,078.56

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC09 Sep 2016 0.0114 Sep 2016

1,300.000 0.0032.982300Local1.000000
32.982300 0.00 9.10Base

9.10
0.00
0.00 42,886.09

42,886.09
337932107 Total

362.80 0.000.00 1,678,901.1551,200.000 Local

0.00 362.80 0.00 1,678,901.15Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC501044101 KROGER CO 14 Sep 2016 0.01COMMON STOCK USD1.0 19 Sep 2016

29,400.000 0.0030.770300Local1.000000
30.770300 0.00 205.80Base

205.80
0.00
0.00 904,852.62

904,852.62

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC15 Sep 2016 0.0120 Sep 2016

25,700.000 0.0030.886100Local1.000000 179.90 0.00 793,952.67
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30.886100 0.00 179.90Base 0.00 793,952.67
501044101 Total

385.70 0.000.00 1,698,805.2955,100.000 Local

0.00 385.70 0.00 1,698,805.29Base

UBS SECURITIES LLC USD/DTC56418H100 MANPOWERGROUP INC 17 Aug 2016 0.01COMMON STOCK USD.01 22 Aug 2016

1,800.000 0.0069.371500Local1.000000
69.371500 0.00 12.60Base

12.60
0.00
0.00 124,881.30

124,881.30

SANFORD CBERNSTEIN CO LLC USD/DTC22 Aug 2016 0.0125 Aug 2016

100.000 0.0069.800000Local1.000000
69.800000 0.00 0.75Base

0.75
0.00
0.00 6,980.75

6,980.75

UBS SECURITIES LLC USD/DTC23 Aug 2016 0.0126 Aug 2016

8,300.000 0.0071.099200Local1.000000
71.099200 0.00 58.10Base

58.10
0.00
0.00 590,181.46

590,181.46

UBS SECURITIES LLC USD/DTC24 Aug 2016 0.0129 Aug 2016

2,100.000 0.0071.059500Local1.000000
71.059500 0.00 14.70Base

14.70
0.00
0.00 149,239.65

149,239.65

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC29 Aug 2016 0.0101 Sep 2016

2,200.000 0.0071.862700Local1.000000
71.862700 0.00 16.50Base

16.50
0.00
0.00 158,114.44

158,114.44

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC30 Aug 2016 0.0102 Sep 2016

2,500.000 0.0070.841000Local1.000000
70.841000 0.00 18.75Base

18.75
0.00
0.00 177,121.25

177,121.25

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC31 Aug 2016 0.0106 Sep 2016

700.000 0.0071.012700Local1.000000
71.012700 0.00 5.25Base

5.25
0.00
0.00 49,714.14

49,714.14

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC01 Sep 2016 0.0107 Sep 2016

1,300.000 0.0071.270500Local1.000000
71.270500 0.00 9.75Base

9.75
0.00
0.00 92,661.40

92,661.40
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC02 Sep 2016 0.0108 Sep 2016

1,100.000 0.0072.405800Local1.000000
72.405800 0.00 7.70Base

7.70
0.00
0.00 79,654.08

79,654.08

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC06 Sep 2016 0.0109 Sep 2016

2,200.000 0.0071.504300Local1.000000
71.504300 0.00 15.40Base

15.40
0.00
0.00 157,324.86

157,324.86

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Sep 2016 0.0112 Sep 2016

900.000 0.0072.624900Local1.000000
72.624900 0.00 6.30Base

6.30
0.00
0.00 65,368.71

65,368.71

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Sep 2016 0.0113 Sep 2016

1,200.000 0.0071.978200Local1.000000
71.978200 0.00 6.00Base

6.00
0.00
0.00 86,379.84

86,379.84

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Sep 2016 0.0114 Sep 2016

1,900.000 0.0069.784200Local1.000000
69.784200 0.00 9.50Base

9.50
0.00
0.00 132,599.48

132,599.48
56418H100 Total

181.30 0.000.00 1,870,221.3626,300.000 Local

0.00 181.30 0.00 1,870,221.36Base

CHEEVERS & CO. INC. USD/DTC617446448 MORGAN STANLEY 23 Aug 2016 0.01COMMON STOCK USD.01 26 Aug 2016

11,800.000 0.0030.768300Local1.000000
30.768300 0.00 118.00Base

118.00
0.00
0.00 363,183.94

363,183.94

CHEEVERS & CO. INC. USD/DTC25 Aug 2016 0.0130 Aug 2016

10,100.000 0.0030.863900Local1.000000
30.863900 0.00 101.00Base

101.00
0.00
0.00 311,826.39

311,826.39

LOOP CAPITAL MARKETS USD/DTC09 Sep 2016 0.0114 Sep 2016

18,500.000 0.0031.801900Local1.000000
31.801900 0.00 185.00Base

185.00
0.00
0.00 588,520.15

588,520.15
617446448 Total
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

404.00 0.000.00 1,263,530.4840,400.000 Local

0.00 404.00 0.00 1,263,530.48Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC695156109 PACKAGING CORP OF AMERICA 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

800.000 0.0066.826100Local1.000000
66.826100 0.00 5.60Base

5.60
0.00
0.00 53,466.48

53,466.48

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Jul 2016 0.0108 Jul 2016

800.000 0.0065.616300Local1.000000
65.616300 0.00 5.60Base

5.60
0.00
0.00 52,498.64

52,498.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC06 Jul 2016 0.0111 Jul 2016

400.000 0.0065.586600Local1.000000
65.586600 0.00 2.80Base

2.80
0.00
0.00 26,237.44

26,237.44

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Jul 2016 0.0112 Jul 2016

800.000 0.0068.737200Local1.000000
68.737200 0.00 5.60Base

5.60
0.00
0.00 54,995.36

54,995.36

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Jul 2016 0.0113 Jul 2016

600.000 0.0069.560600Local1.000000
69.560600 0.00 4.20Base

4.20
0.00
0.00 41,740.56

41,740.56

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC11 Jul 2016 0.0114 Jul 2016

600.000 0.0070.012000Local1.000000
70.012000 0.00 4.20Base

4.20
0.00
0.00 42,011.40

42,011.40
695156109 Total

28.00 0.000.00 270,949.884,000.000 Local

0.00 28.00 0.00 270,949.88Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC783549108 RYDER SYSTEM INC 14 Sep 2016 0.01COMMON STOCK USD.5 19 Sep 2016

900.000 0.0064.914700Local1.000000
64.914700 0.00 6.75Base

6.75
0.00
0.00 58,429.98

58,429.98

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC14 Sep 2016 0.0119 Sep 2016

900.000 0.0064.904400Local1.000000 6.30 0.00 58,420.26
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September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

64.904400 0.00 6.30Base 0.00 58,420.26

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC15 Sep 2016 0.0120 Sep 2016

600.000 0.0065.700400Local1.000000
65.700400 0.00 4.20Base

4.20
0.00
0.00 39,424.44

39,424.44

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC15 Sep 2016 0.0120 Sep 2016

1,000.000 0.0065.211300Local1.000000
65.211300 0.00 7.50Base

7.50
0.00
0.00 65,218.80

65,218.80

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

300.000 0.0065.864500Local1.000000
65.864500 0.00 2.10Base

2.10
0.00
0.00 19,761.45

19,761.45

LIQUIDNET INC USD/DTC19 Sep 2016 0.0122 Sep 2016

700.000 0.0066.025000Local1.000000
66.025000 0.00 7.00Base

7.00
0.00
0.00 46,224.50

46,224.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Sep 2016 0.0122 Sep 2016

1,200.000 0.0066.034800Local1.000000
66.034800 0.00 8.40Base

8.40
0.00
0.00 79,250.16

79,250.16

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC20 Sep 2016 0.0123 Sep 2016

1,300.000 0.0064.178300Local1.000000
64.178300 0.00 9.10Base

9.10
0.00
0.00 83,440.89

83,440.89

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC21 Sep 2016 0.0126 Sep 2016

400.000 0.0064.175000Local1.000000
64.175000 0.00 3.00Base

3.00
0.00
0.00 25,673.00

25,673.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC21 Sep 2016 0.0126 Sep 2016

1,100.000 0.0063.972300Local1.000000
63.972300 0.00 7.70Base

7.70
0.00
0.00 70,377.23

70,377.23

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC22 Sep 2016 0.0127 Sep 2016

1,300.000 0.0064.786400Local1.000000
64.786400 0.00 9.10Base

9.10
0.00
0.00 84,231.42

84,231.42
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September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23 Sep 2016 0.0128 Sep 2016

1,500.000 0.0063.927200Local1.000000
63.927200 0.00 10.50Base

10.50
0.00
0.00 95,901.30

95,901.30

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26 Sep 2016 0.0129 Sep 2016

600.000 0.0063.710100Local1.000000
63.710100 0.00 4.20Base

4.20
0.00
0.00 38,230.26

38,230.26

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC27 Sep 2016 0.0130 Sep 2016

300.000 0.0063.660000Local1.000000
63.660000 0.00 2.25Base

2.25
0.00
0.00 19,100.25

19,100.25

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC27 Sep 2016 0.0130 Sep 2016

1,000.000 0.0063.597500Local1.000000
63.597500 0.00 7.00Base

7.00
0.00
0.00 63,604.50

63,604.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Sep 2016 0.01OPEN

400.000 0.0064.136900Local1.000000
64.136900 0.00 2.80Base

2.80
0.00
0.00 25,657.56

25,657.56

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC29 Sep 2016 0.01OPEN

700.000 0.0064.808600Local1.000000
64.808600 0.00 4.90Base

4.90
0.00
0.00 45,370.92

45,370.92

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC30 Sep 2016 0.01OPEN

600.000 0.0065.794500Local1.000000
65.794500 0.00 4.20Base

4.20
0.00
0.00 39,480.90

39,480.90
783549108 Total

107.00 0.000.00 957,797.8214,800.000 Local

0.00 107.00 0.00 957,797.82Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC867914103 SUNTRUST BANKS INC 17 Aug 2016 0.01COMMON STOCK USD1.0 22 Aug 2016

8,000.000 0.0042.301900Local1.000000
42.301900 0.00 56.00Base

56.00
0.00
0.00 338,471.20

338,471.20

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC22 Aug 2016 0.0125 Aug 2016
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8,100.000 0.0042.807600Local1.000000
42.807600 0.00 56.70Base

56.70
0.00
0.00 346,798.26

346,798.26

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC23 Aug 2016 0.0126 Aug 2016

9,500.000 0.0042.911000Local1.000000
42.911000 0.00 47.50Base

47.50
0.00
0.00 407,702.00

407,702.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC25 Aug 2016 0.0130 Aug 2016

3,900.000 0.0042.821300Local1.000000
42.821300 0.00 19.50Base

19.50
0.00
0.00 167,022.57

167,022.57

MORGAN STANLEY CO INCORPORATED USD/DTC26 Aug 2016 0.0131 Aug 2016

3,200.000 0.0042.827700Local1.000000
42.827700 0.00 22.40Base

22.40
0.00
0.00 137,071.04

137,071.04

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC29 Aug 2016 0.0101 Sep 2016

2,500.000 0.0043.517300Local1.000000
43.517300 0.00 17.50Base

17.50
0.00
0.00 108,810.75

108,810.75

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30 Aug 2016 0.0102 Sep 2016

1,200.000 0.0043.570400Local1.000000
43.570400 0.00 6.00Base

6.00
0.00
0.00 52,290.48

52,290.48

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC31 Aug 2016 0.0106 Sep 2016

500.000 0.0043.846500Local1.000000
43.846500 0.00 3.50Base

3.50
0.00
0.00 21,926.75

21,926.75
867914103 Total

229.10 0.000.00 1,580,093.0536,900.000 Local

0.00 229.10 0.00 1,580,093.05Base

UBS SECURITIES LLC USD/DTC883203101 TEXTRON INC 17 Aug 2016 0.01COMMON STOCK USD.125 22 Aug 2016

23,400.000 0.0040.366900Local1.000000
40.366900 0.00 163.80Base

163.80
0.00
0.00 944,749.26

944,749.26

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC22 Aug 2016 0.0125 Aug 2016

1,800.000 0.0040.746200Local1.000000 13.50 0.00 73,356.66
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FUND:
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LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

40.746200 0.00 13.50Base 0.00 73,356.66

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC23 Aug 2016 0.0126 Aug 2016

10,800.000 0.0041.040400Local1.000000
41.040400 0.00 81.00Base

81.00
0.00
0.00 443,317.32

443,317.32

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC24 Aug 2016 0.0129 Aug 2016

16,200.000 0.0041.018000Local1.000000
41.018000 0.00 121.50Base

121.50
0.00
0.00 664,613.10

664,613.10

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC25 Aug 2016 0.0130 Aug 2016

1,100.000 0.0040.822900Local1.000000
40.822900 0.00 7.70Base

7.70
0.00
0.00 44,912.89

44,912.89
883203101 Total

387.50 0.000.00 2,170,949.2353,300.000 Local

0.00 387.50 0.00 2,170,949.23Base

MERGER USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 06 Sep 2016COMMON STOCK USD.01 06 Sep 2016

15,794.730 0.0047.659999Local1.000000
47.659999 0.00 0.00Base

0.00
0.00
0.00 752,776.83

752,776.83

MANDATORY EXCHANGE NON CASH USD/DTCG9078F107 TRITON INTERNATIONAL LTD/BER 13 Jul 2016COMMON STOCK USD.01 13 Jul 2016

34,400.000 0.0027.405000Local1.000000
27.405000 0.00 0.00Base

0.00
0.00
0.00 942,732.02

942,732.02

0.00491,557.218 Local
0.00Base

3,326.10
3,326.10

0.00
0.00

22,518,706.50
22,518,706.50

US DOLLAR Total

EQUITY  Total
491,557.218

Base 0.00 3,326.10 0.00 22,518,706.50
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FUND:
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LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

35,620,140.180.003,326.100.00

13,592,990.898

PURCHASE Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

11,251.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,251.14

11,251.14

STATE STREET BANK AND TRUST USD/CSW06 Jul 201631 Dec 2030 06 Jul 2016

STIF FUND

8,730.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,730.53

8,730.53

STATE STREET BANK AND TRUST USD/CSW07 Jul 201631 Dec 2030 07 Jul 2016

STIF FUND

50,364.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,364.41

50,364.41

STATE STREET BANK AND TRUST USD/CSW11 Jul 201631 Dec 2030 11 Jul 2016

STIF FUND

23,105.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,105.56

23,105.56

STATE STREET BANK AND TRUST USD/CSW12 Jul 201631 Dec 2030 12 Jul 2016

STIF FUND

51,875.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,875.12

51,875.12

STATE STREET BANK AND TRUST USD/CSW13 Jul 201631 Dec 2030 13 Jul 2016

STIF FUND

41,740.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,740.56

41,740.56

STATE STREET BANK AND TRUST USD/CSW14 Jul 201631 Dec 2030 14 Jul 2016

STIF FUND

31,329.310 0.00100.000000Local1.000000 0.00 0.00 31,329.31
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FUND:
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LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 31,329.31

STATE STREET BANK AND TRUST USD/CSW22 Aug 201631 Dec 2030 22 Aug 2016

STIF FUND

1,497,470.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,497,470.79

1,497,470.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.503% 31 Dec 2030 25 Aug 2016

STIF FUND

412,140.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 412,140.10

412,140.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.513% 31 Dec 2030 26 Aug 2016

STIF FUND

2,256,670.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,256,670.66

2,256,670.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.570% 31 Dec 2030 30 Aug 2016

STIF FUND

700,668.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 700,668.37

700,668.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.560% 31 Dec 2030 02 Sep 2016

STIF FUND

138,815.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 138,815.76

138,815.76

STATE STREET BANK AND TRUST USD/CSW13 Sep 201631 Dec 2030 13 Sep 2016

STIF FUND

289,108.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 289,108.12

289,108.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.558% 31 Dec 2030 14 Sep 2016

STIF FUND

1,887,286.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,887,286.89

1,887,286.89
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LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.561% 31 Dec 2030 15 Sep 2016

STIF FUND

165,133.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 165,133.60

165,133.60

STATE STREET BANK AND TRUST USD/CSW19 Sep 201631 Dec 2030 19 Sep 2016

STIF FUND

5,215,782.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,215,782.46

5,215,782.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.582% 31 Dec 2030 20 Sep 2016

STIF FUND

718,082.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 718,082.05

718,082.05

STATE STREET BANK AND TRUST USD/CSW26 Sep 201631 Dec 2030 26 Sep 2016

STIF FUND

63,940.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,940.23

63,940.23

STATE STREET BANK AND TRUST USD/CSW27 Sep 201631 Dec 2030 27 Sep 2016

STIF FUND

84,231.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 84,231.42

84,231.42

STATE STREET BANK AND TRUST USD/CSW28 Sep 201631 Dec 2030 28 Sep 2016

STIF FUND

86,331.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 86,331.30

86,331.30

STATE STREET BANK AND TRUST USD/CSW29 Sep 201631 Dec 2030 29 Sep 2016

STIF FUND

5,429.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,429.08

5,429.08
86199E9B7 Total
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 13,739,487.4613,739,487.460 Local

0.00 0.00 0.00 13,739,487.46Base

0.0013,739,487.460 Local
0.00Base

0.00
0.00

0.00
0.00

13,739,487.46
13,739,487.46

US DOLLAR Total

CASH EQUIVALENTS  Total
13,739,487.460

Base 0.00 0.00 0.00 13,739,487.46

EQUITY
US DOLLAR

UBS SECURITIES LLC USD/DTC025537101 AMERICAN ELECTRIC POWER 19 Aug 2016 0.01COMMON STOCK USD6.5 24 Aug 2016

2,200.000 0.0066.410800Local1.000000
66.410800 0.00 15.40Base

15.40
3.19
3.19 146,085.17

146,085.17

UBS SECURITIES LLC USD/DTC22 Aug 2016 0.0125 Aug 2016

2,800.000 0.0066.589200Local1.000000
66.589200 0.00 19.60Base

19.60
4.07
4.07 186,426.09

186,426.09

UBS SECURITIES LLC USD/DTC23 Aug 2016 0.0126 Aug 2016

2,200.000 0.0066.645700Local1.000000
66.645700 0.00 15.40Base

15.40
3.20
3.20 146,601.94

146,601.94

UBS SECURITIES LLC USD/DTC24 Aug 2016 0.0129 Aug 2016

3,600.000 0.0066.290300Local1.000000
66.290300 0.00 25.20Base

25.20
5.21
5.21 238,614.67

238,614.67

UBS SECURITIES LLC USD/DTC25 Aug 2016 0.0130 Aug 2016

3,000.000 0.0066.480000Local1.000000
66.480000 0.00 21.00Base

21.00
4.35
4.35 199,414.65

199,414.65

UBS SECURITIES LLC USD/DTC26 Aug 2016 0.0131 Aug 2016

3,600.000 0.0065.627600Local1.000000 25.20 5.16 236,229.00
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

65.627600 0.00 25.20Base 5.16 236,229.00

UBS SECURITIES LLC USD/DTC29 Aug 2016 0.0101 Sep 2016

6,200.000 0.0065.124600Local1.000000
65.124600 0.00 43.40Base

43.40
8.81
8.81 403,720.31

403,720.31

UBS SECURITIES LLC USD/DTC30 Aug 2016 0.0102 Sep 2016

600.000 0.0064.613300Local1.000000
64.613300 0.00 4.20Base

4.20
0.85
0.85 38,762.93

38,762.93

UBS SECURITIES LLC USD/DTC31 Aug 2016 0.0106 Sep 2016

5,200.000 0.0064.436300Local1.000000
64.436300 0.00 36.40Base

36.40
7.31
7.31 335,025.05

335,025.05

UBS SECURITIES LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

2,600.000 0.0064.462600Local1.000000
64.462600 0.00 18.20Base

18.20
3.66
3.66 167,580.90

167,580.90

UBS SECURITIES LLC USD/DTC02 Sep 2016 0.0108 Sep 2016

3,500.000 0.0065.029500Local1.000000
65.029500 0.00 24.50Base

24.50
4.97
4.97 227,573.78

227,573.78

UBS SECURITIES LLC USD/DTC06 Sep 2016 0.0109 Sep 2016

6,200.000 0.0065.999400Local1.000000
65.999400 0.00 43.40Base

43.40
8.93
8.93 409,143.95

409,143.95

UBS SECURITIES LLC USD/DTC07 Sep 2016 0.0112 Sep 2016

3,000.000 0.0066.056200Local1.000000
66.056200 0.00 21.00Base

21.00
4.33
4.33 198,143.27

198,143.27

UBS SECURITIES LLC USD/DTC08 Sep 2016 0.0113 Sep 2016

2,100.000 0.0066.108100Local1.000000
66.108100 0.00 14.70Base

14.70
3.03
3.03 138,809.28

138,809.28

UBS SECURITIES LLC USD/DTC09 Sep 2016 0.0114 Sep 2016

100.000 0.0065.120800Local1.000000
65.120800 0.00 0.70Base

0.70
0.15
0.15 6,511.23

6,511.23
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC12 Sep 2016 0.0115 Sep 2016

2,700.000 0.0064.441200Local1.000000
64.441200 0.00 18.90Base

18.90
3.80
3.80 173,968.54

173,968.54

UBS SECURITIES LLC USD/DTC13 Sep 2016 0.0116 Sep 2016

1,200.000 0.0064.218000Local1.000000
64.218000 0.00 8.40Base

8.40
1.68
1.68 77,051.52

77,051.52

UBS SECURITIES LLC USD/DTC14 Sep 2016 0.0119 Sep 2016

1,100.000 0.0064.144500Local1.000000
64.144500 0.00 7.70Base

7.70
1.54
1.54 70,549.71

70,549.71

UBS SECURITIES LLC USD/DTC15 Sep 2016 0.0120 Sep 2016

2,300.000 0.0064.232700Local1.000000
64.232700 0.00 16.10Base

16.10
3.23
3.23 147,715.88

147,715.88

UBS SECURITIES LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

2,400.000 0.0064.462100Local1.000000
64.462100 0.00 16.80Base

16.80
3.38
3.38 154,688.86

154,688.86

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC19 Sep 2016 0.0122 Sep 2016

2,700.000 0.0065.325400Local1.000000
65.325400 0.00 13.50Base

13.50
3.85
3.85 176,361.23

176,361.23

UBS SECURITIES LLC USD/DTC20 Sep 2016 0.0123 Sep 2016

500.000 0.0065.301500Local1.000000
65.301500 0.00 3.50Base

3.50
0.72
0.72 32,646.53

32,646.53
025537101 Total

413.20 85.420.00 3,911,624.4959,800.000 Local

0.00 413.20 85.42 3,911,624.49Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC244199105 DEERE + CO 17 Aug 2016 0.01COMMON STOCK USD1.0 22 Aug 2016

1,900.000 0.0077.487300Local1.000000
77.487300 0.00 13.30Base

13.30
3.21
3.21 147,209.36

147,209.36

UBS SECURITIES LLC USD/DTC18 Aug 2016 0.0123 Aug 2016
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8,600.000 0.0077.123000Local1.000000
77.123000 0.00 60.20Base

60.20
14.46
14.46 663,183.14

663,183.14

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC19 Aug 2016 0.0124 Aug 2016

11,600.000 0.0084.434900Local1.000000
84.434900 0.00 81.20Base

81.20
21.36
21.36 979,342.28

979,342.28
244199105 Total

154.70 39.030.00 1,789,734.7822,100.000 Local

0.00 154.70 39.03 1,789,734.78Base

SALE OF FRACTIONAL S USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 30 Sep 2016TRACKING STK 30 Sep 2016

0.488 0.0047.868852Local1.000000
47.868852 0.00 0.00Base

0.00
0.00
0.00 23.36

23.36

MERGER USD/DTC268648102 EMC CORP/MA 07 Sep 2016COMMON STOCK USD.01 07 Sep 2016

242,800.000 0.0029.073502Local1.000000
29.073502 0.00 0.00Base

0.00
0.00
0.00 7,059,046.33

7,059,046.33

SANFORD CBERNSTEIN CO LLC USD/DTC45688C107 INGEVITY CORP 17 Aug 2016 0.01COMMON STOCK USD.01 22 Aug 2016

100.000 0.0044.128200Local1.000000
44.128200 0.00 0.75Base

0.75
0.10
0.10 4,411.97

4,411.97

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC18 Aug 2016 0.0123 Aug 2016

100.000 0.0043.886300Local1.000000
43.886300 0.00 0.70Base

0.70
0.10
0.10 4,387.83

4,387.83

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC24 Aug 2016 0.0129 Aug 2016

1,452.000 0.0043.123000Local1.000000
43.123000 0.00 10.16Base

10.16
1.37
1.37 62,603.07

62,603.07
45688C107 Total

11.61 1.570.00 71,402.871,652.000 Local

0.00 11.61 1.57 71,402.87Base

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC457187102 INGREDION INC 17 Aug 2016 0.01COMMON STOCK USD.01 22 Aug 2016
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

600.000 0.00134.020100Local1.000000
134.020100 0.00 4.20Base

4.20
1.76
1.76 80,406.10

80,406.10

UBS SECURITIES LLC USD/DTC18 Aug 2016 0.0123 Aug 2016

3,000.000 0.00135.252100Local1.000000
135.252100 0.00 21.00Base

21.00
8.85
8.85 405,726.45

405,726.45

UBS SECURITIES LLC USD/DTC19 Aug 2016 0.0124 Aug 2016

1,700.000 0.00135.980000Local1.000000
135.980000 0.00 11.90Base

11.90
5.04
5.04 231,149.06

231,149.06

UBS SECURITIES LLC USD/DTC22 Aug 2016 0.0125 Aug 2016

1,600.000 0.00137.357300Local1.000000
137.357300 0.00 11.20Base

11.20
4.80
4.80 219,755.68

219,755.68

UBS SECURITIES LLC USD/DTC23 Aug 2016 0.0126 Aug 2016

1,000.000 0.00137.626200Local1.000000
137.626200 0.00 7.00Base

7.00
3.01
3.01 137,616.19

137,616.19

UBS SECURITIES LLC USD/DTC24 Aug 2016 0.0129 Aug 2016

100.000 0.00137.026700Local1.000000
137.026700 0.00 0.70Base

0.70
0.30
0.30 13,701.67

13,701.67

UBS SECURITIES LLC USD/DTC25 Aug 2016 0.0130 Aug 2016

1,000.000 0.00136.468800Local1.000000
136.468800 0.00 7.00Base

7.00
2.98
2.98 136,458.82

136,458.82

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC26 Aug 2016 0.0131 Aug 2016

600.000 0.00136.672800Local1.000000
136.672800 0.00 4.20Base

4.20
1.79
1.79 81,997.69

81,997.69

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC29 Aug 2016 0.0101 Sep 2016

700.000 0.00136.296300Local1.000000
136.296300 0.00 4.90Base

4.90
2.08
2.08 95,400.43

95,400.43

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC30 Aug 2016 0.0102 Sep 2016

200.000 0.00136.031700Local1.000000 1.40 0.60 27,204.34
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

136.031700 0.00 1.40Base 0.60 27,204.34

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC31 Aug 2016 0.0106 Sep 2016

300.000 0.00136.041700Local1.000000
136.041700 0.00 2.10Base

2.10
0.89
0.89 40,809.52

40,809.52
457187102 Total

75.60 32.100.00 1,470,225.9510,800.000 Local

0.00 75.60 32.10 1,470,225.95Base

MERGER USD/DTC478366107 JOHNSON CONTROLS INC 06 Sep 2016COMMON STOCK USD.013 06 Sep 2016

18,900.000 0.0045.558761Local1.000000
45.558761 0.00 0.00Base

0.00
0.00
0.00 861,060.60

861,060.60

SANFORD CBERNSTEIN CO LLC USD/DTC529771107 LEXMARK INTERNATIONAL INC A 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

600.000 0.0036.023400Local1.000000
36.023400 0.00 4.50Base

4.50
0.48
0.48 21,609.06

21,609.06

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC12 Sep 2016 0.0115 Sep 2016

2,000.000 0.0036.459100Local1.000000
36.459100 0.00 14.00Base

14.00
1.59
1.59 72,902.61

72,902.61

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC13 Sep 2016 0.0116 Sep 2016

400.000 0.0036.385200Local1.000000
36.385200 0.00 2.80Base

2.80
0.32
0.32 14,550.96

14,550.96

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC14 Sep 2016 0.0119 Sep 2016

400.000 0.0036.426400Local1.000000
36.426400 0.00 2.80Base

2.80
0.32
0.32 14,567.44

14,567.44

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC15 Sep 2016 0.0120 Sep 2016

900.000 0.0036.450000Local1.000000
36.450000 0.00 6.30Base

6.30
0.72
0.72 32,797.98

32,797.98

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC19 Sep 2016 0.0122 Sep 2016

100.000 0.0036.409500Local1.000000
36.409500 0.00 0.70Base

0.70
0.08
0.08 3,640.17

3,640.17
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30 Sep 2016 0.01OPEN

2,000.000 0.0039.951700Local1.000000
39.951700 0.00 10.00Base

10.00
1.74
1.74 79,891.66

79,891.66
529771107 Total

41.10 5.250.00 239,959.886,400.000 Local

0.00 41.10 5.25 239,959.88Base

CHEEVERS & CO. INC. USD/DTC666807102 NORTHROP GRUMMAN CORP 19 Sep 2016 0.01COMMON STOCK USD1.0 22 Sep 2016

1,400.000 0.00212.032800Local1.000000
212.032800 0.00 14.00Base

14.00
6.47
6.47 296,825.45

296,825.45

CHEEVERS & CO. INC. USD/DTC20 Sep 2016 0.0123 Sep 2016

2,400.000 0.00212.172900Local1.000000
212.172900 0.00 24.00Base

24.00
11.10
11.10 509,179.86

509,179.86
666807102 Total

38.00 17.570.00 806,005.313,800.000 Local

0.00 38.00 17.57 806,005.31Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC74967R106 RMR GROUP INC/THE   A 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0031.026400Local1.000000
31.026400 0.00 0.50Base

0.50
0.07
0.07 3,102.07

3,102.07

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Jul 2016 0.0111 Jul 2016

100.000 0.0031.324500Local1.000000
31.324500 0.00 0.50Base

0.50
0.07
0.07 3,131.88

3,131.88

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Jul 2016 0.0112 Jul 2016

100.000 0.0031.208100Local1.000000
31.208100 0.00 0.50Base

0.50
0.07
0.07 3,120.24

3,120.24

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC12 Jul 2016 0.0115 Jul 2016

145.000 0.0032.567200Local1.000000
32.567200 0.00 0.73Base

0.73
0.10
0.10 4,721.41

4,721.41
74967R106 Total
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NHDF
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2.23 0.310.00 14,075.60445.000 Local

0.00 2.23 0.31 14,075.60Base

MANDATORY EXCHANGE NON CASH USD/DTC874083108 TAL INTERNATIONAL GROUP INC 13 Jul 2016COMMON STOCK USD.001 13 Jul 2016

34,400.000 0.0027.405000Local1.000000
27.405000 0.00 0.00Base

0.00
0.00
0.00 942,732.02

942,732.02

CHEEVERS & CO. INC. USD/DTC902494103 TYSON FOODS INC CL A 24 Aug 2016 0.01COMMON STOCK USD.1 29 Aug 2016

14,400.000 0.0075.062200Local1.000000
75.062200 0.00 144.00Base

144.00
23.56
23.56 1,080,728.12

1,080,728.12

CHEEVERS & CO. INC. USD/DTC25 Aug 2016 0.0130 Aug 2016

3,200.000 0.0075.722700Local1.000000
75.722700 0.00 32.00Base

32.00
5.28
5.28 242,275.36

242,275.36
902494103 Total

176.00 28.840.00 1,323,003.4817,600.000 Local

0.00 176.00 28.84 1,323,003.48Base

SALE OF FRACTIONAL S USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 28 Sep 2016COMMON STOCK USD.01 28 Sep 2016

0.730 0.0044.082191Local1.000000
44.082191 0.00 0.00Base

0.00
0.00
0.00 32.18

32.18

0.00418,698.218 Local
0.00Base

912.44
912.44

210.09
210.09

18,488,926.85
18,488,926.85

US DOLLAR Total

EQUITY  Total
418,698.218

Base 0.00 912.44 210.09 18,488,926.85

32,228,414.31210.09912.440.00

14,158,185.678

SALES Total

Base
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NHDG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-RHUMBLINE ADVISORSPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHDM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

243,547.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 243,547.84

243,547.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

1,596,094.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,596,094.28

1,596,094.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

22,437.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,437.78

22,437.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

11,868.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,868.79

11,868.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

175,041.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,041.22

175,041.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

185,872.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 185,872.24

185,872.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

4,583.840 0.00100.000000Local1.000000 0.00 0.00 4,583.84
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 4,583.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW15 Jul 201631 Dec 2030 15 Jul 2016

STIF FUND

206,278.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 206,278.34

206,278.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20160.511% 31 Dec 2030 18 Jul 2016

STIF FUND

26,631.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,631.66

26,631.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

1,315.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,315.50

1,315.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

14,440.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,440.99

14,440.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

22,132.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,132.04

22,132.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

1,503.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,503.68

1,503.68
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

141,049.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,049.50

141,049.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW27 Jul 201631 Dec 2030 27 Jul 2016

STIF FUND

167,053.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 167,053.27

167,053.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

107,354.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 107,354.42

107,354.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

139,124.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,124.51

139,124.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

582,222.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 582,222.35

582,222.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

20,059.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,059.56

20,059.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016
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Base Currency: USD - US DOLLAR

July 1, 2016
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Stl Cur/Loc
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

13,911.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,911.64

13,911.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

47,981.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,981.87

47,981.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

12,610.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,610.36

12,610.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

11,865.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,865.50

11,865.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

15,787.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,787.63

15,787.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

209,528.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 209,528.45

209,528.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

19,611.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,611.06

19,611.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

328,181.710 0.00100.000000Local1.000000 0.00 0.00 328,181.71
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 328,181.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

9,445.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,445.32

9,445.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

21,534.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,534.50

21,534.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

63,797.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,797.58

63,797.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

80,406.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,406.46

80,406.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

25,020.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,020.35

25,020.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

22,966.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,966.77

22,966.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

49,840.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,840.54

49,840.54

Books Closed Prepared by State StreetPage 34



NHDM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

7,653.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,653.36

7,653.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

4,800.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,800.31

4,800.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

87,378.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,378.92

87,378.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

510,488.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 510,488.64

510,488.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

75,744.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,744.80

75,744.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

269,288.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 269,288.40

269,288.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

278,603.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,603.68

278,603.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016
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STIF FUND

3,313,099.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,313,099.84

3,313,099.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

352,124.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 352,124.03

352,124.03

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

405,652.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 405,652.19

405,652.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

39,205.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,205.44

39,205.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

229,481.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 229,481.34

229,481.34

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

168,448.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 168,448.75

168,448.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

7,978.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,978.31

7,978.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

72,037.750 0.00100.000000Local1.000000 0.00 0.00 72,037.75
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Broker NameTrd Date Stl Date
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Comm Per Shr

100.000000 0.00 0.00Base 0.00 72,037.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

8,027.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,027.30

8,027.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

384,057.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 384,057.84

384,057.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

32,835.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,835.15

32,835.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW28 Sep 201631 Dec 2030 28 Sep 2016

STIF FUND

19,253.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,253.87

19,253.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

106,719.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 106,719.50

106,719.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

323,518.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 323,518.37

323,518.37
86199E9B7 Total
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Comm Per Shr

0.00 0.000.00 11,297,499.3711,297,499.370 Local

0.00 0.00 0.00 11,297,499.37Base

0.0011,297,499.370 Local
0.00Base

0.00
0.00

0.00
0.00

11,297,499.37
11,297,499.37

US DOLLAR Total

CASH EQUIVALENTS  Total
11,297,499.370

Base 0.00 0.00 0.00 11,297,499.37

EQUITY
US DOLLAR

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00206R102 AT+T INC 09 Sep 2016 0.02COMMON STOCK USD1.0 14 Sep 2016

1,400.000 0.0039.724300Local1.000000
39.724300 0.00 21.00Base

21.00
0.00
0.00 55,635.02

55,635.02

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

1,700.000 0.0040.200000Local1.000000
40.200000 0.00 8.50Base

8.50
0.00
0.00 68,348.50

68,348.50
00206R102 Total

29.50 0.000.00 123,983.523,100.000 Local

0.00 29.50 0.00 123,983.52Base

JEFFERIES + COMPANY INC USD/DTC002824100 ABBOTT LABORATORIES 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

1,800.000 0.0041.870000Local1.000000
41.870000 0.00 9.00Base

9.00
0.00
0.00 75,375.00

75,375.00

JEFFERIES + COMPANY INC USD/DTC00287Y109 ABBVIE INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,600.000 0.0063.270000Local1.000000
63.270000 0.00 8.00Base

8.00
0.00
0.00 101,240.00

101,240.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00507V109 ACTIVISION BLIZZARD INC 09 Sep 2016 0.02COMMON STOCK USD.000 14 Sep 2016
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1,300.000 0.0042.483100Local1.000000
42.483100 0.00 19.50Base

19.50
0.00
0.00 55,247.53

55,247.53

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

11,400.000 0.0044.420000Local1.000000
44.420000 0.00 57.00Base

57.00
0.00
0.00 506,445.00

506,445.00
00507V109 Total

76.50 0.000.00 561,692.5312,700.000 Local

0.00 76.50 0.00 561,692.53Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC009158106 AIR PRODUCTS + CHEMICALS INC 19 Aug 2016 0.02COMMON STOCK USD1.0 24 Aug 2016

388.000 0.00155.536100Local1.000000
155.536100 0.00 5.82Base

5.82
0.00
0.00 60,353.83

60,353.83

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

1,512.000 0.00145.800000Local1.000000
145.800000 0.00 7.56Base

7.56
0.00
0.00 220,457.16

220,457.16
009158106 Total

13.38 0.000.00 280,810.991,900.000 Local

0.00 13.38 0.00 280,810.99Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC012653101 ALBEMARLE CORP 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016

7,300.000 0.0083.666500Local1.000000
83.666500 0.00 109.50Base

109.50
0.00
0.00 610,874.95

610,874.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC018802108 ALLIANT ENERGY CORP 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016

14,700.000 0.0040.431300Local1.000000
40.431300 0.00 220.50Base

220.50
0.00
0.00 594,560.61

594,560.61

JEFFERIES + COMPANY INC USD/DTC02079K107 ALPHABET INC CL C 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

159.000 0.00768.880000Local1.000000
768.880000 0.00 0.80Base

0.80
0.00
0.00 122,252.72

122,252.72

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02079K305 ALPHABET INC CL A 09 Sep 2016 0.01COMMON STOCK USD.001 14 Sep 2016
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Broker NameTrd Date Stl Date
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69.000 0.00790.800000Local1.000000
790.800000 0.00 1.03Base

1.03
0.00
0.00 54,566.23

54,566.23

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

169.000 0.00797.970000Local1.000000
797.970000 0.00 0.85Base

0.85
0.00
0.00 134,857.78

134,857.78
02079K305 Total

1.88 0.000.00 189,424.01238.000 Local

0.00 1.88 0.00 189,424.01Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02209S103 ALTRIA GROUP INC 11 Jul 2016 0.02COMMON STOCK USD.333 14 Jul 2016

900.000 0.0069.806700Local1.000000
69.806700 0.00 13.50Base

13.50
0.00
0.00 62,839.53

62,839.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC023135106 AMAZON.COM INC 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

91.000 0.00764.470000Local1.000000
764.470000 0.00 1.36Base

1.36
0.00
0.00 69,568.13

69,568.13

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

552.000 0.00778.520000Local1.000000
778.520000 0.00 2.76Base

2.76
0.00
0.00 429,745.80

429,745.80
023135106 Total

4.12 0.000.00 499,313.93643.000 Local

0.00 4.12 0.00 499,313.93Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC025537101 AMERICAN ELECTRIC POWER 19 Aug 2016 0.02COMMON STOCK USD6.5 24 Aug 2016

900.000 0.0066.220000Local1.000000
66.220000 0.00 13.50Base

13.50
0.00
0.00 59,611.50

59,611.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC032511107 ANADARKO PETROLEUM CORP 11 Jul 2016 0.02COMMON STOCK USD.1 14 Jul 2016

1,100.000 0.0055.740900Local1.000000
55.740900 0.00 16.50Base

16.50
0.00
0.00 61,331.49

61,331.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC037833100 APPLE INC 19 Aug 2016 0.02COMMON STOCK USD.000 24 Aug 2016
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1,017.000 0.00109.285500Local1.000000
109.285500 0.00 15.26Base

15.26
0.00
0.00 111,158.61

111,158.61

JEFFERIES + COMPANY INC USD/DTC053015103 AUTOMATIC DATA PROCESSING 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

700.000 0.0086.750000Local1.000000
86.750000 0.00 3.50Base

3.50
0.00
0.00 60,728.50

60,728.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC058498106 BALL CORP 11 Jul 2016 0.02COMMON STOCK 14 Jul 2016

2,600.000 0.0071.656200Local1.000000
71.656200 0.00 39.00Base

39.00
0.00
0.00 186,345.12

186,345.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC04 Aug 2016 04 Aug 2016

212.000 0.0070.100000Local1.000000
70.100000 0.00 0.00Base

0.00
0.00
0.00 14,861.20

14,861.20
058498106 Total

39.00 0.000.00 201,206.322,812.000 Local

0.00 39.00 0.00 201,206.32Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC060505104 BANK OF AMERICA CORP 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

4,200.000 0.0015.205000Local1.000000
15.205000 0.00 63.00Base

63.00
0.00
0.00 63,924.00

63,924.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC071813109 BAXTER INTERNATIONAL INC 11 Jul 2016 0.02COMMON STOCK USD1.0 14 Jul 2016

1,300.000 0.0046.548500Local1.000000
46.548500 0.00 19.50Base

19.50
0.00
0.00 60,532.55

60,532.55

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC084670702 BERKSHIRE HATHAWAY INC CL B 09 Sep 2016 0.01COMMON STOCK USD.003 14 Sep 2016

439.000 0.00147.096900Local1.000000
147.096900 0.00 6.58Base

6.58
0.00
0.00 64,582.12

64,582.12

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

2,213.000 0.00145.010000Local1.000000
145.010000 0.00 11.07Base

11.07
0.00
0.00 320,918.20

320,918.20
084670702 Total
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17.65 0.000.00 385,500.322,652.000 Local

0.00 17.65 0.00 385,500.32Base

JEFFERIES + COMPANY INC USD/DTC09062X103 BIOGEN INC 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

237.000 0.00304.510000Local1.000000
304.510000 0.00 1.19Base

1.19
0.00
0.00 72,170.06

72,170.06

JEFFERIES + COMPANY INC USD/DTC125509109 CIGNA CORP 16 Sep 2016 0.01COMMON STOCK USD.25 21 Sep 2016

492.000 0.00131.990000Local1.000000
131.990000 0.00 2.46Base

2.46
0.00
0.00 64,941.54

64,941.54

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12572Q105 CME GROUP INC 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

633.000 0.00105.591000Local1.000000
105.591000 0.00 9.49Base

9.49
0.00
0.00 66,848.59

66,848.59

JEFFERIES + COMPANY INC USD/DTC134429109 CAMPBELL SOUP CO 16 Sep 2016 0.01COMMON STOCK USD.037 21 Sep 2016

1,300.000 0.0055.380000Local1.000000
55.380000 0.00 6.50Base

6.50
0.00
0.00 72,000.50

72,000.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16119P108 CHARTER COMMUNICATIONS INC A 09 Sep 2016 0.02COMMON STOCK USD.001 14 Sep 2016

14,046.000 0.00265.068200Local1.000000
265.068200 0.00 210.69Base

210.69
0.00
0.00 3,723,358.63

3,723,358.63

JEFFERIES + COMPANY INC USD/DTC165167107 CHESAPEAKE ENERGY CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

11,100.000 0.007.350000Local1.000000
7.350000 0.00 55.50Base

55.50
0.00
0.00 81,640.50

81,640.50

JEFFERIES + COMPANY INC USD/DTC166764100 CHEVRON CORP 16 Sep 2016 0.01COMMON STOCK USD.75 21 Sep 2016

1,200.000 0.0097.840000Local1.000000
97.840000 0.00 6.00Base

6.00
0.00
0.00 117,414.00

117,414.00

JEFFERIES + COMPANY INC USD/DTC17275R102 CISCO SYSTEMS INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

2,800.000 0.0030.840000Local1.000000
30.840000 0.00 14.00Base

14.00
0.00
0.00 86,366.00

86,366.00
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JEFFERIES + COMPANY INC USD/DTC191216100 COCA COLA CO/THE 16 Sep 2016 0.01COMMON STOCK USD.25 21 Sep 2016

1,500.000 0.0042.140000Local1.000000
42.140000 0.00 7.50Base

7.50
0.00
0.00 63,217.50

63,217.50

JEFFERIES + COMPANY INC USD/DTC192446102 COGNIZANT TECH SOLUTIONS A 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,200.000 0.0053.320000Local1.000000
53.320000 0.00 6.00Base

6.00
0.00
0.00 63,990.00

63,990.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC20605P101 CONCHO RESOURCES INC 19 Aug 2016 0.02COMMON STOCK USD.001 24 Aug 2016

792.000 0.00134.219900Local1.000000
134.219900 0.00 11.88Base

11.88
0.00
0.00 106,314.04

106,314.04

JEFFERIES + COMPANY INC USD/DTC22160K105 COSTCO WHOLESALE CORP 16 Sep 2016 0.01COMMON STOCK USD.005 21 Sep 2016

433.000 0.00152.350000Local1.000000
152.350000 0.00 2.17Base

2.17
0.00
0.00 65,969.72

65,969.72

JEFFERIES + COMPANY INC USD/DTC235851102 DANAHER CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,400.000 0.0076.570000Local1.000000
76.570000 0.00 7.00Base

7.00
0.00
0.00 107,205.00

107,205.00

JEFFERIES + COMPANY INC USD/DTC237194105 DARDEN RESTAURANTS INC 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

1,000.000 0.0061.950000Local1.000000
61.950000 0.00 5.00Base

5.00
0.00
0.00 61,955.00

61,955.00

MERGER USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 07 Sep 2016TRACKING STK 07 Sep 2016

14,118.304 0.0045.069999Local1.000000
45.069999 0.00 0.00Base

0.00
0.00
0.00 636,311.95

636,311.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25179M103 DEVON ENERGY CORP 19 Aug 2016 0.02COMMON STOCK USD.1 24 Aug 2016

1,600.000 0.0044.280900Local1.000000
44.280900 0.00 24.00Base

24.00
0.00
0.00 70,873.44

70,873.44

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC254687106 WALT DISNEY CO/THE 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016

600.000 0.0099.875000Local1.000000 9.00 0.00 59,934.00
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99.875000 0.00 9.00Base 0.00 59,934.00

JEFFERIES + COMPANY INC USD/DTC25746U109 DOMINION RESOURCES INC/VA 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

900.000 0.0075.060000Local1.000000
75.060000 0.00 4.50Base

4.50
0.00
0.00 67,558.50

67,558.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC268648102 EMC CORP/MA 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

2,100.000 0.0028.689500Local1.000000
28.689500 0.00 31.50Base

31.50
0.00
0.00 60,279.45

60,279.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30161N101 EXELON CORP 11 Jul 2016 0.02COMMON STOCK 14 Jul 2016

1,700.000 0.0036.312400Local1.000000
36.312400 0.00 25.50Base

25.50
0.00
0.00 61,756.58

61,756.58

JEFFERIES + COMPANY INC USD/DTC30212P303 EXPEDIA INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

567.000 0.00107.830000Local1.000000
107.830000 0.00 2.84Base

2.84
0.00
0.00 61,142.45

61,142.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30231G102 EXXON MOBIL CORP 19 Aug 2016 0.02COMMON STOCK 24 Aug 2016

700.000 0.0088.081400Local1.000000
88.081400 0.00 10.50Base

10.50
0.00
0.00 61,667.48

61,667.48

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

1,600.000 0.0084.030000Local1.000000
84.030000 0.00 8.00Base

8.00
0.00
0.00 134,456.00

134,456.00
30231G102 Total

18.50 0.000.00 196,123.482,300.000 Local

0.00 18.50 0.00 196,123.48Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30303M102 FACEBOOK INC A 09 Sep 2016 0.01COMMON STOCK USD.000 14 Sep 2016

543.000 0.00127.644600Local1.000000
127.644600 0.00 8.14Base

8.14
0.00
0.00 69,319.16

69,319.16

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

1,457.000 0.00129.070000Local1.000000 7.29 0.00 188,062.28
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129.070000 0.00 7.29Base 0.00 188,062.28
30303M102 Total

15.43 0.000.00 257,381.442,000.000 Local

0.00 15.43 0.00 257,381.44Base

JEFFERIES + COMPANY INC USD/DTC31620M106 FIDELITY NATIONAL INFO SERV 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

3,900.000 0.0075.090000Local1.000000
75.090000 0.00 19.50Base

19.50
0.00
0.00 292,870.50

292,870.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC34964C106 FORTUNE BRANDS HOME + SECURI 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016

9,900.000 0.0061.060600Local1.000000
61.060600 0.00 148.50Base

148.50
0.00
0.00 604,648.44

604,648.44

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC35671D857 FREEPORT MCMORAN INC 19 Aug 2016 0.02COMMON STOCK USD.1 24 Aug 2016

6,800.000 0.0011.910000Local1.000000
11.910000 0.00 102.00Base

102.00
0.00
0.00 81,090.00

81,090.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC369604103 GENERAL ELECTRIC CO 09 Sep 2016 0.02COMMON STOCK USD.06 14 Sep 2016

2,200.000 0.0030.188600Local1.000000
30.188600 0.00 33.00Base

33.00
0.00
0.00 66,447.92

66,447.92

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC370334104 GENERAL MILLS INC 19 Aug 2016 0.02COMMON STOCK USD.1 24 Aug 2016

800.000 0.0071.405000Local1.000000
71.405000 0.00 12.00Base

12.00
0.00
0.00 57,136.00

57,136.00

JEFFERIES + COMPANY INC USD/DTC37045V100 GENERAL MOTORS CO 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

3,400.000 0.0030.970000Local1.000000
30.970000 0.00 17.00Base

17.00
0.00
0.00 105,315.00

105,315.00

JEFFERIES + COMPANY INC USD/DTC436440101 HOLOGIC INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

2,300.000 0.0037.590000Local1.000000
37.590000 0.00 11.50Base

11.50
0.00
0.00 86,468.50

86,468.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC444859102 HUMANA INC 19 Aug 2016 0.02COMMON STOCK USD.166 24 Aug 2016
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320.000 0.00178.641900Local1.000000
178.641900 0.00 4.80Base

4.80
0.00
0.00 57,170.21

57,170.21

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC446150104 HUNTINGTON BANCSHARES INC 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

20,200.000 0.009.508300Local1.000000
9.508300 0.00 303.00Base

303.00
0.00
0.00 192,370.66

192,370.66

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC452327109 ILLUMINA INC 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

323.000 0.00165.759300Local1.000000
165.759300 0.00 4.84Base

4.84
0.00
0.00 53,545.09

53,545.09

JEFFERIES + COMPANY INC USD/DTC458140100 INTEL CORP 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

3,200.000 0.0037.670000Local1.000000
37.670000 0.00 16.00Base

16.00
0.00
0.00 120,560.00

120,560.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC45866F104 INTERCONTINENTAL EXCHANGE IN 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

232.000 0.00279.705400Local1.000000
279.705400 0.00 3.48Base

3.48
0.00
0.00 64,895.13

64,895.13

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC459200101 INTL BUSINESS MACHINES CORP 11 Jul 2016 0.02COMMON STOCK USD.2 14 Jul 2016

452.000 0.00155.325600Local1.000000
155.325600 0.00 6.78Base

6.78
0.00
0.00 70,213.95

70,213.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46625H100 JPMORGAN CHASE + CO 11 Jul 2016 0.02COMMON STOCK USD1.0 14 Jul 2016

1,000.000 0.0062.449000Local1.000000
62.449000 0.00 15.00Base

15.00
0.00
0.00 62,464.00

62,464.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC478160104 JOHNSON + JOHNSON 19 Aug 2016 0.02COMMON STOCK USD1.0 24 Aug 2016

498.000 0.00119.636600Local1.000000
119.636600 0.00 7.47Base

7.47
0.00
0.00 59,586.50

59,586.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC493267108 KEYCORP 19 Aug 2016 0.02COMMON STOCK USD1.0 24 Aug 2016

17,500.000 0.0012.236700Local1.000000
12.236700 0.00 262.50Base

262.50
0.00
0.00 214,404.75

214,404.75
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC494368103 KIMBERLY CLARK CORP 19 Aug 2016 0.01COMMON STOCK USD1.25 24 Aug 2016

467.000 0.00126.836200Local1.000000
126.836200 0.00 7.00Base

7.00
0.00
0.00 59,239.51

59,239.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC49446R109 KIMCO REALTY CORP 09 Sep 2016 0.02REIT USD.01 14 Sep 2016

1,800.000 0.0029.003100Local1.000000
29.003100 0.00 27.00Base

27.00
0.00
0.00 52,232.58

52,232.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC49456B101 KINDER MORGAN INC 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

3,300.000 0.0022.279100Local1.000000
22.279100 0.00 49.50Base

49.50
0.00
0.00 73,570.53

73,570.53

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

6,600.000 0.0021.470000Local1.000000
21.470000 0.00 33.00Base

33.00
0.00
0.00 141,735.00

141,735.00
49456B101 Total

82.50 0.000.00 215,305.539,900.000 Local

0.00 82.50 0.00 215,305.53Base

JEFFERIES + COMPANY INC USD/DTC500754106 KRAFT HEINZ CO/THE 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

700.000 0.0088.940000Local1.000000
88.940000 0.00 3.50Base

3.50
0.00
0.00 62,261.50

62,261.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC532457108 ELI LILLY + CO 19 Aug 2016 0.02COMMON STOCK 24 Aug 2016

700.000 0.0079.018600Local1.000000
79.018600 0.00 10.50Base

10.50
0.00
0.00 55,323.52

55,323.52

MERGER USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

8,502.400 0.0049.552750Local1.000000
49.552750 0.00 0.00Base

0.00
0.00
0.00 421,317.31

421,317.31

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC57636Q104 MASTERCARD INC   A 19 Aug 2016 0.02COMMON STOCK USD.000 24 Aug 2016

600.000 0.0095.146700Local1.000000
95.146700 0.00 9.00Base

9.00
0.00
0.00 57,097.02

57,097.02
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JEFFERIES + COMPANY INC USD/DTC58933Y105 MERCK + CO. INC. 16 Sep 2016 0.01COMMON STOCK USD.5 21 Sep 2016

1,300.000 0.0062.280000Local1.000000
62.280000 0.00 6.50Base

6.50
0.00
0.00 80,970.50

80,970.50

JEFFERIES + COMPANY INC USD/DTC59156R108 METLIFE INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,600.000 0.0043.830000Local1.000000
43.830000 0.00 8.00Base

8.00
0.00
0.00 70,136.00

70,136.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC592688105 METTLER TOLEDO INTERNATIONAL 09 Sep 2016 0.02COMMON STOCK USD.01 14 Sep 2016

1,738.000 0.00389.676500Local1.000000
389.676500 0.00 26.07Base

26.07
0.00
0.00 677,283.83

677,283.83

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC594918104 MICROSOFT CORP 19 Aug 2016 0.02COMMON STOCK USD.000 24 Aug 2016

1,700.000 0.0057.521800Local1.000000
57.521800 0.00 25.50Base

25.50
0.00
0.00 97,812.56

97,812.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC595017104 MICROCHIP TECHNOLOGY INC 19 Aug 2016 0.02COMMON STOCK USD.001 24 Aug 2016

1,200.000 0.0061.439200Local1.000000
61.439200 0.00 18.00Base

18.00
0.00
0.00 73,745.04

73,745.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC61166W101 MONSANTO CO 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

529.000 0.00104.223400Local1.000000
104.223400 0.00 7.93Base

7.93
0.00
0.00 55,142.11

55,142.11

JEFFERIES + COMPANY INC USD/DTC620076307 MOTOROLA SOLUTIONS INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

800.000 0.0075.630000Local1.000000
75.630000 0.00 4.00Base

4.00
0.00
0.00 60,508.00

60,508.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC651229106 NEWELL BRANDS INC 09 Sep 2016 0.02COMMON STOCK USD1.0 14 Sep 2016

2,100.000 0.0050.657600Local1.000000
50.657600 0.00 31.50Base

31.50
0.00
0.00 106,412.46

106,412.46

JEFFERIES + COMPANY INC USD/DTC65339F101 NEXTERA ENERGY INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016
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926.000 0.00123.320000Local1.000000
123.320000 0.00 4.63Base

4.63
0.00
0.00 114,198.95

114,198.95

JEFFERIES + COMPANY INC USD/DTC654106103 NIKE INC  CL B 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

1,500.000 0.0055.180000Local1.000000
55.180000 0.00 7.50Base

7.50
0.00
0.00 82,777.50

82,777.50

JEFFERIES + COMPANY INC USD/DTC67066G104 NVIDIA CORP 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

2,700.000 0.0062.840000Local1.000000
62.840000 0.00 13.50Base

13.50
0.00
0.00 169,681.50

169,681.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC674599105 OCCIDENTAL PETROLEUM CORP 09 Sep 2016 0.02COMMON STOCK USD.2 14 Sep 2016

700.000 0.0076.262900Local1.000000
76.262900 0.00 10.50Base

10.50
0.00
0.00 53,394.53

53,394.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69351T106 PPL CORP 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

1,600.000 0.0034.975200Local1.000000
34.975200 0.00 24.00Base

24.00
0.00
0.00 55,984.32

55,984.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70450Y103 PAYPAL HOLDINGS INC 09 Sep 2016 0.02COMMON STOCK USD.000 14 Sep 2016

1,500.000 0.0038.025700Local1.000000
38.025700 0.00 22.50Base

22.50
0.00
0.00 57,061.05

57,061.05

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

1,600.000 0.0040.700000Local1.000000
40.700000 0.00 8.00Base

8.00
0.00
0.00 65,128.00

65,128.00
70450Y103 Total

30.50 0.000.00 122,189.053,100.000 Local

0.00 30.50 0.00 122,189.05Base

JEFFERIES + COMPANY INC USD/DTC717081103 PFIZER INC 16 Sep 2016 0.01COMMON STOCK USD.05 21 Sep 2016

3,400.000 0.0033.940000Local1.000000
33.940000 0.00 17.00Base

17.00
0.00
0.00 115,413.00

115,413.00
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JEFFERIES + COMPANY INC USD/DTC718172109 PHILIP MORRIS INTERNATIONAL 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

900.000 0.0098.840000Local1.000000
98.840000 0.00 4.50Base

4.50
0.00
0.00 88,960.50

88,960.50

JEFFERIES + COMPANY INC USD/DTC723787107 PIONEER NATURAL RESOURCES CO 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

485.000 0.00177.120000Local1.000000
177.120000 0.00 2.43Base

2.43
0.00
0.00 85,905.63

85,905.63

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74005P104 PRAXAIR INC 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016

535.000 0.00114.256300Local1.000000
114.256300 0.00 8.03Base

8.03
0.00
0.00 61,135.15

61,135.15

JEFFERIES + COMPANY INC USD/DTC741503403 PRICELINE GROUP INC/THE 16 Sep 2016 0.01COMMON STOCK USD.008 21 Sep 2016

50.000 0.001,460.050000Local1.000000
1,460.050000 0.00 0.25Base

0.25
0.00
0.00 73,002.75

73,002.75

JEFFERIES + COMPANY INC USD/DTC742718109 PROCTER + GAMBLE CO WHEN DIS 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

1,900.000 0.0088.050000Local1.000000
88.050000 0.00 9.50Base

9.50
0.00
0.00 167,304.50

167,304.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74340W103 PROLOGIS INC 19 Aug 2016 0.02REIT USD.01 24 Aug 2016

1,100.000 0.0053.216400Local1.000000
53.216400 0.00 16.50Base

16.50
0.00
0.00 58,554.54

58,554.54

JEFFERIES + COMPANY INC USD/DTC747525103 QUALCOMM INC 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

1,200.000 0.0062.990000Local1.000000
62.990000 0.00 6.00Base

6.00
0.00
0.00 75,594.00

75,594.00

JEFFERIES + COMPANY INC USD/DTC75281A109 RANGE RESOURCES CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

2,200.000 0.0037.380000Local1.000000
37.380000 0.00 11.00Base

11.00
0.00
0.00 82,247.00

82,247.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC75886F107 REGENERON PHARMACEUTICALS 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

163.000 0.00404.592400Local1.000000 2.44 0.00 65,951.00
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404.592400 0.00 2.44Base 0.00 65,951.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC78462F103 SPDR S+P500 ETF TRUST 11 Jul 2016 0.02SPDR S+P 500 ETF TRU 14 Jul 2016

3,000.000 0.00213.710800Local1.000000
213.710800 0.00 45.00Base

45.00
0.00
0.00 641,177.40

641,177.40

JEFFERIES + COMPANY INC USD/DTC806857108 SCHLUMBERGER LTD 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

800.000 0.0076.330000Local1.000000
76.330000 0.00 4.00Base

4.00
0.00
0.00 61,068.00

61,068.00

JEFFERIES + COMPANY INC USD/DTC816851109 SEMPRA ENERGY 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

1,353.000 0.00106.620000Local1.000000
106.620000 0.00 6.77Base

6.77
0.00
0.00 144,263.63

144,263.63

JEFFERIES + COMPANY INC USD/DTC824348106 SHERWIN WILLIAMS CO/THE 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

243.000 0.00273.980000Local1.000000
273.980000 0.00 1.22Base

1.22
0.00
0.00 66,578.36

66,578.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC828806109 SIMON PROPERTY GROUP INC 19 Aug 2016 0.02REIT USD.0001 24 Aug 2016

268.000 0.00211.601300Local1.000000
211.601300 0.00 4.02Base

4.02
0.00
0.00 56,713.17

56,713.17

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

429.000 0.00208.730000Local1.000000
208.730000 0.00 2.15Base

2.15
0.00
0.00 89,547.32

89,547.32
828806109 Total

6.17 0.000.00 146,260.49697.000 Local

0.00 6.17 0.00 146,260.49Base

JEFFERIES + COMPANY INC USD/DTC842587107 SOUTHERN CO/THE 16 Sep 2016 0.01COMMON STOCK USD5.0 21 Sep 2016

3,100.000 0.0051.970000Local1.000000
51.970000 0.00 15.50Base

15.50
0.00
0.00 161,122.50

161,122.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC845467109 SOUTHWESTERN ENERGY CO 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016
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6,900.000 0.0012.890400Local1.000000
12.890400 0.00 103.50Base

103.50
0.00
0.00 89,047.26

89,047.26

JEFFERIES + COMPANY INC USD/DTC847560109 SPECTRA ENERGY CORP 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

1,500.000 0.0042.460000Local1.000000
42.460000 0.00 7.50Base

7.50
0.00
0.00 63,697.50

63,697.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC863667101 STRYKER CORP 09 Sep 2016 0.02COMMON STOCK USD.1 14 Sep 2016

474.000 0.00110.770000Local1.000000
110.770000 0.00 7.11Base

7.11
0.00
0.00 52,512.09

52,512.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC883556102 THERMO FISHER SCIENTIFIC INC 09 Sep 2016 0.02COMMON STOCK USD1.0 14 Sep 2016

376.000 0.00144.048000Local1.000000
144.048000 0.00 5.64Base

5.64
0.00
0.00 54,167.69

54,167.69

JEFFERIES + COMPANY INC USD/DTC90130A200 TWENTY FIRST CENTURY FOX   B 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

4,600.000 0.0024.280000Local1.000000
24.280000 0.00 23.00Base

23.00
0.00
0.00 111,711.00

111,711.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902494103 TYSON FOODS INC CL A 19 Aug 2016 0.02COMMON STOCK USD.1 24 Aug 2016

900.000 0.0074.700600Local1.000000
74.700600 0.00 13.50Base

13.50
0.00
0.00 67,244.04

67,244.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902973304 US BANCORP 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

1,500.000 0.0043.323300Local1.000000
43.323300 0.00 22.50Base

22.50
0.00
0.00 65,007.45

65,007.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC907818108 UNION PACIFIC CORP 19 Aug 2016 0.02COMMON STOCK USD2.5 24 Aug 2016

700.000 0.0095.417900Local1.000000
95.417900 0.00 10.50Base

10.50
0.00
0.00 66,803.03

66,803.03

JEFFERIES + COMPANY INC USD/DTC91324P102 UNITEDHEALTH GROUP INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

629.000 0.00138.470000Local1.000000
138.470000 0.00 3.15Base

3.15
0.00
0.00 87,100.78

87,100.78
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JEFFERIES + COMPANY INC USD/DTC92276F100 VENTAS INC 16 Sep 2016 0.01REIT USD.25 21 Sep 2016

1,100.000 0.0068.040000Local1.000000
68.040000 0.00 5.50Base

5.50
0.00
0.00 74,849.50

74,849.50

JEFFERIES + COMPANY INC USD/DTC92343V104 VERIZON COMMUNICATIONS INC 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

2,300.000 0.0051.880000Local1.000000
51.880000 0.00 11.50Base

11.50
0.00
0.00 119,335.50

119,335.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92532F100 VERTEX PHARMACEUTICALS INC 19 Aug 2016 0.02COMMON STOCK USD.01 24 Aug 2016

600.000 0.0097.436700Local1.000000
97.436700 0.00 9.00Base

9.00
0.00
0.00 58,471.02

58,471.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92826C839 VISA INC CLASS A SHARES 19 Aug 2016 0.02COMMON STOCK USD.000 24 Aug 2016

700.000 0.0080.213600Local1.000000
80.213600 0.00 10.50Base

10.50
0.00
0.00 56,160.02

56,160.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC949746101 WELLS FARGO + CO 09 Sep 2016 0.02COMMON STOCK USD1.66 14 Sep 2016

1,100.000 0.0048.910900Local1.000000
48.910900 0.00 16.50Base

16.50
0.00
0.00 53,818.49

53,818.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC98956P102 ZIMMER BIOMET HOLDINGS INC 11 Jul 2016 0.02COMMON STOCK USD.01 14 Jul 2016

1,451.000 0.00125.300700Local1.000000
125.300700 0.00 21.77Base

21.77
0.00
0.00 181,833.09

181,833.09

JEFFERIES + COMPANY INC USD/DTC98978V103 ZOETIS INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

3,400.000 0.0050.510000Local1.000000
50.510000 0.00 17.00Base

17.00
0.00
0.00 171,751.00

171,751.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0177J108 ALLERGAN PLC 11 Jul 2016 0.02COMMON STOCK USD.003 14 Jul 2016

262.000 0.00240.599400Local1.000000
240.599400 0.00 3.93Base

3.93
0.00
0.00 63,040.97

63,040.97

MERGER NON CASH USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 06 Sep 2016COMMON STOCK USD.01 06 Sep 2016

25,395.000 0.0025.565161Local1.000000 0.00 0.00 649,227.27
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25.565161 0.00 0.00Base 0.00 649,227.27

MERGER USD/DTC06 Sep 2016 06 Sep 2016

34,105.753 0.0047.660000Local1.000000
47.660000 0.00 0.00Base

0.00
0.00
0.00 1,625,480.19

1,625,480.19

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC09 Sep 2016 0.0214 Sep 2016

1,800.000 0.0045.809100Local1.000000
45.809100 0.00 27.00Base

27.00
0.00
0.00 82,483.38

82,483.38
G51502105 Total

27.00 0.000.00 2,357,190.8461,300.753 Local

0.00 27.00 0.00 2,357,190.84Base

MANDATORY EXCHANGE NON CASH USD/DTCG98294104 XL GROUP LTD 25 Jul 2016COMMON STOCK 25 Jul 2016

18,746.000 0.0027.818438Local1.000000
27.818438 0.00 0.00Base

0.00
0.00
0.00 521,484.45

521,484.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCN59465109 MYLAN NV 19 Aug 2016 0.02COMMON STOCK EUR.01 24 Aug 2016

1,600.000 0.0048.595600Local1.000000
48.595600 0.00 24.00Base

24.00
0.00
0.00 77,776.96

77,776.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCY09827109 BROADCOM LTD 19 Aug 2016 0.02COMMON STOCK 24 Aug 2016

330.000 0.00174.234100Local1.000000
174.234100 0.00 4.95Base

4.95
0.00
0.00 57,502.20

57,502.20

JEFFERIES + COMPANY INC USD/DTC16 Sep 2016 0.0121 Sep 2016

1,742.000 0.00171.240000Local1.000000
171.240000 0.00 8.71Base

8.71
0.00
0.00 298,308.79

298,308.79
Y09827109 Total

13.66 0.000.00 355,810.992,072.000 Local

0.00 13.66 0.00 355,810.99Base
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0.00374,263.457 Local
0.00Base

2,989.31
2,989.31

0.00
0.00

22,226,665.54
22,226,665.54

US DOLLAR Total

EQUITY  Total
374,263.457

Base 0.00 2,989.31 0.00 22,226,665.54

33,524,164.910.002,989.310.00

11,671,762.827

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.498% 31 Dec 2030 14 Jul 2016

STIF FUND

3,449,684.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,449,684.39

3,449,684.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.502% 31 Dec 2030 02 Aug 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW24 Aug 201631 Dec 2030 24 Aug 2016

STIF FUND

2,416,660.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,416,660.72

2,416,660.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.549% 31 Dec 2030 14 Sep 2016

STIF FUND

4,692,376.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,692,376.38

4,692,376.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.582% 31 Dec 2030 21 Sep 2016

STIF FUND

1,125,353.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,125,353.09

1,125,353.09
86199E9B7 Total

0.00 0.000.00 11,684,074.5911,684,074.590 Local

0.00 0.00 0.00 11,684,074.59Base

0.0011,684,074.590 Local
0.00Base

0.00
0.00

0.00
0.00

11,684,074.59
11,684,074.59

US DOLLAR Total
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CASH EQUIVALENTS  Total
11,684,074.590

Base 0.00 0.00 0.00 11,684,074.59

EQUITY
US DOLLAR

MERGER USD/DTC001204106 AGL RESOURCES INC 01 Jul 2016COMMON STOCK USD5.0 01 Jul 2016

7,554.000 0.0066.000000Local1.000000
66.000000 0.00 0.00Base

0.00
0.00
0.00 498,564.00

498,564.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 19 Aug 2016 0.02COMMON STOCK 24 Aug 2016

3,000.000 0.0036.296300Local1.000000
36.296300 0.00 45.00Base

45.00
2.38
2.38 108,841.52

108,841.52

JEFFERIES + COMPANY INC USD/DTC025816109 AMERICAN EXPRESS CO 16 Sep 2016 0.01COMMON STOCK USD.2 21 Sep 2016

2,100.000 0.0063.660000Local1.000000
63.660000 0.00 10.50Base

10.50
2.92
2.92 133,672.58

133,672.58

JEFFERIES + COMPANY INC USD/DTC026874784 AMERICAN INTERNATIONAL GROUP 16 Sep 2016 0.01COMMON STOCK USD2.5 21 Sep 2016

6,700.000 0.0057.900000Local1.000000
57.900000 0.00 33.50Base

33.50
8.46
8.46 387,888.04

387,888.04

JEFFERIES + COMPANY INC USD/DTC037833100 APPLE INC 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

3,775.000 0.00114.920000Local1.000000
114.920000 0.00 18.88Base

18.88
9.46
9.46 433,794.66

433,794.66

JEFFERIES + COMPANY INC USD/DTC052769106 AUTODESK INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,200.000 0.0067.600000Local1.000000
67.600000 0.00 6.00Base

6.00
1.77
1.77 81,112.23

81,112.23

JEFFERIES + COMPANY INC USD/DTC071813109 BAXTER INTERNATIONAL INC 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

3,800.000 0.0047.280000Local1.000000
47.280000 0.00 19.00Base

19.00
3.92
3.92 179,641.08

179,641.08
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JEFFERIES + COMPANY INC USD/DTC09247X101 BLACKROCK INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

204.000 0.00365.970000Local1.000000
365.970000 0.00 1.02Base

1.02
1.63
1.63 74,655.23

74,655.23

JEFFERIES + COMPANY INC USD/DTC097023105 BOEING CO/THE 16 Sep 2016 0.01COMMON STOCK USD5.0 21 Sep 2016

885.000 0.00126.700000Local1.000000
126.700000 0.00 4.43Base

4.43
2.45
2.45 112,122.62

112,122.62

MERGER USD/DTC198280109 COLUMBIA PIPELINE GROUP 01 Jul 2016COMMON STOCK USD.01 01 Jul 2016

24,490.000 0.0025.500000Local1.000000
25.500000 0.00 0.00Base

0.00
0.00
0.00 624,495.00

624,495.00

JEFFERIES + COMPANY INC USD/DTC219350105 CORNING INC 16 Sep 2016 0.01COMMON STOCK USD.5 21 Sep 2016

3,100.000 0.0022.620000Local1.000000
22.620000 0.00 15.50Base

15.50
1.53
1.53 70,104.97

70,104.97

JEFFERIES + COMPANY INC USD/DTC244199105 DEERE + CO 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

800.000 0.0081.950000Local1.000000
81.950000 0.00 4.00Base

4.00
1.43
1.43 65,554.57

65,554.57

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 09 Sep 2016 0.02TRACKING STK 14 Sep 2016

14,118.000 0.0048.551000Local1.000000
48.551000 0.00 211.77Base

211.77
14.95
14.95 685,216.30

685,216.30

SALE OF FRACTIONAL S USD/DTC30 Sep 2016 30 Sep 2016

0.304 0.0047.861842Local1.000000
47.861842 0.00 0.00Base

0.00
0.00
0.00 14.55

14.55
24703L103 Total

211.77 14.950.00 685,230.8514,118.304 Local

0.00 211.77 14.95 685,230.85Base

JEFFERIES + COMPANY INC USD/DTC256677105 DOLLAR GENERAL CORP 16 Sep 2016 0.01COMMON STOCK USD.875 21 Sep 2016

1,400.000 0.0071.910000Local1.000000
71.910000 0.00 7.00Base

7.00
2.20
2.20 100,664.80

100,664.80
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NHDM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERGER USD/DTC268648102 EMC CORP/MA 07 Sep 2016COMMON STOCK USD.01 07 Sep 2016

126,667.000 0.0029.073502Local1.000000
29.073502 0.00 0.00Base

0.00
0.00
0.00 3,682,653.30

3,682,653.30

SALE OF FRACTIONAL S USD/DTC34959J108 FORTIVE CORP 20 Jul 2016COMMON STOCK USD.01 20 Jul 2016

0.500 0.0050.860000Local1.000000
50.860000 0.00 0.00Base

0.00
0.00
0.00 25.43

25.43

JEFFERIES + COMPANY INC USD/DTC35671D857 FREEPORT MCMORAN INC 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

6,500.000 0.009.940000Local1.000000
9.940000 0.00 32.50Base

32.50
1.41
1.41 64,576.09

64,576.09

JEFFERIES + COMPANY INC USD/DTC369604103 GENERAL ELECTRIC CO 16 Sep 2016 0.01COMMON STOCK USD.06 21 Sep 2016

12,400.000 0.0029.680000Local1.000000
29.680000 0.00 62.00Base

62.00
8.03
8.03 367,961.97

367,961.97

JEFFERIES + COMPANY INC USD/DTC38141G104 GOLDMAN SACHS GROUP INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

417.000 0.00166.000000Local1.000000
166.000000 0.00 2.09Base

2.09
1.51
1.51 69,218.40

69,218.40

JEFFERIES + COMPANY INC USD/DTC459200101 INTL BUSINESS MACHINES CORP 16 Sep 2016 0.01COMMON STOCK USD.2 21 Sep 2016

454.000 0.00153.840000Local1.000000
153.840000 0.00 2.27Base

2.27
1.53
1.53 69,839.56

69,839.56

JEFFERIES + COMPANY INC USD/DTC461202103 INTUIT INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

649.000 0.00109.000000Local1.000000
109.000000 0.00 3.25Base

3.25
1.55
1.55 70,736.20

70,736.20

JEFFERIES + COMPANY INC USD/DTC46625H100 JPMORGAN CHASE + CO 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

1,100.000 0.0065.820000Local1.000000
65.820000 0.00 5.50Base

5.50
1.58
1.58 72,394.92

72,394.92

MERGER USD/DTC478366107 JOHNSON CONTROLS INC 06 Sep 2016COMMON STOCK USD.013 06 Sep 2016
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NHDM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

40,811.000 0.0045.558762Local1.000000
45.558762 0.00 0.00Base

0.00
0.00
0.00 1,859,298.65

1,859,298.65

JEFFERIES + COMPANY INC USD/DTC539830109 LOCKHEED MARTIN CORP 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

468.000 0.00237.450000Local1.000000
237.450000 0.00 2.34Base

2.34
2.43
2.43 111,121.83

111,121.83

JEFFERIES + COMPANY INC USD/DTC580135101 MCDONALD S CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,113.000 0.00115.280000Local1.000000
115.280000 0.00 5.57Base

5.57
2.80
2.80 128,298.27

128,298.27

JEFFERIES + COMPANY INC USD/DTC594918104 MICROSOFT CORP 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

1,500.000 0.0057.250000Local1.000000
57.250000 0.00 7.50Base

7.50
1.88
1.88 85,865.62

85,865.62

JEFFERIES + COMPANY INC USD/DTC61174X109 MONSTER BEVERAGE CORP 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

644.000 0.00146.310000Local1.000000
146.310000 0.00 3.22Base

3.22
2.06
2.06 94,218.36

94,218.36

JEFFERIES + COMPANY INC USD/DTC68389X105 ORACLE CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

5,300.000 0.0038.920000Local1.000000
38.920000 0.00 26.50Base

26.50
4.50
4.50 206,245.00

206,245.00

JEFFERIES + COMPANY INC USD/DTC718546104 PHILLIPS 66 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

1,000.000 0.0079.090000Local1.000000
79.090000 0.00 5.00Base

5.00
1.73
1.73 79,083.27

79,083.27

JEFFERIES + COMPANY INC USD/DTC78462F103 SPDR S+P500 ETF TRUST 16 Sep 2016 0.01SPDR S+P 500 ETF TRU 21 Sep 2016

8,850.000 0.00213.370000Local1.000000
213.370000 0.00 44.25Base

44.25
41.17
41.17 1,888,239.08

1,888,239.08

MERGER USD/DTC85590A401 STARWOOD HOTELS + RESORTS 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

10,628.000 0.0060.642200Local1.000000
60.642200 0.00 0.00Base

0.00
0.00
0.00 644,505.31

644,505.31
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NHDM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JEFFERIES + COMPANY INC USD/DTC857477103 STATE STREET CORP 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

1,500.000 0.0069.290000Local1.000000
69.290000 0.00 7.50Base

7.50
2.27
2.27 103,925.23

103,925.23

MERGER USD/DTC872375100 TECO ENERGY INC 01 Jul 2016COMMON STOCK USD1.0 01 Jul 2016

14,752.000 0.0027.550000Local1.000000
27.550000 0.00 0.00Base

0.00
0.00
0.00 406,417.60

406,417.60

JEFFERIES + COMPANY INC USD/DTC87612E106 TARGET CORP 16 Sep 2016 0.01COMMON STOCK USD.083 21 Sep 2016

1,400.000 0.0069.230000Local1.000000
69.230000 0.00 7.00Base

7.00
2.12
2.12 96,912.88

96,912.88

SALE OF FRACTIONAL S USD/DTC904311206 UNDER ARMOUR INC CLASS C 19 Jul 2016COMMON STOCK USD.000 19 Jul 2016

0.946 0.0037.008456Local1.000000
37.008456 0.00 0.00Base

0.00
0.00
0.00 35.01

35.01

JEFFERIES + COMPANY INC USD/DTC910047109 UNITED CONTINENTAL HOLDINGS 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

2,400.000 0.0051.000000Local1.000000
51.000000 0.00 12.00Base

12.00
2.67
2.67 122,385.33

122,385.33

JEFFERIES + COMPANY INC USD/DTC949746101 WELLS FARGO + CO 16 Sep 2016 0.01COMMON STOCK USD1.66 21 Sep 2016

3,700.000 0.0045.430000Local1.000000
45.430000 0.00 18.50Base

18.50
3.67
3.67 168,068.83

168,068.83

JEFFERIES + COMPANY INC USD/DTC988498101 YUM  BRANDS INC 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

1,800.000 0.0088.040000Local1.000000
88.040000 0.00 9.00Base

9.00
3.46
3.46 158,459.54

158,459.54

SALE OF FRACTIONAL S USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 28 Sep 2016COMMON STOCK USD.01 28 Sep 2016

0.753 0.0044.063745Local1.000000
44.063745 0.00 0.00Base

0.00
0.00
0.00 33.18

33.18

JEFFERIES + COMPANY INC USD/DTCG5960L103 MEDTRONIC PLC 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

800.000 0.0086.010000Local1.000000 4.00 1.51 68,802.49
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NHDM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

86.010000 0.00 4.00Base 1.51 68,802.49

JEFFERIES + COMPANY INC USD/DTCG7S00T104 PENTAIR PLC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

1,400.000 0.0059.400000Local1.000000
59.400000 0.00 7.00Base

7.00
1.82
1.82 83,151.18

83,151.18

MERGER NON CASH USD/DTCG91442106 TYCO INTERNATIONAL PLC 06 Sep 2016COMMON STOCK CHF.5 06 Sep 2016

26,592.000 0.0024.414382Local1.000000
24.414382 0.00 0.00Base

0.00
0.00
0.00 649,227.27

649,227.27

MANDATORY EXCHANGE NON CASH USD/DTCG98290102 XL GROUP PLC 25 Jul 2016COMMON STOCK USD.01 25 Jul 2016

18,746.000 0.0027.818438Local1.000000
27.818438 0.00 0.00Base

0.00
0.00
0.00 521,484.45

521,484.45

0.00364,719.503 Local
0.00Base

643.59
643.59

142.80
142.80

15,429,526.40
15,429,526.40

US DOLLAR Total

EQUITY  Total
364,719.503

Base 0.00 643.59 142.80 15,429,526.40

27,113,600.99142.80643.590.00

12,048,794.093

SALES Total

Base
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NHDU
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - IRON BRIDGE CAP MGMTPurchase Report by Report Date
IRON BRIDGE MGMT LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

8.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8.22

8.22

0.008.220 Local
0.00Base

0.00
0.00

0.00
0.00

8.22
8.22

US DOLLAR Total

CASH EQUIVALENTS  Total
8.220

Base 0.00 0.00 0.00 8.22

8.220.000.000.00

8.220

PURCHASE Total

Base
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NHDX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - OPUS CAPITAL MGMTPurchase Report by Report Date
ISBI - OPUS CAPITAL MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

2.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2.11

2.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.513% 31 Dec 2030 08 Jul 2016

STIF FUND

13,221.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,221.89

13,221.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

4.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4.48

4.48

STATE STREET BANK AND TRUST USD/CSW08 Aug 201631 Dec 2030 08 Aug 2016

STIF FUND

64.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64.27

64.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

6.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6.23

6.23
86199E9B7 Total

0.00 0.000.00 13,298.9813,298.980 Local

0.00 0.00 0.00 13,298.98Base

0.0013,298.980 Local
0.00Base

0.00
0.00

0.00
0.00

13,298.98
13,298.98

US DOLLAR Total
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NHDX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - OPUS CAPITAL MGMTPurchase Report by Report Date
ISBI - OPUS CAPITAL MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
13,298.980

Base 0.00 0.00 0.00 13,298.98

13,298.980.000.000.00

13,298.980

PURCHASE Total

Base
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NHDY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20161.000% 31 Dec 2030 08 Jul 2016

STIF FUND

8,398.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,398.00

8,398.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

2.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2.85

2.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

3.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3.87

3.87
86199E9B7 Total

0.00 0.000.00 8,404.728,404.720 Local

0.00 0.00 0.00 8,404.72Base

0.008,404.720 Local
0.00Base

0.00
0.00

0.00
0.00

8,404.72
8,404.72

US DOLLAR Total

CASH EQUIVALENTS  Total
8,404.720

Base 0.00 0.00 0.00 8,404.72

8,404.720.000.000.00

8,404.720

PURCHASE Total

Base
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NHDY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - SEGALL BRYANT & HAMILLSales Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20161.000% 31 Dec 2030 02 Aug 2016

STIF FUND

155.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 155.57

155.57

0.00155.570 Local
0.00Base

0.00
0.00

0.00
0.00

155.57
155.57

US DOLLAR Total

CASH EQUIVALENTS  Total
155.570

Base 0.00 0.00 0.00 155.57

155.570.000.000.00

155.570

SALES Total

Base
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NHDZ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - WLLM BLAIR AND COMPANYPurchase and Sales by Report Date
WILLIAM BLAIR & COMPANY

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHEB
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

6,732.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,732.12

6,732.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

242,902.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 242,902.28

242,902.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

2,243,379.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,243,379.32

2,243,379.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

2,758,609.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,758,609.33

2,758,609.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

20,051.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,051.02

20,051.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

2,396,900.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,396,900.05

2,396,900.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

930,293.320 0.00100.000000Local1.000000 0.00 0.00 930,293.32
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NHEB
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 930,293.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

174,048.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 174,048.80

174,048.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

185,547.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 185,547.97

185,547.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

3,380,892.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,380,892.32

3,380,892.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

121,640.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 121,640.28

121,640.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

166,975.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,975.06

166,975.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

35,607.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,607.71

35,607.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

177,031.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 177,031.95

177,031.95
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

1,075,167.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,075,167.81

1,075,167.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

193,719.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 193,719.69

193,719.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

183,994.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 183,994.19

183,994.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

185,670.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 185,670.01

185,670.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

1,034,327.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,034,327.19

1,034,327.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

82,066.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,066.59

82,066.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

9,059.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,059.69

9,059.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016
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STIF FUND

114,043.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,043.89

114,043.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

224,186.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 224,186.24

224,186.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

51,267.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,267.73

51,267.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

126,590.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,590.86

126,590.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

6,120,119.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,120,119.07

6,120,119.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

2,520,006.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,520,006.94

2,520,006.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

879,708.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 879,708.03

879,708.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

141,547.730 0.00100.000000Local1.000000 0.00 0.00 141,547.73
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100.000000 0.00 0.00Base 0.00 141,547.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

7,629.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,629.63

7,629.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

7,437.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,437.80

7,437.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

23,050.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,050.47

23,050.47
86199E9B7 Total

0.00 0.000.00 25,820,205.0925,820,205.090 Local

0.00 0.00 0.00 25,820,205.09Base

0.0025,820,205.090 Local
0.00Base

0.00
0.00

0.00
0.00

25,820,205.09
25,820,205.09

US DOLLAR Total

CASH EQUIVALENTS  Total
25,820,205.090

Base 0.00 0.00 0.00 25,820,205.09

EQUITY
EURO CURRENCY

FRANCE

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4567173901 SANOFI 14 Sep 2016 0.06COMMON STOCK EUR2. 16 Sep 2016

16,470.000 0.0069.863200Local0.889047
78.582122 0.00 905.97Base

805.45
2,588.49
2,301.29 1,153,753.64

1,297,742.01
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4708842901 AXA SA 17 Aug 2016 0.01COMMON STOCK EUR2.29 19 Aug 2016

24,170.000 0.0018.338000Local0.886879
20.677003 0.00 349.82Base

310.25
999.53
886.46 444,426.17

501,112.52

1,598,179.813,187.751,115.700.0040,640.000 Local
FRANCE Total

1,798,854.533,588.021,255.790.00Base

GERMANY

EXCHANGE OFFER (NON CASH) EUR/DEFBDC5MF900 DEUTSCHE BOERSE AG TENDER 11 Aug 2016COMMON STOCK 11 Aug 2016

30,560.000 0.0055.641110Local0.799765
69.571784 0.00 0.00Base

0.00
0.00
0.00 1,700,392.34

2,126,113.73

1,700,392.340.000.000.0030,560.000 Local
GERMANY Total

2,126,113.730.000.000.00Base

ITALY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4753851906 TENARIS SA 21 Sep 2016 0.01COMMON STOCK USD1. 23 Sep 2016

174,145.000 0.0011.619700Local0.895696
12.972817 0.00 1,581.41Base

1,416.46
0.00
0.00 2,024,929.12

2,260,732.57

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT422 Sep 2016 0.0126 Sep 2016

209,204.000 0.0011.957600Local0.890631
13.425987 0.00 1,966.13Base

1,751.10
0.00
0.00 2,503,328.85

2,810,736.26
753851906 Total

3,167.56 0.000.00 4,528,257.97383,349.000 Local

0.00 3,547.54 0.00 5,071,468.83Base

4,528,257.970.003,167.560.00383,349.000 Local
ITALY Total

5,071,468.830.003,547.540.00Base

NETHERLANDS (THE)

CONVERSION NON CASH EUR/NL5BZ5739900 ING GROEP NV 22 Jul 2016COMMON STOCK EUR.01 26 Jul 2016
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615,660.000 0.0011.309987Local0.756703
14.946399 0.00 0.00Base

0.00
0.00
0.00 6,963,106.79

9,201,900.34

6,963,106.790.000.000.00615,660.000 Local
NETHERLANDS (THE) Total

9,201,900.340.000.000.00Base

SPAIN

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B16FTB903 TECNICAS REUNIDAS SA 12 Jul 2016 0.02COMMON STOCK EUR.1 15 Jul 2016

15,095.000 0.0027.596700Local0.902975
30.561976 0.00 322.93Base

291.60
0.00
0.00 416,863.79

461,655.96

416,863.790.00291.600.0015,095.000 Local
SPAIN Total

461,655.960.00322.930.00Base

0.001,085,304.000 Local
0.00Base

4,574.86
5,126.26

3,187.75
3,588.02

15,206,800.70
18,659,993.39

EURO CURRENCY Total

HONG KONG DOLLAR

MERRILL LYNCH INTERNATIONAL HKD/HK1671897908 CHINA LIFE INSURANCE CO H 29 Jul 2016 1COMMON STOCK CNY1.0 03 Aug 2016

206,000.000 0.0017.822600Local7.759950
2.296742 0.00 851.63Base

6,608.62
509.63

3,954.70 3,682,018.92
474,490.03

MERRILL LYNCH INTERNATIONAL HKD/HK1B4Q2TX906 CHINA LONGYUAN POWER GROUP H 14 Sep 2016COMMON STOCK CNY1.0 19 Sep 2016

2,832,000.000 0.006.830300Local7.758600
0.880352 0.00 4,487.68Base

34,818.14
2,685.21

20,833.44 19,399,061.18
2,500,330.11

KIM ENG SECURITIES (HK) LTD. HKD/HK121 Sep 2016 23 Sep 2016

1,121,000.000 0.007.087500Local7.755500
0.913868 0.00 1,844.00Base

14,301.16
1,103.44
8,557.77 7,967,946.43

1,027,393.00
B4Q2TX906 Total

49,119.30 29,391.210.00 27,367,007.613,953,000.000 Local

0.00 6,331.68 3,788.65 3,527,723.11Base

Books Closed Prepared by State StreetPage 75



NHEB
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH INTERNATIONAL HKD/HK1BW9P81905 CK HUTCHISON HOLDINGS LTD 29 Jul 2016 1 0.02COMMON STOCK HKD1.0 03 Aug 2016

81,500.000 0.0091.134000Local7.759950
11.744148 0.00 1,722.87Base

13,369.36
1,030.92
7,999.91 7,448,790.27

959,901.84

MERRILL LYNCH INTERNATIONAL HKD/HK117 Aug 2016 0.0219 Aug 2016

159,500.000 0.0098.767100Local7.754300
12.737075 0.00 3,656.81Base

28,356.03
2,188.08

16,967.01 15,798,675.49
2,037,408.34

MERRILL LYNCH INTERNATIONAL HKD/HK114 Sep 2016 0.0219 Sep 2016

38,500.000 0.0099.942200Local7.758600
12.881473 0.00 892.69Base

6,925.99
534.15

4,144.28 3,858,844.97
497,363.57

BW9P81905 Total

48,651.38 29,111.200.00 27,106,310.73279,500.000 Local

0.00 6,272.37 3,753.15 3,494,673.75Base

0.004,438,500.000 Local
0.00Base

104,379.30
13,455.68

62,457.11
8,051.43

58,155,337.26
7,496,886.89

HONG KONG DOLLAR Total

JAPANESE YEN

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5646698001 IHI CORP 29 Jul 2016COMMON STOCK 03 Aug 2016

158,000.000 0.00311.615101Local102.485000
3.040592 0.00 576.49Base

59,082.00
0.00
0.00 49,294,268.00

480,990.08

MERRILL LYNCH PIERCE FENNER AND S JPY/JP514 Sep 2016 20 Sep 2016

177,000.000 0.00286.226000Local102.345000
2.796678 0.00 594.01Base

60,794.00
0.00
0.00 50,722,796.00

495,606.00

FIG LLC JPY/JP514 Sep 2016

177,000.000 0.00286.226000Local102.595000
2.789863 0.00 592.56Base

60,794.00
0.00
0.00 50,722,796.00

494,398.32

FIG LLC JPY/JP514 Sep 2016 CANCEL

-177,000.000 0.00286.226000Local102.595000
2.789863 0.00 -592.56Base

-60,794.00
0.00
0.00 -50,722,796.00

-494,398.32
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646698001 Total

119,876.00 0.000.00 100,017,064.00335,000.000 Local

0.00 1,170.50 0.00 976,596.08Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5665942009 OMRON CORP 11 Jul 2016 0.03COMMON STOCK 14 Jul 2016

14,700.000 0.003,171.411565Local102.615000
30.905926 0.00 499.74Base

51,281.00
0.00
0.00 46,671,031.00

454,816.85

MERRILL LYNCH PIERCE FENNER AND S JPY/JP529 Jul 2016 0.0403 Aug 2016

27,700.000 0.003,345.000000Local102.485000
32.638923 0.00 1,084.92Base

111,188.00
0.00
0.00 92,767,688.00

905,183.08
665942009 Total

162,469.00 0.000.00 139,438,719.0042,400.000 Local

0.00 1,584.66 0.00 1,359,999.93Base

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5685884009 SUMITOMO METAL MINING CO LTD 20 Jul 2016 0.01COMMON STOCK 25 Jul 2016

418,000.000 0.001,188.252400Local106.725000
11.133777 0.00 5,584.70Base

596,027.00
0.00
0.00 497,285,530.00

4,659,503.68

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5B10RB1904 INPEX CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

376,100.000 0.00808.707001Local102.485000
7.890979 0.00 3,561.36Base

364,986.00
0.00
0.00 304,519,689.00

2,971,358.63

MERRILL LYNCH PIERCE FENNER AND S JPY/JP517 Aug 2016 0.0122 Aug 2016

119,100.000 0.00882.179102Local100.295000
8.795843 0.00 1,257.10Base

126,081.00
0.00
0.00 105,193,612.00

1,048,842.04
B10RB1904 Total

491,067.00 0.000.00 409,713,301.00495,200.000 Local

0.00 4,818.46 0.00 4,020,200.67Base

0.001,290,600.000 Local
0.00Base

1,369,439.00
13,158.32

0.00
0.00

1,146,454,614.00
11,016,300.36

JAPANESE YEN Total
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POUND STERLING

MERRILL LYNCH INTERNATIONAL GBP/GBB070995006 PRUDENTIAL PLC 29 Jul 2016 0.03COMMON STOCK GBP.05 02 Aug 2016

205,900.000 0.0013.279400Local0.753523
17.623085 0.00 5,442.89Base

4,101.34
18,144.29
13,672.14 2,752,001.94

3,652,180.41

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB17 Aug 2016 0.0119 Aug 2016

53,790.000 0.0014.174700Local0.768462
18.445544 0.00 694.53Base

533.72
4,962.23
3,813.29 766,804.12

997,842.60
070995006 Total

4,635.06 17,485.430.00 3,518,806.06259,690.000 Local

0.00 6,137.42 23,106.52 4,650,023.01Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBZ4BQC900 JOHNSON MATTHEY PLC 21 Sep 2016 0.03COMMON STOCK GBP1.10 23 Sep 2016

47,600.000 0.0032.945100Local0.770594
42.752863 0.00 1,424.52Base

1,097.73
10,176.48

7,841.93 1,577,126.42
2,046,637.30

0.00307,290.000 Local
0.00Base

5,732.79
7,561.94

25,327.36
33,283.00

5,095,932.48
6,696,660.31

POUND STERLING Total

SINGAPORE DOLLAR

CS FIRST BOSTON (HONG KONG) LIMITED SGD/SG3691678007 UNITED OVERSEAS BANK LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

67,000.000 0.0018.385900Local1.349650
13.622717 0.00 1,003.99Base

1,355.04
296.63
400.35 1,233,610.69

914,022.67

FIG LLC SGD/SG314 Sep 2016 0.0319 Sep 2016

79,900.000 0.0018.781800Local1.364500
13.764602 0.00 2,199.58Base

3,001.33
357.43
487.72 1,504,154.87

1,102,348.75
691678007 Total

4,356.37 888.070.00 2,737,765.56146,900.000 Local

0.00 3,203.57 654.06 2,016,371.42Base
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0.00146,900.000 Local
0.00Base

4,356.37
3,203.57

888.07
654.06

2,737,765.56
2,016,371.42

SINGAPORE DOLLAR Total

SOUTH KOREAN WON

CITIGROUP GLBL MARKTET KOERA SECS L KRW/KR4634427900 POSCO DAEWOO CORP 13 Jul 2016 0.02COMMON STOCK 15 Jul 2016

21,431.000 0.0024,056.593299Local1,146.600000
20.980807 0.00 494.60Base

567,113.00
0.00
0.00 516,123,964.00

450,134.28

0.0021,431.000 Local
0.00Base

567,113.00
494.60

0.00
0.00

516,123,964.00
450,134.28

SOUTH KOREAN WON Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4ACI09N1W4 UBS GROUP AG REG 20 Jul 2016 0.01COMMON STOCK CHF.1 22 Jul 2016

360,080.000 0.0013.054400Local0.987550
13.218976 0.00 3,331.92Base

3,290.44
0.00
0.00 4,703,918.79

4,763,220.89

0.00360,080.000 Local
0.00Base

3,290.44
3,331.92

0.00
0.00

4,703,918.79
4,763,220.89

SWISS FRANC Total

US DOLLAR

PERSHING LLC USD/DTC056752108 BAIDU INC   SPON ADR 28 Jul 2016 0.02ADR USD.00005 02 Aug 2016

5,830.000 0.00165.999500Local1.000000
165.999500 0.00 102.03Base

102.03
0.00
0.00 967,879.12

967,879.12

PERSHING LLC USD/DTC16 Aug 2016 0.0219 Aug 2016

11,650.000 0.00173.451000Local1.000000
173.451000 0.00 203.88Base

203.88
0.00
0.00 2,020,908.03

2,020,908.03

PERSHING LLC USD/DTC13 Sep 2016 0.0216 Sep 2016

5,400.000 0.00181.147500Local1.000000
181.147500 0.00 94.50Base

94.50
0.00
0.00 978,291.00

978,291.00
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SANFORD CBERNSTEIN CO LLC USD/DTC20 Sep 2016 0.0123 Sep 2016

5,360.000 0.00186.762899Local1.000000
186.762899 0.00 26.80Base

26.80
0.00
0.00 1,001,075.94

1,001,075.94
056752108 Total

427.21 0.000.00 4,968,154.0928,240.000 Local

0.00 427.21 0.00 4,968,154.09Base

MACQUARIE BANK LIMITED USD/EUR74762X308 QUANTA COMPUTER INC GDR 144A 17 Aug 2016 0.02GDR 19 Aug 2016

104,100.000 0.009.915900Local1.000000
9.915900 0.00 2,082.00Base

2,082.00
0.00
0.00 1,034,327.19

1,034,327.19

PERSHING LLC USD/DTC881624209 TEVA PHARMACEUTICAL SP ADR 16 Aug 2016 0.04ADR 19 Aug 2016

27,710.000 0.0054.084600Local1.000000
54.084600 0.00 1,039.13Base

1,039.13
0.00
0.00 1,499,723.40

1,499,723.40

NATIONAL FINANCIAL SERVICES CORP. USD/DTCG5509L101 LIVANOVA PLC 11 Jul 2016 0.01COMMON STOCK GBP1.0 14 Jul 2016

1,900.000 0.0051.625900Local1.000000
51.625900 0.00 11.40Base

11.40
0.00
0.00 98,100.61

98,100.61

NATIONAL FINANCIAL SERVICES CORP. USD/DTC12 Jul 2016 0.0215 Jul 2016

5,100.000 0.0051.212000Local1.000000
51.212000 0.00 118.11Base

118.11
0.00
0.00 261,299.31

261,299.31

NATIONAL FINANCIAL SERVICES CORP. USD/DTC13 Jul 2016 0.0118 Jul 2016

100.000 0.0050.482500Local1.000000
50.482500 0.00 0.60Base

0.60
0.00
0.00 5,048.85

5,048.85

UBS SECURITIES LLC USD/DTC13 Jul 2016 0.0418 Jul 2016

20,090.000 0.0050.787900Local1.000000
50.787900 0.00 753.38Base

753.38
0.00
0.00 1,021,082.29

1,021,082.29
G5509L101 Total

883.49 0.000.00 1,385,531.0627,190.000 Local

0.00 883.49 0.00 1,385,531.06Base
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0.00187,240.000 Local
0.00Base

4,431.83
4,431.83

0.00
0.00

8,887,735.74
8,887,735.74

US DOLLAR Total

EQUITY  Total
7,837,345.000

Base 0.00 50,764.12 45,576.51 59,987,303.28

85,807,508.3745,576.5150,764.120.00

33,657,550.090

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.500% 31 Dec 2030 15 Jul 2016

STIF FUND

935,553.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 935,553.06

935,553.06

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

837,955.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 837,955.42

837,955.42

STATE STREET BANK AND TRUST USD/CSW25 Jul 201631 Dec 2030 25 Jul 2016

STIF FUND

4,222,884.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,222,884.52

4,222,884.52

STATE STREET BANK AND TRUST USD/CSW02 Aug 201631 Dec 2030 02 Aug 2016

STIF FUND

2,631,611.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,631,611.31

2,631,611.31

STATE STREET BANK AND TRUST USD/CSW03 Aug 201631 Dec 2030 03 Aug 2016

STIF FUND

3,735,568.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,735,568.03

3,735,568.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.497% 31 Dec 2030 10 Aug 2016

STIF FUND

418,538.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 418,538.06

418,538.06

STATE STREET BANK AND TRUST USD/CSW19 Aug 201631 Dec 2030 19 Aug 2016

STIF FUND

122,929.960 0.00100.000000Local1.000000 0.00 0.00 122,929.96
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100.000000 0.00 0.00Base 0.00 122,929.96

STATE STREET BANK AND TRUST USD/CSW22 Aug 201631 Dec 2030 22 Aug 2016

STIF FUND

1,050,255.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,050,255.71

1,050,255.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.506% 31 Dec 2030 26 Aug 2016

STIF FUND

1,034,327.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,034,327.19

1,034,327.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.500% 31 Dec 2030 02 Sep 2016

STIF FUND

13.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13.13

13.13

STATE STREET BANK AND TRUST USD/CSW19 Sep 201631 Dec 2030 19 Sep 2016

STIF FUND

2,481,902.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,481,902.11

2,481,902.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.520% 31 Dec 2030 26 Sep 2016

STIF FUND

1,977,302.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,977,302.36

1,977,302.36
86199E9B7 Total

0.00 0.000.00 19,448,840.8619,448,840.860 Local

0.00 0.00 0.00 19,448,840.86Base

0.0019,448,840.860 Local
0.00Base

0.00
0.00

0.00
0.00

19,448,840.86
19,448,840.86

US DOLLAR Total

CASH EQUIVALENTS  Total
19,448,840.860
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Base 0.00 0.00 0.00 19,448,840.86

EQUITY
DANISH KRONE

SOCIETE GENERALE LONDON BRANCH DKK/DK3526357900 FLSMIDTH + CO A/S 21 Sep 2016 0.02COMMON STOCK DKK20. 23 Sep 2016

1,000.000 0.00252.150000Local6.677500
37.761138 0.00 22.66Base

151.29
0.00
0.00 251,998.71

37,738.48

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK321 Sep 2016 0.0623 Sep 2016

800.000 0.00252.402500Local6.677500
37.798952 0.00 45.36Base

302.88
0.00
0.00 201,619.12

30,193.80

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK322 Sep 2016 0.0626 Sep 2016

400.000 0.00256.968400Local6.632100
38.746159 0.00 23.25Base

154.18
0.00
0.00 102,633.18

15,475.22

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK322 Sep 2016 0.0426 Sep 2016

600.000 0.00259.046000Local6.632100
39.059423 0.00 24.02Base

159.31
0.00
0.00 155,268.29

23,411.63

INVESTMENT TECHNOLOGY GROUP LTD DKK/DK322 Sep 2016 0.0426 Sep 2016

3,200.000 0.00255.065200Local6.639600
38.415748 0.00 126.00Base

836.60
0.00
0.00 815,372.04

122,804.39

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK323 Sep 2016 0.0627 Sep 2016

800.000 0.00257.216400Local6.642550
38.722539 0.00 46.47Base

308.66
0.00
0.00 205,464.46

30,931.56

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK326 Sep 2016 0.0628 Sep 2016

200.000 0.00253.042300Local6.612150
38.269292 0.00 11.48Base

75.91
0.00
0.00 50,532.55

7,642.38

MORGAN STANLEY CO INCORPORATED DKK/DK327 Sep 2016 0.0429 Sep 2016

200.000 0.00247.500900Local6.648600
37.226018 0.00 7.63Base

50.74
0.00
0.00 49,449.44

7,437.57
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MORGAN STANLEY CO INCORPORATED DKK/DK328 Sep 2016 0.0430 Sep 2016

624.000 0.00245.872500Local6.654350
36.949139 0.00 23.63Base

157.26
0.00
0.00 153,267.18

23,032.63

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK329 Sep 2016 0.06OPEN

647.000 0.00250.406000Local6.636750
37.730214 0.00 36.62Base

243.02
0.00
0.00 161,769.66

24,374.83

SOCIETE GENERALE LONDON BRANCH DKK/DK329 Sep 2016 0.02OPEN

1,800.000 0.00250.550000Local6.628200
37.800610 0.00 40.82Base

270.59
0.00
0.00 450,719.41

68,000.27

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK330 Sep 2016 0.06OPEN

200.000 0.00249.544800Local6.624900
37.667708 0.00 11.30Base

74.86
0.00
0.00 49,834.10

7,522.24

INVESTMENT TECHNOLOGY GROUP LTD DKK/DK330 Sep 2016 0.04OPEN

288.000 0.00249.752700Local6.624900
37.699090 0.00 11.13Base

73.72
0.00
0.00 71,855.06

10,846.21
526357900 Total

2,859.02 0.000.00 2,719,783.2010,759.000 Local

0.00 430.37 0.00 409,411.21Base

0.0010,759.000 Local
0.00Base

2,859.02
430.37

0.00
0.00

2,719,783.20
409,411.21

DANISH KRONE Total

EURO CURRENCY

FRANCE

HSBC BANK PLC EUR/FR4458836004 MICHELIN (CGDE) 11 Jul 2016 0.03COMMON STOCK EUR2. 12 Jul 2016

28,790.000 0.0086.206200Local0.905305
95.223378 0.00 822.44Base

744.56
0.00
0.00 2,481,131.94

2,740,658.61

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4487416901 TECHNIP SA 17 Aug 2016 0.04COMMON STOCK EUR.762 19 Aug 2016

Books Closed Prepared by State StreetPage 85



NHEB
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

17,530.000 0.0050.577900Local0.886879
57.029087 0.00 699.80Base

620.64
0.00
0.00 886,009.95

999,020.10

3,367,141.890.001,365.200.0046,320.000 Local
FRANCE Total

3,739,678.710.001,522.240.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF474184900 MERCK KGAA 21 Sep 2016 0.08COMMON STOCK 23 Sep 2016

46,090.000 0.0097.242100Local0.895696
108.565964 0.00 3,502.66Base

3,137.32
0.00
0.00 4,478,751.07

5,000,302.64

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF484628904 SAP SE 14 Sep 2016 0.06COMMON STOCK 16 Sep 2016

11,320.000 0.0078.694600Local0.889047
88.515680 0.00 701.40Base

623.58
0.00
0.00 890,199.29

1,001,296.10

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF512067901 HEIDELBERGCEMENT AG 17 Aug 2016 0.06COMMON STOCK 19 Aug 2016

10,970.000 0.0080.712400Local0.886879
91.007229 0.00 698.84Base

619.79
0.00
0.00 884,795.24

997,650.46

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF14 Sep 2016 0.0616 Sep 2016

11,230.000 0.0078.980200Local0.889047
88.836923 0.00 698.34Base

620.86
0.00
0.00 886,326.79

996,940.31
512067901 Total

1,240.65 0.000.00 1,771,122.0322,200.000 Local

0.00 1,397.18 0.00 1,994,590.77Base

EXCHANGE OFFER (NON CASH) EUR/DEF702196908 DEUTSCHE BOERSE AG 11 Aug 2016COMMON STOCK 11 Aug 2016

30,560.000 0.0055.641110Local0.799765
69.571784 0.00 0.00Base

0.00
0.00
0.00 1,700,392.34

2,126,113.73

8,840,464.730.005,001.550.00110,170.000 Local
GERMANY Total

10,122,303.240.005,601.240.00Base

NETHERLANDS (THE)
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CONVERSION NON CASH EUR/NL5715418901 ING GROEP NV CVA 22 Jul 2016DUTCH CERT EUR.24

615,660.000 0.0011.309987Local0.756703
14.946399 0.00 0.00Base

0.00
0.00
0.00 6,963,106.79

9,201,900.34

CONVERSION NON CASH EUR/NL522 Jul 2016 CANCEL

-615,660.000 0.0011.309987Local0.756703
14.946399 0.00 0.00Base

0.00
0.00
0.00 -6,963,106.79

-9,201,900.34

CONVERSION NON CASH EUR/NL522 Jul 2016 26 Jul 2016

615,660.000 0.0011.309987Local0.756703
14.946399 0.00 0.00Base

0.00
0.00
0.00 6,963,106.79

9,201,900.34
715418901 Total

0.00 0.000.00 6,963,106.79615,660.000 Local

0.00 0.00 0.00 9,201,900.34Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5BNG8PQ901 NN GROUP NV 17 Aug 2016 0.02COMMON STOCK 19 Aug 2016

36,600.000 0.0024.141100Local0.886879
27.220286 0.00 697.38Base

618.49
0.00
0.00 882,945.77

995,565.09

7,846,052.560.00618.490.00652,260.000 Local
NETHERLANDS (THE) Total

10,197,465.430.00697.380.00Base

0.00808,750.000 Local
0.00Base

6,985.24
7,820.86

0.00
0.00

20,053,659.18
24,059,447.38

EURO CURRENCY Total

HONG KONG DOLLAR

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1674395900 WEICHAI POWER CO LTD H 11 Jul 2016COMMON STOCK CNY1. 13 Jul 2016

20,000.000 0.007.800000Local7.757900
1.005427 0.00 36.20Base

280.80
21.66

168.01 155,551.19
20,050.68

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK112 Jul 2016 14 Jul 2016

223,200.000 0.007.953900Local7.758050
1.025245 0.00 411.90Base

3,195.56
246.54

1,912.70 1,770,202.22
228,176.18
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BNP PARIBAS SECURITIES (ASIA) LTD. HKD/HK112 Jul 2016 14 Jul 2016

83,300.000 0.007.976900Local7.758050
1.028209 0.00 154.17Base

1,196.06
92.31

716.16 662,563.55
85,403.36

BNP PARIBAS SECURITIES (ASIA) LTD. HKD/HK113 Jul 2016 15 Jul 2016

123,100.000 0.008.040300Local7.756500
1.036589 0.00 229.69Base

1,781.57
137.46

1,066.21 986,913.15
127,236.92

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK113 Jul 2016 15 Jul 2016

111,200.000 0.008.039000Local7.756500
1.036421 0.00 207.45Base

1,609.09
124.14
962.84 891,364.87

114,918.44

BNP PARIBAS SECURITIES (ASIA) LTD. HKD/HK114 Jul 2016 18 Jul 2016

58,000.000 0.008.036900Local7.754950
1.036357 0.00 108.20Base

839.05
64.85

502.90 464,798.25
59,935.69

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK114 Jul 2016 18 Jul 2016

123,900.000 0.008.050900Local7.754950
1.038163 0.00 231.53Base

1,795.51
138.59

1,074.81 994,636.19
128,258.23

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK115 Jul 2016 19 Jul 2016

338,400.000 0.008.419700Local7.754600
1.085768 0.00 661.36Base

5,128.61
395.81

3,069.39 2,841,028.48
366,366.86

DAIWA SECURITIES (HK) LTD. HKD/HK118 Jul 2016 20 Jul 2016

36,600.000 0.008.504800Local7.754650
1.096736 0.00 72.25Base

560.30
43.23

335.24 310,380.14
40,025.04

CS FIRST BOSTON (HONG KONG) LIMITED HKD/HK118 Jul 2016 20 Jul 2016

122,200.000 0.008.530300Local7.754650
1.100024 0.00 241.96Base

1,876.32
144.85

1,123.26 1,039,403.08
134,036.10

CS FIRST BOSTON (HONG KONG) LIMITED HKD/HK119 Jul 2016 21 Jul 2016

166,500.000 0.008.667800Local7.755550
1.117625 0.00 334.95Base

2,597.74
200.52

1,555.13 1,439,035.83
185,549.17

CS FIRST BOSTON (HONG KONG) LIMITED HKD/HK120 Jul 2016 22 Jul 2016
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242,200.000 0.008.885800Local7.755400
1.145757 0.00 499.50Base

3,873.85
298.98

2,318.72 2,145,948.19
276,703.74

CS FIRST BOSTON (HONG KONG) LIMITED HKD/HK121 Jul 2016 25 Jul 2016

285,600.000 0.009.308200Local7.755750
1.200168 0.00 616.98Base

4,785.16
369.23

2,863.70 2,650,773.06
341,781.65

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK121 Jul 2016 25 Jul 2016

84,000.000 0.009.380000Local7.755750
1.209425 0.00 182.87Base

1,418.26
109.42
848.67 785,653.07

101,299.43

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK122 Jul 2016 26 Jul 2016

103,900.000 0.009.107200Local7.757250
1.174024 0.00 219.57Base

1,703.23
131.47

1,019.86 943,514.99
121,630.09

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK125 Jul 2016 27 Jul 2016

141,900.000 0.009.153800Local7.756550
1.180138 0.00 301.43Base

2,338.06
180.36

1,399.02 1,295,187.14
166,979.80

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK127 Jul 2016 29 Jul 2016

30,100.000 0.009.203600Local7.757450
1.186421 0.00 64.28Base

498.65
38.59

299.33 276,230.38
35,608.40

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK128 Jul 2016 01 Aug 2016

138,600.000 0.009.381700Local7.756250
1.209566 0.00 301.76Base

2,340.55
180.65

1,401.13 1,296,561.94
167,163.51

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK129 Jul 2016 103 Aug 2016

74,900.000 0.009.385700Local7.759950
1.209505 0.00 163.07Base

1,265.38
97.70

758.13 700,965.42
90,331.18

674395900 Total

39,083.75 23,395.210.00 21,650,711.142,507,600.000 Local

0.00 5,039.12 3,016.36 2,791,454.47Base
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FUND:
View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.002,507,600.000 Local
0.00Base

39,083.75
5,039.12

23,395.21
3,016.36

21,650,711.14
2,791,454.47

HONG KONG DOLLAR Total

JAPANESE YEN

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5619170004 CHIYODA CORP 14 Sep 2016 0.01COMMON STOCK 20 Sep 2016

165,000.000 0.00807.157600Local102.345000
7.886634 0.00 1,561.55Base

159,817.00
0.00
0.00 133,021,187.00

1,299,733.13

FIG LLC JPY/JP514 Sep 2016 0.01

165,000.000 0.00807.157600Local102.595000
7.867417 0.00 1,557.75Base

159,817.00
0.00
0.00 133,021,187.00

1,296,565.98

FIG LLC JPY/JP514 Sep 2016 0.01CANCEL

-165,000.000 0.00807.157600Local102.595000
7.867417 0.00 -1,557.75Base

-159,817.00
0.00
0.00 -133,021,187.00

-1,296,565.98
619170004 Total

159,817.00 0.000.00 133,021,187.00165,000.000 Local

0.00 1,561.55 0.00 1,299,733.13Base

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5647346006 JGC CORP 14 Sep 2016 0.02COMMON STOCK 20 Sep 2016

82,000.000 0.001,637.643902Local102.345000
16.001211 0.00 1,574.52Base

161,144.00
0.00
0.00 134,125,656.00

1,310,524.75

FIG LLC JPY/JP514 Sep 2016 0.02

82,000.000 0.001,637.643902Local102.595000
15.962219 0.00 1,570.68Base

161,144.00
0.00
0.00 134,125,656.00

1,307,331.31

FIG LLC JPY/JP514 Sep 2016 0.02CANCEL

-82,000.000 0.001,637.643902Local102.595000
15.962219 0.00 -1,570.68Base

-161,144.00
0.00
0.00 -134,125,656.00

-1,307,331.31
647346006 Total

161,144.00 0.000.00 134,125,656.0082,000.000 Local

0.00 1,574.52 0.00 1,310,524.75Base
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FUND:
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ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5656302908 SUMITOMO MITSUI FINANCIAL GR 11 Jul 2016 0.03COMMON STOCK 14 Jul 2016

76,900.000 0.002,810.000000Local102.615000
27.383911 0.00 2,526.99Base

259,307.00
0.00
0.00 215,829,693.00

2,103,295.75

MERRILL LYNCH PIERCE FENNER AND S JPY/JP5690030002 MAZDA MOTOR CORP 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

119,700.000 0.001,245.690501Local102.615000
12.139458 0.00 1,743.71Base

178,931.00
0.00
0.00 148,930,222.00

1,451,349.43

0.00443,600.000 Local
0.00Base

759,199.00
7,406.77

0.00
0.00

631,906,758.00
6,164,903.06

JAPANESE YEN Total

NORWEGIAN KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3525824900 SUBSEA 7 SA 17 Aug 2016 0.01COMMON STOCK USD2. 19 Aug 2016

88,940.000 0.0092.564000Local8.223150
11.256514 0.00 700.81Base

5,762.85
0.00
0.00 8,226,879.31

1,000,453.51

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3ACI098RP4 AKER SOLUTIONS ASA 21 Sep 2016COMMON STOCK NOK1.08 23 Sep 2016

147,375.000 0.0035.941800Local8.295900
4.332477 0.00 446.95Base

3,707.85
0.00
0.00 5,293,214.93

638,051.92

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO322 Sep 2016 26 Sep 2016

147,375.000 0.0036.999400Local8.108300
4.563151 0.00 470.75Base

3,816.95
0.00
0.00 5,448,969.63

672,023.68
ACI098RP4 Total

7,524.80 0.000.00 10,742,184.56294,750.000 Local

0.00 917.70 0.00 1,310,075.60Base

0.00383,690.000 Local
0.00Base

13,287.65
1,618.51

0.00
0.00

18,969,063.87
2,310,529.11

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB018270009 CRH PLC 14 Sep 2016 0.02COMMON STOCK EUR.32 16 Sep 2016
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ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

30,620.000 0.0024.911100Local0.758639
32.836567 0.00 703.81Base

533.94
1.32
1.00 762,242.94

1,004,750.53

MERRILL LYNCH INTERNATIONAL GBP/GBB021623004 AVIVA PLC 29 Jul 2016 0.01COMMON STOCK GBP.25 02 Aug 2016

629,000.000 0.003.906400Local0.753523
5.184182 0.00 4,891.28Base

3,685.69
1.33
1.00 2,453,438.91

3,255,957.56

MERRILL LYNCH INTERNATIONAL GBP/GBB01 Aug 2016 0.0103 Aug 2016

117,000.000 0.003.911500Local0.757174
5.165920 0.00 906.62Base

686.47
1.32
1.00 456,958.03

603,504.65

MERRILL LYNCH INTERNATIONAL GBP/GBB02 Aug 2016 0.0104 Aug 2016

207,680.000 0.003.884200Local0.750441
5.175890 0.00 1,612.40Base

1,210.01
1.33
1.00 805,459.65

1,073,315.09
021623004 Total

5,582.17 3.000.00 3,715,856.59953,680.000 Local

0.00 7,410.30 3.98 4,932,777.30Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB087061008 LLOYDS BANKING GROUP PLC 20 Jul 2016COMMON STOCK 22 Jul 2016

5,173,430.000 0.000.555700Local0.759071
0.732079 0.00 2,651.39Base

2,012.59
1.32
1.00 2,872,861.46

3,784,707.17

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB088470000 TESCO PLC 21 Sep 2016COMMON STOCK GBP.05 23 Sep 2016

649,700.000 0.001.777000Local0.771545
2.303171 0.00 1,047.43Base

808.14
1.30
1.00 1,153,707.76

1,495,321.41

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB092528900 GLAXOSMITHKLINE PLC 17 Aug 2016 0.02COMMON STOCK GBP.25 19 Aug 2016

90,660.000 0.0016.958300Local0.768462
22.067845 0.00 1,400.47Base

1,076.21
1.30
1.00 1,536,362.27

1,999,269.02

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB14 Sep 2016 0.0116 Sep 2016

71,020.000 0.0015.892700Local0.758639
20.948963 0.00 1,041.46Base

790.09
1.32
1.00 1,127,908.46

1,486,752.54
092528900 Total

1,866.30 2.000.00 2,664,270.73161,680.000 Local
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View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 2,441.93 2.62 3,486,021.56Base

JP MORGAN SECURITIES PLC GBP/GBB312748908 MARKS + SPENCER GROUP PLC 14 Sep 2016COMMON STOCK GBP.25 16 Sep 2016

130,800.000 0.003.260400Local0.757318
4.305193 0.00 577.19Base

437.12
1.32
1.00 426,022.20

562,540.70

INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB14 Sep 2016 16 Sep 2016

394,800.000 0.003.281700Local0.757318
4.333318 0.00 1,753.57Base

1,328.01
1.32
1.00 1,294,286.15

1,709,039.20

MERRILL LYNCH INTERNATIONAL GBP/GBB15 Sep 2016 0.0119 Sep 2016

391,300.000 0.003.133900Local0.756916
4.140354 0.00 2,430.18Base

1,839.44
1.32
1.00 1,224,454.63

1,617,688.92

MERRILL LYNCH INTERNATIONAL GBP/GBB16 Sep 2016 0.0120 Sep 2016

73,300.000 0.003.116800Local0.764468
4.077084 0.00 448.27Base

342.69
1.31
1.00 228,117.75

298,400.65
312748908 Total

3,947.26 4.000.00 3,172,880.73990,200.000 Local

0.00 5,209.21 5.27 4,187,669.47Base

0.007,959,310.000 Local
0.00Base

14,750.40
19,464.07

12.00
15.81

14,341,820.21
18,891,247.44

POUND STERLING Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4717158901 CREDIT SUISSE GROUP AG REG 20 Jul 2016 0.01COMMON STOCK CHF.04 22 Jul 2016

358,380.000 0.0011.252600Local0.987550
11.394461 0.00 2,858.48Base

2,822.89
0.00
0.00 4,029,883.90

4,080,688.47

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4ACI00MQT5 SWISS RE AG 17 Aug 2016 0.06COMMON STOCK CHF.1 19 Aug 2016

23,030.000 0.0082.970800Local0.962600
86.194473 0.00 1,389.54Base

1,337.57
0.00
0.00 1,909,479.95

1,983,669.18

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH414 Sep 2016 0.0616 Sep 2016
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TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

18,670.000 0.0084.786900Local0.973300
87.112812 0.00 1,138.48Base

1,108.08
0.00
0.00 1,581,863.34

1,625,257.72
ACI00MQT5 Total

2,445.65 0.000.00 3,491,343.2941,700.000 Local

0.00 2,528.02 0.00 3,608,926.90Base

0.00400,080.000 Local
0.00Base

5,268.54
5,386.50

0.00
0.00

7,521,227.19
7,689,615.37

SWISS FRANC Total

US DOLLAR

STATE STREET BANK AND TRUST USD/OTH08899K953 TEMPLETON INTL SMALLER CO FUND 11 Jul 2016 11 Jul 2016

45,430.930 0.0049.379999Local1.000000
49.379999 0.00 0.00Base

0.00
0.00
0.00 2,243,379.32

2,243,379.32

0.0045,430.930 Local
0.00Base

0.00
0.00

0.00
0.00

2,243,379.32
2,243,379.32

US DOLLAR Total

EQUITY  Total
12,559,219.930

Base 0.00 47,166.20 3,032.17 64,559,987.36

84,008,828.223,032.1747,166.200.00

32,008,060.790

SALES Total

Base
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ISBI CLIENT MANAGEDPurchase and Sales by Report Date
ISBI CLIENT MANAGED

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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ISBI - GLOBEFLEX CAPITALPurchase Report by Report Date
GLOBEFLEX CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

1,316.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,316.53

1,316.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

327,601.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 327,601.62

327,601.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

183,434.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 183,434.37

183,434.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

20,634.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,634.90

20,634.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW22 Jul 201631 Dec 2030 22 Jul 2016

STIF FUND

763,412.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 763,412.10

763,412.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

8,376,560.750 0.00100.000000Local1.000000 0.00 0.00 8,376,560.75
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 8,376,560.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.542% 31 Dec 2030 01 Aug 2016

STIF FUND

2,013.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,013.89

2,013.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

389.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 389.27

389.27

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

133,078.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 133,078.68

133,078.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

145,688.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,688.49

145,688.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

205,713.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,713.64

205,713.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

466,128.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 466,128.77

466,128.77
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

178,248.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 178,248.35

178,248.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

189,601.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 189,601.11

189,601.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

212.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 212.33

212.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20161.000% 31 Dec 2030 30 Sep 2016

STIF FUND

884,359.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 884,359.02

884,359.02
86199E9B7 Total

0.00 0.000.00 11,878,393.8411,878,393.840 Local

0.00 0.00 0.00 11,878,393.84Base

0.0011,878,393.840 Local
0.00Base

0.00
0.00

0.00
0.00

11,878,393.84
11,878,393.84

US DOLLAR Total

CASH EQUIVALENTS  Total
11,878,393.840

Base 0.00 0.00 0.00 11,878,393.84

EQUITY
AUSTRALIAN DOLLAR

DEUTSCHE BANK SECURITIES INC AUD/AU8601581903 WEBJET LTD 13 Jul 2016COMMON STOCK 15 Jul 2016
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

19,988.000 0.007.128900Local1.310788
5.438637 0.00 43.49Base

57.00
0.00
0.00 142,549.45

108,750.96

ITG AUSTRALIA LTD. AUD/AU814 Jul 2016 18 Jul 2016

3,751.000 0.007.199699Local1.309586
5.497691 0.00 8.25Base

10.80
0.00
0.00 27,016.87

20,630.08
601581903 Total

67.80 0.000.00 169,566.3223,739.000 Local

0.00 51.74 0.00 129,381.04Base

DEUTSCHE BANK SECURITIES INC AUD/AU8608820007 BEACH ENERGY LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

721,255.000 0.000.658700Local1.310788
0.502522 0.00 144.98Base

190.04
0.00
0.00 475,280.71

362,591.59

DEUTSCHE BANK SECURITIES INC AUD/AU8611776907 PRIMARY HEALTH CARE LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

170,229.000 0.003.819800Local1.310788
2.914125 0.00 198.43Base

260.10
0.00
0.00 650,500.83

496,267.00

DEUTSCHE BANK SECURITIES INC AUD/AU8639782903 OZ MINERALS LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

158,969.000 0.006.807800Local1.310788
5.193670 0.00 330.25Base

432.89
0.00
0.00 1,082,662.05

825,962.74

ITG AUSTRALIA LTD. AUD/AU8641063904 RESOLUTE MINING LTD 28 Sep 2016COMMON STOCK 30 Sep 2016

85,536.000 0.002.028800Local1.307104
1.552134 0.00 53.10Base

69.41
0.00
0.00 173,604.85

132,816.40

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8646557900 DOWNER EDI LTD 24 Aug 2016COMMON STOCK 26 Aug 2016

8,633.000 0.005.031300Local1.313888
3.829322 0.00 33.06Base

43.44
0.00
0.00 43,478.65

33,091.60

ITG AUSTRALIA LTD. AUD/AU8655259901 SIGMA PHARMACEUTICALS LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

65,791.000 0.001.377500Local1.306165
1.054614 0.00 69.39Base

90.63
0.00
0.00 90,717.73

69,453.50

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016
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43,910.000 0.001.376400Local1.306165
1.053772 0.00 18.50Base

24.17
0.00
0.00 60,461.89

46,289.63
655259901 Total

114.80 0.000.00 151,179.62109,701.000 Local

0.00 87.89 0.00 115,743.13Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8656247905 WORLEYPARSONS LTD 13 Jul 2016 0.01COMMON STOCK 15 Jul 2016

43,669.000 0.007.824700Local1.310788
5.969463 0.00 260.68Base

341.70
0.00
0.00 342,038.52

260,941.14

DEUTSCHE BANK SECURITIES INC AUD/AU8660047903 MONADELPHOUS GROUP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

36,053.000 0.008.659200Local1.310788
6.606103 0.00 95.27Base

124.88
0.00
0.00 312,315.02

238,265.09

ITG AUSTRALIA LTD. AUD/AU814 Jul 2016 18 Jul 2016

24,776.000 0.008.634900Local1.309586
6.593610 0.00 65.35Base

85.58
0.00
0.00 214,023.86

163,428.64

DEUTSCHE BANK SECURITIES INC AUD/AU815 Jul 2016 19 Jul 2016

21,061.000 0.008.793700Local1.318218
6.670900 0.00 56.20Base

74.08
0.00
0.00 185,278.20

140,552.02
660047903 Total

284.54 0.000.00 711,617.0881,890.000 Local

0.00 216.82 0.00 542,245.75Base

MACQUARIE BANK LIMITED AUD/AU8670262906 JB HI FI LTD 20 Sep 2016COMMON STOCK 23 Sep 2016

3,749.000 0.0026.200000Local1.324328
19.783619 0.00 0.00Base

0.00
0.00
0.00 98,223.80

74,168.80

ITG AUSTRALIA LTD. AUD/AU8671963908 RCR TOMLINSON LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

17,117.000 0.002.735000Local1.306165
2.093916 0.00 35.85Base

46.82
0.00
0.00 46,861.82

35,877.41

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016
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7,985.000 0.002.750400Local1.306165
2.105706 0.00 6.73Base

8.79
0.00
0.00 21,970.73

16,820.79

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

10,748.000 0.002.832200Local1.307104
2.166775 0.00 9.32Base

12.18
0.00
0.00 30,452.67

23,297.82

ITG AUSTRALIA LTD. AUD/AU829 Sep 2016 OPEN

2,196.000 0.002.857900Local1.304291
2.191152 0.00 1.92Base

2.51
0.00
0.00 6,278.46

4,813.70
671963908 Total

70.30 0.000.00 105,563.6838,046.000 Local

0.00 53.82 0.00 80,809.72Base

CSFB AUSTRALIA EQUITIES LTD AUD/AU8ACI014TH7 EVOLUTION MINING LTD 29 Aug 2016COMMON STOCK 02 Sep 2016

20,127.000 0.002.050000Local1.320393
1.552568 0.00 0.00Base

0.00
0.00
0.00 41,260.35

31,248.54

MERRILL LYNCH INTERNATIONAL AUD/AU8ACI0KC147 CLEANAWAY WASTE MANAGEMENT L 27 Sep 2016COMMON STOCK 29 Sep 2016

132,692.000 0.001.083500Local1.306165
0.829528 0.00 44.03Base

57.51
0.00
0.00 143,829.29

110,115.71

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

268,230.000 0.001.118200Local1.307104
0.855479 0.00 91.78Base

119.97
0.00
0.00 300,054.76

229,556.91
ACI0KC147 Total

177.48 0.000.00 443,884.05400,922.000 Local

0.00 135.81 0.00 339,672.62Base

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0PFZB2 EVOLUTION MINING LIMITED RTS 29 Aug 2016EXP 14SEP16 30 Aug 2016

20,127.000 0.000.000000Local1.306080
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0PTH22 JB HI FI LIMITED 16 Sep 2016EXP 30SEP16
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3,748.000 0.000.000000Local1.332889
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU816 Sep 2016 CANCEL

-3,748.000 0.000.000000Local1.332889
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0PTH22 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B01WT6904 DUET GROUP 24 Aug 2016STAPLED SECURITY 26 Aug 2016

190,156.000 0.002.640600Local1.313888
2.009760 0.00 382.17Base

502.13
0.00
0.00 502,628.06

382,550.16

MERRILL LYNCH INTERNATIONAL AUD/AU8B0498J907 NAVITAS LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

30,000.000 0.005.259200Local1.306165
4.026444 0.00 48.32Base

63.11
0.00
0.00 157,839.11

120,841.63

ITG AUSTRALIA LTD. AUD/AU8B06HD8905 ASTRO JAPAN PROPERTY GROUP 24 Aug 2016REIT 26 Aug 2016

4,649.000 0.007.142800Local1.313888
5.436384 0.00 10.11Base

13.28
0.00
0.00 33,220.16

25,283.86

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B0744W900 METCASH LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

161,416.000 0.001.957600Local1.310788
1.493453 0.00 241.07Base

315.99
0.00
0.00 316,303.95

241,308.24

ITG AUSTRALIA LTD. AUD/AU8B07SFG900 DOMINO S PIZZA ENTERPRISES L 24 Aug 2016 0.02COMMON STOCK 26 Aug 2016

442.000 0.0076.929700Local1.313888
58.551185 0.00 10.35Base

13.60
0.00
0.00 34,016.53

25,889.98

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B0LCW7900 SIMS METAL MANAGEMENT LTD 13 Jul 2016 0.01COMMON STOCK 15 Jul 2016

50,301.000 0.008.623100Local1.310788
6.578562 0.00 330.91Base

433.75
0.00
0.00 434,184.30

331,239.15
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BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B1BHXL906 MAYNE PHARMA GROUP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

218,281.000 0.001.992200Local1.310788
1.519849 0.00 331.75Base

434.86
0.00
0.00 435,294.27

332,085.94

DEUTSCHE BANK SECURITIES INC AUD/AU8B1FCYL902 MONEY3 CORP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

33,645.000 0.001.140500Local1.310788
0.870087 0.00 11.71Base

15.35
0.00
0.00 38,387.47

29,285.80

ITG AUSTRALIA LTD. AUD/AU814 Jul 2016 18 Jul 2016

2,109.000 0.001.161500Local1.309586
0.886922 0.00 0.75Base

0.98
0.00
0.00 2,450.58

1,871.26

DEUTSCHE BANK SECURITIES INC AUD/AU815 Jul 2016 19 Jul 2016

14,422.000 0.001.184600Local1.318218
0.898637 0.00 5.18Base

6.83
0.00
0.00 17,091.13

12,965.33
B1FCYL902 Total

23.16 0.000.00 57,929.1850,176.000 Local

0.00 17.64 0.00 44,122.39Base

DEUTSCHE BANK SECURITIES INC AUD/AU8B4V14H904 MACA LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

31,077.000 0.001.403000Local1.310788
1.070349 0.00 13.30Base

17.44
0.00
0.00 43,618.47

33,276.53

DEUTSCHE BANK SECURITIES INC AUD/AU815 Jul 2016 19 Jul 2016

35,444.000 0.001.498600Local1.318218
1.136838 0.00 16.12Base

21.25
0.00
0.00 53,137.63

40,310.20

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

5,988.000 0.001.681400Local1.306165
1.287280 0.00 3.09Base

4.03
0.00
0.00 10,072.25

7,711.32

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

35,486.000 0.001.728000Local1.307104
1.322007 0.00 18.77Base

24.53
0.00
0.00 61,344.34

46,931.49
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ITG AUSTRALIA LTD. AUD/AU829 Sep 2016 OPEN

23,963.000 0.001.759900Local1.304291
1.349315 0.00 12.93Base

16.87
0.00
0.00 42,189.35

32,346.58
B4V14H904 Total

84.12 0.000.00 210,362.04131,958.000 Local

0.00 64.21 0.00 160,576.12Base

MERRILL LYNCH INTERNATIONAL AUD/AU8B4X8YY907 VILLA WORLD LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

8,417.000 0.002.276200Local1.306165
1.742659 0.00 5.86Base

7.66
0.00
0.00 19,166.44

14,673.83

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

27,223.000 0.002.327200Local1.307104
1.780425 0.00 19.39Base

25.34
0.00
0.00 63,378.71

48,487.89
B4X8YY907 Total

33.00 0.000.00 82,545.1535,640.000 Local

0.00 25.25 0.00 63,161.72Base

ITG AUSTRALIA LTD. AUD/AU8B50YPZ900 MYER HOLDINGS LTD 24 Aug 2016COMMON STOCK 26 Aug 2016

88,499.000 0.001.436400Local1.313888
1.093244 0.00 48.38Base

63.56
0.00
0.00 127,183.52

96,799.36

ITG AUSTRALIA LTD. AUD/AU825 Aug 2016 29 Aug 2016

15,142.000 0.001.412100Local1.313629
1.074961 0.00 16.28Base

21.38
0.00
0.00 21,403.40

16,293.34
B50YPZ900 Total

84.94 0.000.00 148,586.92103,641.000 Local

0.00 64.66 0.00 113,092.70Base

ITG AUSTRALIA LTD. AUD/AU8B5M737901 SOUTHERN CROSS MEDIA GROUP L 27 Sep 2016COMMON STOCK 29 Sep 2016

186,236.000 0.001.587500Local1.306165
1.215390 0.00 226.35Base

295.65
0.00
0.00 295,945.30

226,575.74
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MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

33,764.000 0.001.586100Local1.306165
1.214318 0.00 16.40Base

21.42
0.00
0.00 53,574.50

41,016.64
B5M737901 Total

317.07 0.000.00 349,519.80220,000.000 Local

0.00 242.75 0.00 267,592.38Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BD069F906 NATIONAL STORAGE REIT 30 Jun 2016REIT 11 Jul 2016

67,347.000 0.001.580000Local1.344990
1.174730 0.00 0.00Base

0.00
0.00
0.00 106,408.26

79,114.54

NEW TO ORD NON CASH AUD/AU8BGP647905 NATIONAL STORAGE REIT 12 Jul 2016REIT NPV 12 Jul 2016

67,347.000 0.001.580000Local1.344990
1.174730 0.00 0.00Base

0.00
0.00
0.00 106,408.26

79,114.54

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8BP46PW900 HEALTHSCOPE LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

116,692.000 0.002.812500Local1.310788
2.145656 0.00 250.38Base

328.20
0.00
0.00 328,524.45

250,631.26

0.003,334,638.000 Local
0.00Base

4,699.71
3,586.15

0.00
0.00

7,792,630.95
5,941,544.68

AUSTRALIAN DOLLAR Total

HONG KONG DOLLAR

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1648008001 K WAH INTL HOLDINGS 13 Jul 2016COMMON STOCK HKD.1 15 Jul 2016

375,000.000 0.003.742500Local7.756500
0.482499 0.00 180.94Base

1,403.44
194.94

1,512.06 1,406,353.00
181,312.83

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1690574009 TRULY INTERNATIONAL HOLDINGS 13 Jul 2016COMMON STOCK HKD.02 15 Jul 2016

1,754,000.000 0.003.857900Local7.756500
0.497376 0.00 872.40Base

6,766.76
939.73

7,289.04 6,780,812.40
874,210.33

ITG SECURITIES (HK) LTD HKD/HK114 Jul 2016 18 Jul 2016

268,000.000 0.003.890700Local7.754950 417.08 1,123.29 1,044,247.97
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0.501705 0.00 53.78Base 144.84 134,655.67
690574009 Total

7,183.84 8,412.330.00 7,825,060.372,022,000.000 Local

0.00 926.18 1,084.57 1,008,866.00Base

MERRILL LYNCH INTERNATIONAL HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

116,400.000 0.0014.530400Local7.756500
1.873319 0.00 218.05Base

1,691.34
234.93

1,822.24 1,694,852.14
218,507.33

GOLDMAN SACHS + CO HKD/HK124 Aug 2016 26 Aug 2016

67,200.000 0.0014.428500Local7.754150
1.860746 0.00 125.04Base

969.60
134.72

1,044.66 971,609.46
125,301.87

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK125 Aug 2016 29 Aug 2016

36,000.000 0.0014.408000Local7.754750
1.857958 0.00 66.89Base

518.69
72.08

558.93 519,765.62
67,025.45

B01G0P908 Total

3,179.63 3,425.830.00 3,186,227.22219,600.000 Local

0.00 409.98 441.73 410,834.65Base

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1B3XH0P905 HUTCHISON TELECOMM HONG KONG 13 Jul 2016COMMON STOCK HKD.25 15 Jul 2016

142,000.000 0.002.737600Local7.756500
0.352943 0.00 50.12Base

388.74
54.01

418.94 389,546.88
50,221.99

ITG SECURITIES (HK) LTD HKD/HK115 Jul 2016 19 Jul 2016

78,000.000 0.002.831700Local7.754600
0.365164 0.00 11.39Base

88.35
30.69

238.00 221,198.95
28,524.87

MACQUARIE BANK LIMITED HKD/HK114 Jul 2016 18 Jul 2016

144,000.000 0.002.750900Local7.754950
0.354728 0.00 51.08Base

396.13
55.12

427.51 396,953.24
51,187.08

B3XH0P905 Total

873.22 1,084.450.00 1,007,699.07364,000.000 Local

0.00 112.59 139.82 129,933.94Base
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GOLDMAN SACHS + CO HKD/HK1B7TWG0906 BEIJING TONG REN TANG CHINES 24 Aug 2016COMMON STOCK 26 Aug 2016

34,000.000 0.0010.311800Local7.754150
1.329843 0.00 45.21Base

350.60
48.75

378.00 351,329.80
45,308.62

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK1BBPD5F902 NEXTEER AUTOMOTIVE GROUP LTD 24 Aug 2016COMMON STOCK HKD.1 26 Aug 2016

87,000.000 0.0010.645700Local7.754150
1.372904 0.00 119.44Base

926.18
128.75
998.32 928,100.40

119,690.80

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK125 Aug 2016 29 Aug 2016

7,000.000 0.0010.500000Local7.754750
1.354009 0.00 9.48Base

73.50
10.27
79.66 73,653.16

9,497.81

ITG SECURITIES (HK) LTD HKD/HK126 Aug 2016 30 Aug 2016

220,000.000 0.0010.802200Local7.755900
1.392772 0.00 122.56Base

950.59
330.07

2,559.99 2,379,994.58
306,862.46

BBPD5F902 Total

1,950.27 3,637.970.00 3,381,748.14314,000.000 Local

0.00 251.48 469.09 436,051.07Base

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1BFRB2W901 IGG INC 27 Sep 2016COMMON STOCK USD.000 29 Sep 2016

522,000.000 0.005.114800Local7.754800
0.659566 0.00 344.29Base

2,669.93
370.82

2,875.59 2,675,471.12
345,008.40

0.003,850,600.000 Local
0.00Base

17,610.93
2,270.67

21,326.23
2,749.72

19,833,888.72
2,557,315.51

HONG KONG DOLLAR Total

JAPANESE YEN

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5603654906 NET ONE SYSTEMS CO LTD 12 Aug 2016COMMON STOCK 17 Aug 2016

9,800.000 0.00665.316327Local100.905000
6.593492 0.00 32.31Base

3,260.00
0.00
0.00 6,523,360.00

64,648.53

MERRILL LYNCH INTERNATIONAL JPY/JP5604587006 AOYAMA TRADING CO LTD 12 Aug 2016 0.02COMMON STOCK 17 Aug 2016

6,500.000 0.003,655.414615Local100.905000 11,880.00 0.00 23,772,075.00
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36.226298 0.00 117.73Base 0.00 235,588.67

MERRILL LYNCH INTERNATIONAL JPY/JP5611944901 SUMITOMO REAL ESTATE SALES 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

4,000.000 0.002,131.240500Local100.905000
21.121258 0.00 42.24Base

4,262.00
0.00
0.00 8,529,224.00

84,527.27

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5612334904 GOLDCREST CO LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

5,900.000 0.001,499.050847Local102.615000
14.608496 0.00 43.09Base

4,422.00
0.00
0.00 8,848,822.00

86,233.22

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5619064009 KEIYO BANK LTD/THE 11 Jul 2016COMMON STOCK 14 Jul 2016

24,000.000 0.00383.500000Local102.615000
3.737270 0.00 44.85Base

4,602.00
0.00
0.00 9,208,602.00

89,739.34

MERRILL LYNCH INTERNATIONAL JPY/JP5619586001 CHUDENKO CORP 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

3,400.000 0.002,074.852647Local100.905000
20.562436 0.00 34.95Base

3,527.00
0.00
0.00 7,058,026.00

69,947.24

MERGER NON CASH JPY/JP5633127006 FAMILYMART UNY HOLDINGS CO L 01 Sep 2016COMMON STOCK 01 Sep 2016

7,866.000 0.005,219.359394Local102.433321
50.953726 0.00 0.00Base

0.00
0.00
0.00 41,055,481.00

400,802.01

UBS SECURITIES ASIA LTD JPY/JP5634900005 FOSTER ELECTRIC CO LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

16,400.000 0.001,657.206341Local102.615000
16.149748 0.00 132.43Base

13,589.00
0.00
0.00 27,191,773.00

264,988.29

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

300.000 0.001,656.970000Local102.615000
16.147444 0.00 1.45Base

149.00
0.00
0.00 497,240.00

4,845.69

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 0.0117 Aug 2016

7,200.000 0.001,802.611111Local100.905000
17.864438 0.00 64.31Base

6,489.00
0.00
0.00 12,985,289.00

128,688.26
634900005 Total

20,227.00 0.000.00 40,674,302.0023,900.000 Local
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0.00 198.19 0.00 398,522.24Base

UBS SECURITIES ASIA LTD JPY/JP5635670003 FUJIKURA LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

72,000.000 0.00456.136389Local102.615000
4.445124 0.00 160.02Base

16,420.00
0.00
0.00 32,858,240.00

320,208.94

BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP511 Jul 2016 14 Jul 2016

89,000.000 0.00457.911191Local102.615000
4.462420 0.00 198.58Base

20,377.00
0.00
0.00 40,774,473.00

397,353.92
635670003 Total

36,797.00 0.000.00 73,632,713.00161,000.000 Local

0.00 358.60 0.00 717,562.86Base

REVERSE SPLIT NON CASH JPY/JP5635756000 FURUKAWA ELECTRIC CO LTD 28 Sep 2016 15COMMON STOCK OPEN

30,700.000 0.002,121.883550Local119.193677
17.801981 0.00 0.00Base

0.00
0.00
0.00 65,141,825.00

546,520.81

UBS SECURITIES ASIA LTD JPY/JP5637434002 GODO STEEL LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

89,000.000 0.00157.535697Local102.615000
1.535211 0.00 68.31Base

7,010.00
0.00
0.00 14,027,687.00

136,702.11

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

5,000.000 0.00157.124400Local102.615000
1.531203 0.00 2.29Base

235.00
0.00
0.00 785,857.00

7,658.31

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

54,000.000 0.00178.725889Local100.905000
1.771229 0.00 47.82Base

4,825.00
0.00
0.00 9,656,023.00

95,694.20

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

18,400.000 0.001,758.138641Local105.394133
16.681561 0.00 0.00Base

0.00
0.00
0.00 32,349,751.00

306,940.72
637434002 Total

12,070.00 0.000.00 56,819,318.00166,400.000 Local

0.00 118.42 0.00 546,995.34Base
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP5640882007 HANWA CO LTD 12 Aug 2016COMMON STOCK 17 Aug 2016

30,000.000 0.00585.000000Local100.905000
5.797532 0.00 86.96Base

8,775.00
0.00
0.00 17,558,775.00

174,012.93

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5641480009 SEIKO HOLDINGS CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

56,000.000 0.00300.732107Local102.615000
2.930684 0.00 82.05Base

8,420.00
0.00
0.00 16,849,418.00

164,200.34

ITG AUSTRALIA LTD. JPY/JP5641960000 HEIWA REAL ESTATE CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

11,700.000 0.001,261.689658Local102.615000
12.295373 0.00 43.15Base

4,428.00
0.00
0.00 14,766,197.00

143,899.01

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

9,100.000 0.001,419.952418Local100.905000
14.072171 0.00 64.02Base

6,460.00
0.00
0.00 12,928,027.00

128,120.78
641960000 Total

10,888.00 0.000.00 27,694,224.0020,800.000 Local

0.00 107.17 0.00 272,019.79Base

MERRILL LYNCH INTERNATIONAL JPY/JP5648418002 KATO SANGYO CO LTD 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

2,300.000 0.002,349.750000Local100.905000
23.286755 0.00 26.78Base

2,702.00
0.00
0.00 5,407,127.00

53,586.31

REVERSE SPLIT NON CASH JPY/JP5648428001 KATO WORKS CO LTD 28 Sep 2016COMMON STOCK OPEN

18,400.000 0.003,652.963750Local118.090966
30.933473 0.00 0.00Base

0.00
0.00
0.00 67,214,533.00

569,175.91

ITG AUSTRALIA LTD. JPY/JP5649790003 KUREHA CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

46,000.000 0.00363.369587Local102.615000
3.541096 0.00 48.86Base

5,014.00
0.00
0.00 16,720,015.00

162,939.29

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

20,600.000 0.004,385.425970Local114.017531
38.462734 0.00 0.00Base

0.00
0.00
0.00 90,339,775.00

792,332.32
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649790003 Total

5,014.00 0.000.00 107,059,790.0066,600.000 Local

0.00 48.86 0.00 955,271.61Base

REVERSE SPLIT NON CASH JPY/JP5651274904 J OIL MILLS INC 28 Sep 2016COMMON STOCK OPEN

8,400.000 0.003,576.510595Local109.734949
32.592265 0.00 0.00Base

0.00
0.00
0.00 30,042,689.00

273,775.03

UBS SECURITIES ASIA LTD JPY/JP5655570000 MAKINO MILLING MACHINE CO 11 Jul 2016COMMON STOCK 14 Jul 2016

70,000.000 0.00517.707500Local102.615000
5.045144 0.00 176.57Base

18,119.00
0.00
0.00 36,257,644.00

353,336.69

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

42,000.000 0.00639.872595Local100.905000
6.341337 0.00 133.16Base

13,437.00
0.00
0.00 26,888,086.00

266,469.31
655570000 Total

31,556.00 0.000.00 63,145,730.00112,000.000 Local

0.00 309.73 0.00 619,806.00Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5655890903 MARVELOUS INC 12 Aug 2016COMMON STOCK 17 Aug 2016

24,100.000 0.00774.746888Local100.905000
7.677983 0.00 92.51Base

9,335.00
0.00
0.00 18,680,735.00

185,131.91

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5656503901 TAKEUCHI MFG CO LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

50,500.000 0.001,079.330693Local102.615000
10.518255 0.00 265.58Base

27,253.00
0.00
0.00 54,533,453.00

531,437.44

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5659738009 MITSUI ENGINEER + SHIPBUILD 11 Jul 2016COMMON STOCK 14 Jul 2016

516,000.000 0.00139.102700Local102.615000
1.355579 0.00 349.73Base

35,888.00
0.00
0.00 71,812,881.00

699,828.30

REVERSE SPLIT NON CASH JPY/JP5659756001 MITSUI SUGAR CO LTD 28 Sep 2016 15COMMON STOCK OPEN

15,000.000 0.002,182.417866Local117.725624
18.538172 0.00 0.00Base

0.00
0.00
0.00 32,736,268.00

278,072.58

Books Closed Prepared by State StreetPage 112



NHEH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH INTERNATIONAL JPY/JP5659842009 LEOPALACE21 CORP 12 Aug 2016COMMON STOCK 17 Aug 2016

92,500.000 0.00761.309092Local100.905000
7.544810 0.00 348.94Base

35,210.00
0.00
0.00 70,456,301.00

698,243.90

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

3,800.000 0.001,652.368421Local100.905000
16.375486 0.00 31.11Base

3,139.00
0.00
0.00 6,282,139.00

62,257.96

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5661982009 NAGASE + CO LTD 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

6,000.000 0.001,166.266667Local100.905000
11.558066 0.00 34.67Base

3,498.00
0.00
0.00 7,001,098.00

69,383.06

UBS SECURITIES ASIA LTD JPY/JP5661990002 NACHI FUJIKOSHI CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

93,000.000 0.00273.049000Local102.615000
2.660907 0.00 123.72Base

12,696.00
0.00
0.00 25,406,253.00

247,588.10

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

3,000.000 0.00275.766000Local102.615000
2.687385 0.00 2.42Base

248.00
0.00
0.00 827,546.00

8,064.57
661990002 Total

12,944.00 0.000.00 26,233,799.0096,000.000 Local

0.00 126.14 0.00 255,652.67Base

UBS SECURITIES ASIA LTD JPY/JP5664035003 NIPPON CHEMI CON CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

155,000.000 0.00121.413200Local102.615000
1.183192 0.00 91.69Base

9,409.00
0.00
0.00 18,828,455.00

183,486.38

REVERSE SPLIT NON CASH JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 28 Sep 2016COMMON STOCK OPEN

34,000.000 0.001,092.757558Local103.821363
10.525363 0.00 0.00Base

0.00
0.00
0.00 37,153,757.00

357,862.35

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5664078003 NIPPO CORP 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

11,000.000 0.001,763.090909Local102.615000 9,696.00 0.00 19,403,696.00
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17.181610 0.00 94.49Base 0.00 189,092.20

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

12,000.000 0.001,877.772667Local100.905000
18.609312 0.00 111.65Base

11,266.00
0.00
0.00 22,544,538.00

223,423.40
664078003 Total

20,962.00 0.000.00 41,948,234.0023,000.000 Local

0.00 206.14 0.00 412,515.60Base

REVERSE SPLIT NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 28 Sep 2016COMMON STOCK OPEN

16,600.000 0.004,172.927108Local117.924210
35.386517 0.00 0.00Base

0.00
0.00
0.00 69,270,590.00

587,416.19

MERRILL LYNCH INTERNATIONAL JPY/JP5669270902 PLENUS CO LTD 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

7,500.000 0.001,813.121333Local100.905000
17.968598 0.00 67.38Base

6,799.00
0.00
0.00 13,605,209.00

134,831.86

MERRILL LYNCH INTERNATIONAL JPY/JP5673582904 TOSEI CORP 12 Aug 2016COMMON STOCK 17 Aug 2016

11,900.000 0.00773.383866Local100.905000
7.664475 0.00 45.60Base

4,601.00
0.00
0.00 9,207,869.00

91,252.85

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5679342006 SEINO HOLDINGS CO LTD 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

7,000.000 0.001,029.942857Local100.905000
10.207055 0.00 35.72Base

3,604.00
0.00
0.00 7,213,204.00

71,485.10

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5680492006 SHINKO ELECTRIC INDUSTRIES 12 Aug 2016COMMON STOCK 17 Aug 2016

22,300.000 0.00553.547085Local100.905000
5.485824 0.00 61.17Base

6,172.00
0.00
0.00 12,350,272.00

122,395.04

REVERSE SPLIT NON CASH JPY/JP5680498003 SHINSHO CORP 28 Sep 2016COMMON STOCK OPEN

4,900.000 0.002,127.162857Local102.348615
20.783504 0.00 0.00Base

0.00
0.00
0.00 10,423,098.00

101,839.17

UBS SECURITIES ASIA LTD JPY/JP5686991001 TABUCHI ELECTRIC CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016
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28,200.000 0.00342.936596Local102.615000
3.341973 0.00 47.12Base

4,835.00
0.00
0.00 9,675,647.00

94,290.77

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5689402006 TOKAI RIKA CO LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

19,200.000 0.001,424.541719Local102.615000
13.882393 0.00 133.27Base

13,675.00
0.00
0.00 27,364,876.00

266,675.20

UBS SECURITIES ASIA LTD JPY/JP5693373003 WAKITA + CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

22,800.000 0.00630.011886Local102.615000
6.139569 0.00 69.99Base

7,182.00
0.00
0.00 14,371,453.00

140,052.17

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

3,500.000 0.00618.941714Local102.615000
6.031688 0.00 6.32Base

649.00
0.00
0.00 2,166,945.00

21,117.23
693373003 Total

7,831.00 0.000.00 16,538,398.0026,300.000 Local

0.00 76.31 0.00 161,169.40Base

UBS SECURITIES ASIA LTD JPY/JP5698852001 YUASA TRADING CO LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

3,800.000 0.002,220.000000Local102.615000
21.634264 0.00 41.11Base

4,218.00
0.00
0.00 8,440,218.00

82,251.31

INSTINET U.K. LTD JPY/JP511 Jul 2016 0.0114 Jul 2016

400.000 0.002,223.907500Local102.615000
21.672343 0.00 2.59Base

266.00
0.00
0.00 889,829.00

8,671.53
698852001 Total

4,484.00 0.000.00 9,330,047.004,200.000 Local

0.00 43.70 0.00 90,922.84Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B0SQYV907 SAINT MARC HOLDINGS CO LTD 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

2,600.000 0.002,807.307692Local100.905000
27.821294 0.00 36.16Base

3,649.00
0.00
0.00 7,302,649.00

72,371.53

UBS SECURITIES ASIA LTD JPY/JP5B1Z83H902 SAMTY CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016
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12,600.000 0.00925.629524Local102.615000
9.020411 0.00 56.82Base

5,831.00
0.00
0.00 11,668,763.00

113,714.01

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

1,100.000 0.00926.927273Local102.615000
9.033058 0.00 2.97Base

305.00
0.00
0.00 1,019,925.00

9,939.34

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

7,200.000 0.001,023.310556Local100.905000
10.141327 0.00 36.50Base

3,683.00
0.00
0.00 7,371,519.00

73,054.05
B1Z83H902 Total

9,819.00 0.000.00 20,060,207.0020,900.000 Local

0.00 96.29 0.00 196,707.40Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B51WP2906 NIPPON LIGHT METAL HOLDINGS 12 Aug 2016COMMON STOCK 17 Aug 2016

102,900.000 0.00229.376103Local100.905000
2.273189 0.00 116.95Base

11,801.00
0.00
0.00 23,614,602.00

234,028.07

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5BD3D17904 OPEN HOUSE CO LTD 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

5,800.000 0.002,646.689655Local102.615000
25.792425 0.00 74.79Base

7,675.00
0.00
0.00 15,358,475.00

149,670.86

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

13,100.000 0.002,753.358931Local100.905000
27.286645 0.00 178.72Base

18,034.00
0.00
0.00 36,087,036.00

357,633.77
BD3D17904 Total

25,709.00 0.000.00 51,445,511.0018,900.000 Local

0.00 253.51 0.00 507,304.63Base

0.002,067,266.000 Local
0.00Base

429,019.00
4,211.62

0.00
0.00

1,349,305,333.00
12,789,497.65

JAPANESE YEN Total

NEW ZEALAND DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ4600298905 RESTAURANT BRANDS NZ LTD 13 Jul 2016COMMON STOCK 15 Jul 2016
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1,331.000 0.005.488400Local1.370614
4.004337 0.00 5.33Base

7.30
0.00
0.00 7,312.36

5,335.10

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ414 Jul 2016 18 Jul 2016

9,477.000 0.005.485500Local1.388503
3.950658 0.00 37.44Base

51.99
0.00
0.00 52,038.07

37,477.82
600298905 Total

59.29 0.000.00 59,350.4310,808.000 Local

0.00 42.77 0.00 42,812.92Base

UBS SECURITIES ASIA LTD NZD/NZ4628725905 A2 MILK CO LTD 24 Aug 2016COMMON STOCK 26 Aug 2016

18,513.000 0.002.170000Local1.367802
1.586487 0.00 29.37Base

40.17
0.00
0.00 40,213.38

29,400.00

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ4B56S7X902 KATHMANDU HOLDINGS LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

38,134.000 0.001.729000Local1.370614
1.261478 0.00 48.10Base

65.93
0.00
0.00 65,999.62

48,153.32

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ414 Jul 2016 18 Jul 2016

34,640.000 0.001.749600Local1.388503
1.260062 0.00 43.65Base

60.61
0.00
0.00 60,666.75

43,692.20

DEUTSCHE BANK SECURITIES INC NZD/NZ427 Sep 2016 29 Sep 2016

31,651.000 0.002.023300Local1.371366
1.475390 0.00 46.70Base

64.04
0.00
0.00 64,103.51

46,744.28
B56S7X902 Total

190.58 0.000.00 190,769.88104,425.000 Local

0.00 138.45 0.00 138,589.80Base

0.00133,746.000 Local
0.00Base

290.04
210.59

0.00
0.00

290,333.69
210,802.72

NEW ZEALAND DOLLAR Total

POUND STERLING

NEW TO ORD NON CASH GBP/GBBACI0JVL94 MELROSE INDUSTRIES PLC 24 Aug 2016COMMON STOCK GBP.068 24 Aug 2016
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1,315,308.000 0.001.219905Local0.742752
1.642412 0.00 0.00Base

0.00
0.00
0.00 1,604,551.98

2,160,279.47

REVERSE SPLIT NON CASH GBP/GBBACI0N9S67 INTERMEDIATE CAPITAL GROUP 01 Aug 2016COMMON STOCK GBP.262 01 Aug 2016

103,187.000 0.006.275691Local0.664193
9.448598 0.00 0.00Base

0.00
0.00
0.00 647,569.83

974,972.66

RIGHTS SUBSCRIBED (NON CASH) GBP/GBBBYQLYF901 MELROSE INDUSTRIES PLC 23 Aug 2016COMMON STOCK 23 Aug 2016

1,315,308.000 0.000.269905Local0.684018
0.394588 0.00 0.00Base

0.00
0.00
0.00 355,009.38

519,005.90

AUTREPAT-RTS ISSUED GBP/GBBBZB13M907 BOOKER GROUP PLC 07 Jul 2016COMMON STOCK 07 Jul 2016

512,620.000 0.000.032000Local0.773844
0.041352 0.00 0.00Base

0.00
0.00
0.00 16,403.84

21,197.86

0.003,246,423.000 Local
0.00Base

0.00
0.00

0.00
0.00

2,623,535.03
3,675,455.89

POUND STERLING Total

SINGAPORE DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC SGD/SG3697238004 WING TAI HOLDINGS LTD 24 Aug 2016COMMON STOCK 29 Aug 2016

86,800.000 0.001.782100Local1.355750
1.314475 0.00 114.10Base

154.69
37.08
50.27 154,891.24

114,247.64

UBS SECURITIES ASIA LTD SGD/SG325 Aug 2016 30 Aug 2016

56,000.000 0.001.761900Local1.353900
1.301352 0.00 72.88Base

98.67
23.69
32.07 98,797.14

72,972.26
697238004 Total

253.36 82.340.00 253,688.38142,800.000 Local

0.00 186.98 60.77 187,219.90Base

MORGAN STANLEY CO INCORPORATED SGD/SG3ACI0B5V31 KEPPEL DC REIT 27 Sep 2016REIT 30 Sep 2016

86,600.000 0.001.211700Local1.361550
0.889942 0.00 77.07Base

104.93
25.04
34.10 105,072.25

77,171.06
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CITIGROUP GLOBAL MARKETS INC. SGD/SG327 Sep 2016 30 Sep 2016

111,500.000 0.001.212300Local1.361550
0.890382 0.00 99.28Base

135.17
32.26
43.93 135,350.55

99,409.17
ACI0B5V31 Total

240.10 78.030.00 240,422.80198,100.000 Local

0.00 176.35 57.30 176,580.23Base

CREDIT SUISSE SECURITIES (USA) LLC SGD/SG3B17NZ4904 FRASERS CENTREPOINT TRUST 24 Aug 2016REIT 29 Aug 2016

58,500.000 0.002.205100Local1.355750
1.626480 0.00 95.15Base

129.00
30.92
41.92 129,169.27

95,275.14

UBS SECURITIES ASIA LTD SGD/SG325 Aug 2016 30 Aug 2016

46,500.000 0.002.190200Local1.353900
1.617697 0.00 75.22Base

101.84
24.45
33.10 101,979.24

75,322.58

CITIGROUP GLOBAL MARKETS INC. SGD/SG327 Sep 2016 30 Sep 2016

117,400.000 0.002.130100Local1.361550
1.564467 0.00 183.67Base

250.07
59.69
81.27 250,405.08

183,911.78
B17NZ4904 Total

480.91 156.290.00 481,553.59222,400.000 Local

0.00 354.04 115.06 354,509.50Base

CITIGROUP GLOBAL MARKETS INC. SGD/SG3BD8792905 MM2 ASIA LTD 27 Sep 2016COMMON STOCK 30 Sep 2016

93,600.000 0.000.790700Local1.361550
0.580735 0.00 54.36Base

74.01
17.66
24.05 74,107.58

54,428.83

CITIGROUP GLOBAL MARKETS INC. SGD/SG328 Sep 2016 OPEN

54,300.000 0.000.804600Local1.362050
0.590727 0.00 32.08Base

43.69
10.42
14.19 43,747.66

32,118.98
BD8792905 Total

117.70 38.240.00 117,855.24147,900.000 Local

0.00 86.44 28.08 86,547.81Base
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0.00711,200.000 Local
0.00Base

1,092.07
803.81

354.90
261.21

1,093,520.01
804,857.44

SINGAPORE DOLLAR Total

SOUTH KOREAN WON

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4611361908 DAOU TECHNOLOGY INC 13 Jul 2016 0.02COMMON STOCK KRW500. 15 Jul 2016

8,501.000 0.0025,346.641572Local1,146.600000
22.105915 0.00 206.71Base

237,019.00
0.00
0.00 215,708,819.00

188,129.09

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4616216909 KB INSURANCE CO LTD 13 Jul 2016 0.03COMMON STOCK KRW500. 15 Jul 2016

10,518.000 0.0027,483.737403Local1,146.600000
23.969769 0.00 277.33Base

317,981.00
0.00
0.00 289,391,931.00

252,391.36

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0229 Sep 2016

5,744.000 0.0027,173.781859Local1,096.650000
24.778901 0.00 99.63Base

109,260.00
0.00
0.00 156,195,463.00

142,429.64
616216909 Total

427,241.00 0.000.00 445,587,394.0016,262.000 Local

0.00 376.96 0.00 394,821.00Base

ITG AUSTRALIA LTD. KRW/KR4616667903 KOREA PETRO CHEMICAL IND 27 Sep 2016 0.13COMMON STOCK 29 Sep 2016

1,109.000 0.00203,399.435528Local1,096.650000
185.473429 0.00 143.98Base

157,899.00
0.00
0.00 225,727,873.00

205,834.02

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.2130 Sep 2016

1,078.000 0.00208,894.730983Local1,096.850000
190.449680 0.00 225.83Base

247,707.00
0.00
0.00 225,436,227.00

205,530.59
616667903 Total

405,606.00 0.000.00 451,164,100.002,187.000 Local

0.00 369.81 0.00 411,364.61Base

MERRILL LYNCH INTERNATIONAL KRW/KR4621929900 DONGJIN SEMICHEM CO LTD 13 Jul 2016 0.01COMMON STOCK KRW500. 15 Jul 2016

83,062.000 0.0010,985.744504Local1,146.600000 638,740.00 0.00 913,136,650.00
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9.581148 0.00 557.07Base 0.00 796,386.40

ITG AUSTRALIA LTD. KRW/KR4627073901 DONGWON DEVELOPMENT CO LTD 24 Aug 2016COMMON STOCK KRW500. 26 Aug 2016

7,974.000 0.004,898.516679Local1,122.000000
4.365879 0.00 38.30Base

42,967.00
0.00
0.00 39,103,739.00

34,851.82

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 29 Aug 2016

7,633.000 0.004,878.697105Local1,115.850000
4.372180 0.00 36.71Base

40,963.00
0.00
0.00 37,280,058.00

33,409.56

ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 30 Aug 2016

9,870.000 0.004,920.780041Local1,113.650000
4.418606 0.00 47.97Base

53,425.00
0.00
0.00 48,621,524.00

43,659.61

ITG AUSTRALIA LTD. KRW/KR429 Aug 2016 31 Aug 2016

6,417.000 0.004,899.571451Local1,124.950000
4.355368 0.00 30.74Base

34,585.00
0.00
0.00 31,475,135.00

27,979.14

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 29 Sep 2016

13,622.000 0.004,777.834899Local1,096.650000
4.356755 0.00 41.54Base

45,559.00
0.00
0.00 65,129,226.00

59,389.25

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 30 Sep 2016

11,152.000 0.004,813.218705Local1,096.850000
4.388220 0.00 53.83Base

59,045.00
0.00
0.00 53,736,060.00

48,991.26
627073901 Total

276,544.00 0.000.00 275,345,742.0056,668.000 Local

0.00 249.09 0.00 248,280.64Base

ITG AUSTRALIA LTD. KRW/KR4649499902 KOREA LINE CORP 27 Sep 2016 0.01COMMON STOCK 29 Sep 2016

3,313.000 0.0021,172.348325Local1,096.650000
19.306386 0.00 44.77Base

49,101.00
0.00
0.00 70,193,091.00

64,006.83

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0230 Sep 2016

1,457.000 0.0021,811.280027Local1,096.850000
19.885381 0.00 31.87Base

34,957.00
0.00
0.00 31,813,992.00

29,004.87
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649499902 Total

84,058.00 0.000.00 102,007,083.004,770.000 Local

0.00 76.64 0.00 93,011.70Base

ITG AUSTRALIA LTD. KRW/KR4650009905 KYUNG DONG NAVIEN CO LTD 27 Sep 2016 0.04COMMON STOCK 29 Sep 2016

3,652.000 0.0061,767.887733Local1,096.650000
56.324158 0.00 143.99Base

157,903.00
0.00
0.00 225,734,229.00

205,839.81

ITG AUSTRALIA LTD. KRW/KR4652979907 SL CORP 24 Aug 2016 0.02COMMON STOCK KRW500. 26 Aug 2016

2,257.000 0.0016,306.692069Local1,122.000000
14.533594 0.00 36.08Base

40,485.00
0.00
0.00 36,844,689.00

32,838.40

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0229 Aug 2016

2,369.000 0.0016,684.778388Local1,115.850000
14.952528 0.00 38.96Base

43,479.00
0.00
0.00 39,569,719.00

35,461.50

ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 0.0230 Aug 2016

464.000 0.0016,807.504310Local1,113.650000
15.092268 0.00 7.70Base

8,579.00
0.00
0.00 7,807,261.00

7,010.52
652979907 Total

92,543.00 0.000.00 84,221,669.005,090.000 Local

0.00 82.74 0.00 75,310.42Base

CLSA SECURITIES KOREA LTD. KRW/KR4653545905 LOTTE FOOD CO LTD 13 Jul 2016 0.79COMMON STOCK 15 Jul 2016

385.000 0.00819,075.257143Local1,146.600000
714.351349 0.00 302.53Base

346,878.00
0.00
0.00 315,690,852.00

275,327.80

ITG AUSTRALIA LTD. KRW/KR4670954007 SEAH STEEL CORPORATION 24 Aug 2016 0.06COMMON STOCK 26 Aug 2016

231.000 0.0064,423.649351Local1,122.000000
57.418582 0.00 14.59Base

16,370.00
0.00
0.00 14,898,233.00

13,278.28

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0729 Aug 2016

256.000 0.0066,086.062500Local1,115.850000
59.224862 0.00 16.68Base

18,610.00
0.00
0.00 16,936,642.00

15,178.24
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ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 0.0730 Aug 2016

253.000 0.0066,971.913043Local1,113.650000
60.137308 0.00 16.74Base

18,638.00
0.00
0.00 16,962,532.00

15,231.47
670954007 Total

53,618.00 0.000.00 48,797,407.00740.000 Local

0.00 48.01 0.00 43,687.99Base

CLSA SECURITIES KOREA LTD. KRW/KR4677125908 SAMJIN PHARMACEUTICAL CO LTD 13 Jul 2016 0.03COMMON STOCK 15 Jul 2016

7,163.000 0.0035,926.473126Local1,146.600000
31.333048 0.00 246.88Base

283,075.00
0.00
0.00 257,624,402.00

224,685.51

ITG AUSTRALIA LTD. KRW/KR424 Aug 2016 0.0326 Aug 2016

1,195.000 0.0032,340.699582Local1,122.000000
28.824153 0.00 37.89Base

42,512.00
0.00
0.00 38,689,648.00

34,482.75

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0329 Aug 2016

1,649.000 0.0032,564.490600Local1,115.850000
29.183574 0.00 52.94Base

59,069.00
0.00
0.00 53,757,914.00

48,176.65

ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 0.0330 Aug 2016

2,570.000 0.0032,522.269261Local1,113.650000
29.203313 0.00 82.56Base

91,940.00
0.00
0.00 83,674,172.00

75,135.07

ITG AUSTRALIA LTD. KRW/KR429 Aug 2016 0.0331 Aug 2016

663.000 0.0032,848.559578Local1,124.950000
29.200017 0.00 21.30Base

23,956.00
0.00
0.00 21,802,551.00

19,380.91

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0229 Sep 2016

4,385.000 0.0033,562.946864Local1,096.650000
30.604976 0.00 93.94Base

103,021.00
0.00
0.00 147,276,543.00

134,296.76
677125908 Total

603,573.00 0.000.00 602,825,230.0017,625.000 Local

0.00 535.51 0.00 536,157.65Base
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ITG AUSTRALIA LTD. KRW/KR4ACI02A3M9 AEKYUNG PETROCHEMICAL CO LTD 27 Sep 2016 0.01COMMON STOCK KRW500. 29 Sep 2016

12,452.000 0.009,364.667604Local1,096.650000
8.539340 0.00 74.43Base

81,626.00
0.00
0.00 116,690,467.00

106,406.30

ITG AUSTRALIA LTD. KRW/KR4ACI071W91 CHONG KUN DANG PHARMACEUTICA 27 Sep 2016 0.07COMMON STOCK 29 Sep 2016

1,176.000 0.00108,705.981293Local1,096.650000
99.125502 0.00 81.60Base

89,487.00
0.00
0.00 127,927,721.00

116,653.19

CLSA SECURITIES KOREA LTD. KRW/KR4B0CSXQ902 HANMI SEMICONDUCTOR CO LTD 13 Jul 2016 0.01COMMON STOCK KRW500. 15 Jul 2016

16,854.000 0.0014,458.365077Local1,146.600000
12.609772 0.00 233.78Base

268,049.00
0.00
0.00 243,949,334.00

212,758.88

CLSA SECURITIES KOREA LTD. KRW/KR414 Jul 2016 0.0118 Jul 2016

2,646.000 0.0014,703.255858Local1,137.400000
12.927076 0.00 37.63Base

42,795.00
0.00
0.00 38,947,610.00

34,242.67

ITG AUSTRALIA LTD. KRW/KR415 Jul 2016 0.0119 Jul 2016

1,051.000 0.0014,805.010466Local1,133.800000
13.057868 0.00 9.61Base

10,892.00
0.00
0.00 15,570,958.00

13,733.43

ITG AUSTRALIA LTD. KRW/KR424 Aug 2016 0.0226 Aug 2016

1,511.000 0.0015,798.694242Local1,122.000000
14.080833 0.00 23.40Base

26,259.00
0.00
0.00 23,898,086.00

21,299.54

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0229 Aug 2016

1,908.000 0.0015,618.450210Local1,115.850000
13.996908 0.00 29.38Base

32,780.00
0.00
0.00 29,832,783.00

26,735.48
B0CSXQ902 Total

380,775.00 0.000.00 352,198,771.0023,970.000 Local

0.00 333.80 0.00 308,770.00Base

CLSA SECURITIES KOREA LTD. KRW/KR4B0NCP4903 DAEHAN STEEL CO LTD 13 Jul 2016 0.01COMMON STOCK 15 Jul 2016

14,003.000 0.009,135.628508Local1,146.600000
7.967581 0.00 122.73Base

140,719.00
0.00
0.00 128,066,925.00

111,692.77
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ITG AUSTRALIA LTD. KRW/KR424 Aug 2016 0.0126 Aug 2016

1,007.000 0.0010,763.311817Local1,122.000000
9.592970 0.00 10.63Base

11,923.00
0.00
0.00 10,850,578.00

9,670.75

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0129 Aug 2016

556.000 0.0010,923.329137Local1,115.850000
9.789245 0.00 5.99Base

6,681.00
0.00
0.00 6,080,052.00

5,448.81

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0129 Sep 2016

2,664.000 0.0010,247.601351Local1,096.650000
9.344459 0.00 17.43Base

19,110.00
0.00
0.00 27,318,720.00

24,911.07

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0130 Sep 2016

2,464.000 0.0010,390.373377Local1,096.850000
9.472921 0.00 25.68Base

28,162.00
0.00
0.00 25,630,042.00

23,366.95

ITG AUSTRALIA LTD. KRW/KR429 Sep 2016 0.01OPEN

1,251.000 0.0010,402.979217Local1,098.900000
9.466721 0.00 8.29Base

9,110.00
0.00
0.00 13,023,237.00

11,851.16

ITG AUSTRALIA LTD. KRW/KR430 Sep 2016 0.01OPEN

1,430.000 0.0010,344.251049Local1,101.350000
9.392338 0.00 9.40Base

10,355.00
0.00
0.00 14,802,634.00

13,440.44
B0NCP4903 Total

226,060.00 0.000.00 225,772,188.0023,375.000 Local

0.00 200.15 0.00 200,381.95Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B232R2905 COM2US CORP 13 Jul 2016 0.12COMMON STOCK KRW500. 15 Jul 2016

1,159.000 0.00129,706.643658Local1,146.600000
113.122836 0.00 144.22Base

165,363.00
0.00
0.00 150,495,363.00

131,253.59

ITG AUSTRALIA LTD. KRW/KR4B3CTCD906 KISCO CORP 24 Aug 2016 0.04COMMON STOCK 26 Aug 2016

1,719.000 0.0044,236.403141Local1,122.000000
39.426384 0.00 74.55Base

83,647.00
0.00
0.00 76,126,024.00

67,848.51
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ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0429 Aug 2016

495.000 0.0044,723.844444Local1,115.850000
40.080517 0.00 21.82Base

24,352.00
0.00
0.00 22,162,655.00

19,861.68
B3CTCD906 Total

107,999.00 0.000.00 98,288,679.002,214.000 Local

0.00 96.37 0.00 87,710.19Base

ITG AUSTRALIA LTD. KRW/KR4BB96Z3909 JB FINANCIAL GROUP CO LTD 24 Aug 2016 0.01COMMON STOCK 26 Aug 2016

12,551.000 0.005,875.963828Local1,122.000000
5.237044 0.00 72.30Base

81,124.00
0.00
0.00 73,830,346.00

65,802.45

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0129 Aug 2016

8,903.000 0.005,924.847355Local1,115.850000
5.309717 0.00 52.00Base

58,024.00
0.00
0.00 52,806,940.00

47,324.41

ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 0.0130 Aug 2016

2,049.000 0.005,940.250854Local1,113.650000
5.334037 0.00 12.02Base

13,389.00
0.00
0.00 12,184,963.00

10,941.47

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 29 Sep 2016

4,205.000 0.005,904.423781Local1,096.650000
5.384055 0.00 15.85Base

17,380.00
0.00
0.00 24,845,482.00

22,655.80

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0130 Sep 2016

9,890.000 0.005,899.362386Local1,096.850000
5.378459 0.00 58.51Base

64,179.00
0.00
0.00 58,408,873.00

53,251.47

ITG AUSTRALIA LTD. KRW/KR429 Sep 2016 OPEN

3,607.000 0.005,925.530912Local1,098.900000
5.392239 0.00 13.61Base

14,961.00
0.00
0.00 21,388,351.00

19,463.42

ITG AUSTRALIA LTD. KRW/KR430 Sep 2016 OPEN

2,653.000 0.005,916.739917Local1,101.350000
5.372261 0.00 9.98Base

10,988.00
0.00
0.00 15,708,099.00

14,262.59
BB96Z3909 Total
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

260,045.00 0.000.00 259,173,054.0043,858.000 Local

0.00 234.27 0.00 233,701.61Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4BCDYQ3901 NHN ENTERTAINMENT CORP 13 Jul 2016 0.06COMMON STOCK KRW500. 15 Jul 2016

4,141.000 0.0066,668.703212Local1,146.600000
58.144691 0.00 264.86Base

303,683.00
0.00
0.00 276,378,783.00

241,042.02

ITG AUSTRALIA LTD. KRW/KR4BZ1G17900 HUGEL INC 24 Aug 2016 0.44COMMON STOCK KRW500. 26 Aug 2016

590.000 0.00451,395.071186Local1,122.000000
402.312898 0.00 261.10Base

292,955.00
0.00
0.00 266,616,047.00

237,625.71

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.4329 Aug 2016

45.000 0.00438,991.200000Local1,115.850000
393.414169 0.00 19.47Base

21,730.00
0.00
0.00 19,776,334.00

17,723.11
BZ1G17900 Total

314,685.00 0.000.00 286,392,381.00635.000 Local

0.00 280.57 0.00 255,348.82Base

0.00311,922.000 Local
0.00Base

5,253,446.00
4,659.33

0.00
0.00

5,573,536,582.00
4,949,584.78

SOUTH KOREAN WON Total

EQUITY  Total
13,655,795.000

Base 0.00 15,742.17 3,010.93 30,929,058.67

42,807,452.513,010.9315,742.170.00

25,534,188.840

PURCHASE Total

Base
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FUND:
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SSGA INTL SMALL CAPSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.482% 31 Dec 2030 08 Jul 2016

STIF FUND

15,518.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,518.21

15,518.21

STATE STREET BANK AND TRUST USD/CSW14 Jul 201631 Dec 2030 14 Jul 2016

STIF FUND

144,176.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 144,176.16

144,176.16

STATE STREET BANK AND TRUST USD/CSW15 Jul 201631 Dec 2030 15 Jul 2016

STIF FUND

533,960.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 533,960.00

533,960.00

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

401,306.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 401,306.48

401,306.48

STATE STREET BANK AND TRUST USD/CSW27 Jul 201631 Dec 2030 27 Jul 2016

STIF FUND

10,376,560.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,376,560.76

10,376,560.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.516% 31 Dec 2030 02 Aug 2016

STIF FUND

13.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13.76

13.76

STATE STREET BANK AND TRUST USD/CSW17 Aug 201631 Dec 2030 17 Aug 2016

STIF FUND

877,777.990 0.00100.000000Local1.000000 0.00 0.00 877,777.99
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 877,777.99

STATE STREET BANK AND TRUST USD/CSW23 Aug 201631 Dec 2030 23 Aug 2016

STIF FUND

1,642,547.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,642,547.02

1,642,547.02

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

288,173.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 288,173.22

288,173.22

STATE STREET BANK AND TRUST USD/CSW30 Aug 201631 Dec 2030 30 Aug 2016

STIF FUND

320,280.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 320,280.32

320,280.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.570% 31 Dec 2030 01 Sep 2016

STIF FUND

29,966.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,966.91

29,966.91

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

104.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 104.12

104.12

STATE STREET BANK AND TRUST USD/CSW29 Sep 201631 Dec 2030 29 Sep 2016

STIF FUND

1,009,442.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,009,442.87

1,009,442.87
86199E9B7 Total

0.00 0.000.00 15,639,827.8215,639,827.820 Local

0.00 0.00 0.00 15,639,827.82Base
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0015,639,827.820 Local
0.00Base

0.00
0.00

0.00
0.00

15,639,827.82
15,639,827.82

US DOLLAR Total

CASH EQUIVALENTS  Total
15,639,827.820

Base 0.00 0.00 0.00 15,639,827.82

EQUITY
AUSTRALIAN DOLLAR

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600284905 AUSTRALIAN PHARMA INDUS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

132,837.000 0.001.830000Local1.333689
1.372134 0.00 0.00Base

0.00
0.00
0.00 243,091.71

182,270.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8601581903 WEBJET LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

34,592.000 0.007.350000Local1.333689
5.511030 0.00 0.00Base

0.00
0.00
0.00 254,251.20

190,637.55

ASSET TRANSFER AT MARKET NON CASH AUD/AU8608820007 BEACH ENERGY LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

330,702.000 0.000.630000Local1.333689
0.472374 0.00 0.00Base

0.00
0.00
0.00 208,342.26

156,215.02

ASSET TRANSFER AT MARKET NON CASH AUD/AU8610226003 BLACKMORES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

3,646.000 0.00150.940000Local1.333689
113.174811 0.00 0.00Base

0.00
0.00
0.00 550,327.24

412,635.36

ITG AUSTRALIA LTD. AUD/AU824 Aug 2016 0.0926 Aug 2016

3,064.000 0.00142.079400Local1.313888
108.136614 0.00 265.07Base

348.27
0.00
0.00 434,983.01

331,065.52

ITG AUSTRALIA LTD. AUD/AU825 Aug 2016 0.1029 Aug 2016

1,330.000 0.00125.883200Local1.313629
95.828579 0.00 127.45Base

167.42
0.00
0.00 167,257.24

127,324.56
610226003 Total
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

515.69 0.000.00 1,152,567.498,040.000 Local

0.00 392.52 0.00 871,025.44Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8611776907 PRIMARY HEALTH CARE LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

167,690.000 0.003.980000Local1.333689
2.984204 0.00 0.00Base

0.00
0.00
0.00 667,406.20

500,421.16

DEUTSCHE BANK SECURITIES INC AUD/AU8613716901 AUSTAL LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

106,660.000 0.001.092900Local1.310788
0.833773 0.00 35.57Base

46.63
0.00
0.00 116,522.08

88,894.68

ASSET TRANSFER AT MARKET NON CASH AUD/AU8617449905 PROGRAMMED MAINTENANCE SERV 22 Jul 2016COMMON STOCK 22 Jul 2016

169,730.000 0.001.740000Local1.333689
1.304652 0.00 0.00Base

0.00
0.00
0.00 295,330.20

221,438.58

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

28,538.000 0.001.885500Local1.306165
1.443539 0.00 16.48Base

21.52
0.00
0.00 53,786.88

41,179.24

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

68,793.000 0.001.869800Local1.307104
1.430491 0.00 96.44Base

126.06
0.00
0.00 128,503.09

98,311.30
617449905 Total

147.58 0.000.00 477,620.17267,061.000 Local

0.00 112.92 0.00 360,929.12Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8620569905 INVESTA OFFICE FUND 22 Jul 2016REIT 22 Jul 2016

84,013.000 0.004.470000Local1.333689
3.351606 0.00 0.00Base

0.00
0.00
0.00 375,538.11

281,578.47

ASSET TRANSFER AT MARKET NON CASH AUD/AU8624325908 HANSEN TECHNOLOGIES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

51,055.000 0.003.830000Local1.333689
2.871734 0.00 0.00Base

0.00
0.00
0.00 195,540.65

146,616.38
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8628661001 ANSELL LTD 13 Jul 2016 0.01COMMON STOCK 15 Jul 2016

27,676.000 0.0019.110100Local1.310788
14.579093 0.00 403.49Base

528.89
0.00
0.00 528,362.24

403,087.49

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016

23,943.000 0.0019.270000Local1.333689
14.448646 0.00 0.00Base

0.00
0.00
0.00 461,381.61

345,943.93
628661001 Total

528.89 0.000.00 989,743.8551,619.000 Local

0.00 403.49 0.00 749,031.42Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629749904 IRESS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

30,105.000 0.0011.650000Local1.333689
8.735170 0.00 0.00Base

0.00
0.00
0.00 350,723.25

262,972.29

DEUTSCHE BANK SECURITIES INC AUD/AU8630241909 TECHNOLOGY ONE LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

60,935.000 0.005.228900Local1.310788
3.989127 0.00 97.23Base

127.45
0.00
0.00 318,495.57

242,980.23

ITG AUSTRALIA LTD. AUD/AU814 Jul 2016 18 Jul 2016

25,764.000 0.005.256300Local1.309586
4.013711 0.00 41.36Base

54.17
0.00
0.00 135,369.14

103,367.89
630241909 Total

181.62 0.000.00 453,864.7186,699.000 Local

0.00 138.59 0.00 346,348.12Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8631707007 ST BARBARA LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

66,378.000 0.003.493700Local1.310788
2.665343 0.00 176.92Base

231.90
0.00
0.00 231,672.92

176,743.24

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016

38,353.000 0.003.000000Local1.333689
2.249400 0.00 0.00Base

0.00
0.00
0.00 115,059.00

86,271.24
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

631707007 Total

231.90 0.000.00 346,731.92104,731.000 Local

0.00 176.92 0.00 263,014.48Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8633533906 NUFARM LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

18,456.000 0.007.950000Local1.333689
5.960910 0.00 0.00Base

0.00
0.00
0.00 146,725.20

110,014.55

ITG AUSTRALIA LTD. AUD/AU824 Aug 2016 26 Aug 2016

21,461.000 0.008.430100Local1.313888
6.416148 0.00 55.08Base

72.37
0.00
0.00 180,846.01

137,641.88
633533906 Total

72.37 0.000.00 327,571.2139,917.000 Local

0.00 55.08 0.00 247,656.43Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8639782903 OZ MINERALS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

168,773.000 0.006.450000Local1.333689
4.836210 0.00 0.00Base

0.00
0.00
0.00 1,088,585.85

816,221.66

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8646557900 DOWNER EDI LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

14,263.000 0.004.029300Local1.310788
3.073952 0.00 43.84Base

57.47
0.00
0.00 57,412.44

43,799.94

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016

207,931.000 0.004.030000Local1.333689
3.021694 0.00 0.00Base

0.00
0.00
0.00 837,961.93

628,303.85
646557900 Total

57.47 0.000.00 895,374.37222,194.000 Local

0.00 43.84 0.00 672,103.79Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8647654904 REGIS RESOURCES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

217,008.000 0.003.540000Local1.333689
2.654292 0.00 0.00Base

0.00
0.00
0.00 768,208.32

576,002.59
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Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH AUD/AU8655259901 SIGMA PHARMACEUTICALS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

149,042.000 0.001.300000Local1.333689
0.974740 0.00 0.00Base

0.00
0.00
0.00 193,754.60

145,277.20

ASSET TRANSFER AT MARKET NON CASH AUD/AU8656247905 WORLEYPARSONS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

20,151.000 0.007.840000Local1.333689
5.878432 0.00 0.00Base

0.00
0.00
0.00 157,983.84

118,456.28

ASSET TRANSFER AT MARKET NON CASH AUD/AU8656570900 ABACUS PROPERTY GROUP 22 Jul 2016REIT 22 Jul 2016

192,170.000 0.003.190000Local1.333689
2.391862 0.00 0.00Base

0.00
0.00
0.00 613,022.30

459,644.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8660047903 MONADELPHOUS GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

71,702.000 0.008.930000Local1.333689
6.695714 0.00 0.00Base

0.00
0.00
0.00 640,298.86

480,096.08

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

6,681.000 0.008.903100Local1.306165
6.816214 0.00 18.21Base

23.79
0.00
0.00 59,457.82

45,520.91

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

5,547.000 0.008.979000Local1.307104
6.869385 0.00 15.24Base

19.92
0.00
0.00 49,786.59

38,089.23
660047903 Total

43.71 0.000.00 749,543.2783,930.000 Local

0.00 33.45 0.00 563,706.22Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8670262906 JB HI FI LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

20,548.000 0.0024.820000Local1.333689
18.610036 0.00 0.00Base

0.00
0.00
0.00 510,001.36

382,399.02

ITG AUSTRALIA LTD. AUD/AU8671963908 RCR TOMLINSON LTD 24 Aug 2016COMMON STOCK 26 Aug 2016

36,887.000 0.002.428200Local1.313888
1.848103 0.00 27.27Base

35.83
0.00
0.00 89,533.18

68,143.69
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8672630902 CHALLENGER LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

84,827.000 0.009.080000Local1.333689
6.808184 0.00 0.00Base

0.00
0.00
0.00 770,229.16

577,517.82

ITG AUSTRALIA LTD. AUD/AU824 Aug 2016 26 Aug 2016

49,364.000 0.009.139900Local1.313888
6.956377 0.00 137.36Base

180.47
0.00
0.00 451,001.55

343,257.23
672630902 Total

180.47 0.000.00 1,221,230.71134,191.000 Local

0.00 137.36 0.00 920,775.05Base

DEUTSCHE BANK SECURITIES INC AUD/AU8691487904 UGL LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

31,500.000 0.002.166400Local1.310788
1.652746 0.00 20.83Base

27.30
0.00
0.00 68,214.30

52,040.68

LAPSED RIGHTS AUD/AU8976WKR900 NATIONAL STORAGE REIT RTS 15 Jul 2016 15 Jul 2016

67,347.000 0.000.000000Local1.309586
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI014TH7 EVOLUTION MINING LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

126,104.000 0.002.650000Local1.333689
1.986970 0.00 0.00Base

0.00
0.00
0.00 334,175.60

250,564.86

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI07Y5H1 SG FLEET GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

22,383.000 0.004.200000Local1.333689
3.149160 0.00 0.00Base

0.00
0.00
0.00 94,008.60

70,487.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08GHD5 GENWORTH MORTGAGE INSURANCE 22 Jul 2016COMMON STOCK 22 Jul 2016

82,205.000 0.002.810000Local1.333689
2.106938 0.00 0.00Base

0.00
0.00
0.00 230,996.05

173,200.84

ITG AUSTRALIA LTD. AUD/AU827 Sep 2016 29 Sep 2016

36,791.000 0.002.675000Local1.306165
2.047980 0.00 75.35Base

98.42
0.00
0.00 98,317.51

75,271.89
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MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

39,042.000 0.002.683000Local1.306165
2.054105 0.00 32.08Base

41.90
0.00
0.00 104,707.79

80,164.29

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

21,565.000 0.002.663300Local1.307104
2.037558 0.00 17.57Base

22.97
0.00
0.00 57,411.09

43,922.36
ACI08GHD5 Total

163.29 0.000.00 491,432.44179,603.000 Local

0.00 125.00 0.00 372,559.38Base

LAPSED RIGHTS AUD/AU8ACI0PFZB2 EVOLUTION MINING LIMITED RTS 14 Sep 2016EXP 14SEP16 14 Sep 2016

20,127.000 0.000.000000Local1.336005
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS AUD/AU8ACI0PTH22 JB HI FI LIMITED 30 Sep 2016EXP 30SEP16

3,748.000 0.000.000000Local1.304376
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS AUD/AU830 Sep 2016 CANCEL

-3,748.000 0.000.000000Local1.304376
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0PTH22 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES INC AUD/AU8B00G1Q906 MCMILLAN SHAKESPEARE LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

26,521.000 0.0014.448300Local1.310788
11.022606 0.00 116.93Base

153.27
0.00
0.00 383,030.09

292,213.61

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0126H901 REJECT SHOP LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

37,581.000 0.0012.350000Local1.333689
9.260030 0.00 0.00Base

0.00
0.00
0.00 464,125.35

348,001.18
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MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

2,515.000 0.0010.889598Local1.306165
8.337077 0.00 8.39Base

10.96
0.00
0.00 27,376.38

20,959.36

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

8,726.000 0.0010.680100Local1.307104
8.170811 0.00 28.52Base

37.28
0.00
0.00 93,157.27

71,269.98
B0126H901 Total

48.24 0.000.00 584,659.0048,822.000 Local

0.00 36.91 0.00 440,230.52Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01WT6904 DUET GROUP 22 Jul 2016STAPLED SECURITY 22 Jul 2016

261,971.000 0.002.640000Local1.333689
1.979472 0.00 0.00Base

0.00
0.00
0.00 691,603.44

518,564.25

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

58,518.000 0.002.456800Local1.306165
1.880926 0.00 44.03Base

57.51
0.00
0.00 143,709.51

110,024.01

ITG AUSTRALIA LTD. AUD/AU827 Sep 2016 29 Sep 2016

135,465.000 0.002.455000Local1.306165
1.879548 0.00 254.62Base

332.57
0.00
0.00 332,234.01

254,358.38
B01WT6904 Total

390.08 0.000.00 1,167,546.96455,954.000 Local

0.00 298.65 0.00 882,946.64Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B0498J907 NAVITAS LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

10,181.000 0.005.626900Local1.310788
4.292761 0.00 43.71Base

57.29
0.00
0.00 57,230.18

43,660.90

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016

99,195.000 0.005.890000Local1.333689
4.416322 0.00 0.00Base

0.00
0.00
0.00 584,258.55

438,077.06
B0498J907 Total
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57.29 0.000.00 641,488.73109,376.000 Local

0.00 43.71 0.00 481,737.96Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B06HD8905 ASTRO JAPAN PROPERTY GROUP 22 Jul 2016REIT 22 Jul 2016

15,856.000 0.006.890000Local1.333689
5.166122 0.00 0.00Base

0.00
0.00
0.00 109,247.84

81,914.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0744W900 METCASH LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

341,134.000 0.002.120000Local1.333689
1.589576 0.00 0.00Base

0.00
0.00
0.00 723,204.08

542,258.41

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B07SFG900 DOMINO S PIZZA ENTERPRISES L 22 Jul 2016COMMON STOCK 22 Jul 2016

12,847.000 0.0072.450000Local1.333689
54.323009 0.00 0.00Base

0.00
0.00
0.00 930,765.15

697,887.70

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 0.0229 Sep 2016

3,297.000 0.0070.372500Local1.306165
53.877190 0.00 71.06Base

92.81
0.00
0.00 231,925.32

177,562.04
B07SFG900 Total

92.81 0.000.00 1,162,690.4716,144.000 Local

0.00 71.06 0.00 875,449.74Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0LCW7900 SIMS METAL MANAGEMENT LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,085.000 0.008.690000Local1.333689
6.515762 0.00 0.00Base

0.00
0.00
0.00 200,608.65

150,416.36

ITG AUSTRALIA LTD. AUD/AU824 Aug 2016 26 Aug 2016

27,216.000 0.008.802100Local1.313888
6.699277 0.00 72.93Base

95.82
0.00
0.00 239,462.13

182,254.60
B0LCW7900 Total

95.82 0.000.00 440,070.7850,301.000 Local

0.00 72.93 0.00 332,670.96Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1BHXL906 MAYNE PHARMA GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016
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100,185.000 0.001.965000Local1.333689
1.473357 0.00 0.00Base

0.00
0.00
0.00 196,863.53

147,608.27

DEUTSCHE BANK SECURITIES INC AUD/AU8B1L2QW902 FLEXIGROUP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

111,907.000 0.001.854600Local1.310788
1.414874 0.00 63.34Base

83.02
0.00
0.00 207,459.70

158,270.98

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B4X8YY907 VILLA WORLD LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

44,962.000 0.002.310000Local1.333689
1.732038 0.00 0.00Base

0.00
0.00
0.00 103,862.22

77,875.89

MERRILL LYNCH INTERNATIONAL AUD/AU8B50YPZ900 MYER HOLDINGS LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

103,641.000 0.001.198300Local1.306165
0.917419 0.00 38.04Base

49.68
0.00
0.00 124,143.33

95,044.14

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B8Q5WY904 APN OUTDOOR GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

29,929.000 0.007.790000Local1.333689
5.840942 0.00 0.00Base

0.00
0.00
0.00 233,146.91

174,813.55

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

35,451.000 0.005.445200Local1.306165
4.168845 0.00 59.11Base

77.21
0.00
0.00 192,960.58

147,730.63
B8Q5WY904 Total

77.21 0.000.00 426,107.4965,380.000 Local

0.00 59.11 0.00 322,544.18Base

NEW TO ORD NON CASH AUD/AU8BD069F906 NATIONAL STORAGE REIT 12 Jul 2016REIT 12 Jul 2016

67,347.000 0.001.580000Local1.344990
1.174730 0.00 0.00Base

0.00
0.00
0.00 106,408.26

79,114.54

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8BD5ZR9901 STAR ENTERTAINMENT GRP LTD/T 13 Jul 2016COMMON STOCK 15 Jul 2016

50,534.000 0.005.585500Local1.310788
4.261177 0.00 215.34Base

282.26
0.00
0.00 281,975.40

215,119.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016
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184,503.000 0.005.860000Local1.333689
4.393828 0.00 0.00Base

0.00
0.00
0.00 1,081,187.58

810,674.44
BD5ZR9901 Total

282.26 0.000.00 1,363,162.98235,037.000 Local

0.00 215.34 0.00 1,025,793.44Base

DEUTSCHE BANK SECURITIES INC AUD/AU8BDG0N4901 EVENT HOSPITALITY AND ENTERT 13 Jul 2016COMMON STOCK 15 Jul 2016

5,410.000 0.0014.481100Local1.310788
11.047629 0.00 23.91Base

31.34
0.00
0.00 78,311.41

59,743.76

DEUTSCHE BANK SECURITIES INC AUD/AU8BGP647905 NATIONAL STORAGE REIT 13 Jul 2016REIT NPV 15 Jul 2016

166,886.000 0.001.614400Local1.310788
1.231626 0.00 82.22Base

107.77
0.00
0.00 269,312.99

205,458.85

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016

58,585.000 0.001.640000Local1.333689
1.229672 0.00 0.00Base

0.00
0.00
0.00 96,079.40

72,040.33
BGP647905 Total

107.77 0.000.00 365,392.39225,471.000 Local

0.00 82.22 0.00 277,499.18Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BH4TCW902 ORORA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

103,700.000 0.002.900000Local1.333689
2.174420 0.00 0.00Base

0.00
0.00
0.00 300,730.00

225,487.35

DEUTSCHE BANK SECURITIES INC AUD/AU8BMSK74902 MONASH IVF GROUP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

81,512.000 0.001.927900Local1.310788
1.470795 0.00 47.96Base

62.86
0.00
0.00 157,084.12

119,839.46

ASSET TRANSFER AT MARKET NON CASH AUD/AU822 Jul 2016 22 Jul 2016

40,580.000 0.002.030000Local1.333689
1.522094 0.00 0.00Base

0.00
0.00
0.00 82,377.40

61,766.57
BMSK74902 Total

62.86 0.000.00 239,461.52122,092.000 Local
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0.00 47.96 0.00 181,606.03Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BP46PW900 HEALTHSCOPE LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

53,840.000 0.002.970000Local1.333689
2.226906 0.00 0.00Base

0.00
0.00
0.00 159,904.80

119,896.62

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8BS7K5S901 IPH LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

11,482.000 0.006.141400Local1.310788
4.685273 0.00 53.80Base

70.52
0.00
0.00 70,445.03

53,742.50

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSXN8D906 OOH MEDIA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

31,471.000 0.005.190000Local1.333689
3.891462 0.00 0.00Base

0.00
0.00
0.00 163,334.49

122,468.20

MERRILL LYNCH INTERNATIONAL AUD/AU827 Sep 2016 29 Sep 2016

8,446.000 0.004.867200Local1.306165
3.726329 0.00 12.59Base

16.44
0.00
0.00 41,091.93

31,459.98

ITG AUSTRALIA LTD. AUD/AU828 Sep 2016 30 Sep 2016

17,501.000 0.004.949500Local1.307104
3.786615 0.00 26.51Base

34.65
0.00
0.00 86,586.55

66,243.05

ITG AUSTRALIA LTD. AUD/AU829 Sep 2016 OPEN

10,834.000 0.005.030600Local1.304291
3.856961 0.00 16.71Base

21.80
0.00
0.00 54,479.72

41,769.61
BSXN8D906 Total

72.89 0.000.00 345,492.6968,252.000 Local

0.00 55.81 0.00 261,940.84Base

0.005,570,493.000 Local
0.00Base

3,907.81
2,982.56

0.00
0.00

22,734,266.85
17,131,582.49

AUSTRALIAN DOLLAR Total

DANISH KRONE

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYSS4Q903 DFDS A/S 22 Jul 2016COMMON STOCK DKK20.0 22 Jul 2016
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26,228.000 0.00296.200000Local6.752500
43.865235 0.00 0.00Base

0.00
0.00
0.00 7,768,733.60

1,150,497.39

0.0026,228.000 Local
0.00Base

0.00
0.00

0.00
0.00

7,768,733.60
1,150,497.39

DANISH KRONE Total

EURO CURRENCY

BELGIUM

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B04M8J908 EURONAV NV 22 Jul 2016COMMON STOCK 22 Jul 2016

56,277.000 0.008.214000Local0.907729
9.048956 0.00 0.00Base

0.00
0.00
0.00 462,259.28

509,248.11

462,259.280.000.000.0056,277.000 Local
BELGIUM Total

509,248.110.000.000.00Base

FINLAND

ASSET TRANSFER AT MARKET NON CASH EUR/FI3444747000 HUHTAMAKI OYJ 22 Jul 2016COMMON STOCK 22 Jul 2016

16,816.000 0.0039.990000Local0.907729
44.054999 0.00 0.00Base

0.00
0.00
0.00 672,471.84

740,828.86

672,471.840.000.000.0016,816.000 Local
FINLAND Total

740,828.860.000.000.00Base

FRANCE

ASSET TRANSFER AT MARKET NON CASH EUR/FR4403187909 VEOLIA ENVIRONNEMENT 22 Jul 2016COMMON STOCK EUR5. 22 Jul 2016

36,275.000 0.0019.405000Local0.907729
21.377526 0.00 0.00Base

0.00
0.00
0.00 703,916.38

775,469.75

ASSET TRANSFER AT MARKET NON CASH EUR/FR4431880905 FINANCIERE DE L ODET 22 Jul 2016COMMON STOCK EUR16. 22 Jul 2016

489.000 0.00730.000000Local0.907729
804.204785 0.00 0.00Base

0.00
0.00
0.00 356,970.00

393,256.14

ASSET TRANSFER AT MARKET NON CASH EUR/FR4487416901 TECHNIP SA 22 Jul 2016COMMON STOCK EUR.762 22 Jul 2016
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18,308.000 0.0051.920000Local0.907729
57.197688 0.00 0.00Base

0.00
0.00
0.00 950,551.36

1,047,175.27

ASSET TRANSFER AT MARKET NON CASH EUR/FR4565478906 ATOS SE 22 Jul 2016COMMON STOCK EUR1.0 22 Jul 2016

10,919.000 0.0077.820000Local0.907729
85.730433 0.00 0.00Base

0.00
0.00
0.00 849,716.58

936,090.60

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599933900 TELEPERFORMANCE 22 Jul 2016COMMON STOCK EUR2.5 22 Jul 2016

17,224.000 0.0079.400000Local0.907729
87.471040 0.00 0.00Base

0.00
0.00
0.00 1,367,585.60

1,506,601.20

ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI0061K6 TECHNICOLOR   REGR 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

272,194.000 0.005.865999Local0.907729
6.462280 0.00 0.00Base

0.00
0.00
0.00 1,596,690.00

1,758,994.15

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B08V9H907 PLASTIC OMNIUM 22 Jul 2016COMMON STOCK EUR.5 22 Jul 2016

45,305.000 0.0027.420000Local0.907729
30.207254 0.00 0.00Base

0.00
0.00
0.00 1,242,263.10

1,368,539.62

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0LMF8905 MERCIALYS 22 Jul 2016REIT EUR1.0 22 Jul 2016

23,552.000 0.0020.030000Local0.907729
22.066057 0.00 0.00Base

0.00
0.00
0.00 471,746.56

519,699.78

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B13X01900 EIFFAGE 22 Jul 2016COMMON STOCK EUR4. 22 Jul 2016

32,461.000 0.0065.550000Local0.907729
72.213183 0.00 0.00Base

0.00
0.00
0.00 2,127,818.55

2,344,112.12

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188NJ906 IPSOS 22 Jul 2016COMMON STOCK EUR.25 22 Jul 2016

21,609.000 0.0026.860000Local0.907729
29.590330 0.00 0.00Base

0.00
0.00
0.00 580,417.74

639,417.43

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1LB9P906 SCOR SE 22 Jul 2016COMMON STOCK EUR7.87 22 Jul 2016

44,999.000 0.0026.075000Local0.907729
28.725534 0.00 0.00Base

0.00
0.00
0.00 1,173,348.93

1,292,620.30
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4BDC5ST904 VALEO SA 22 Jul 2016COMMON STOCK EUR1.0 22 Jul 2016

30,385.000 0.0042.290000Local0.907729
46.588795 0.00 0.00Base

0.00
0.00
0.00 1,284,981.65

1,415,600.53

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BN40H6904 ELIOR GROUP 22 Jul 2016COMMON STOCK EUR.01 22 Jul 2016

47,307.000 0.0019.580000Local0.907729
21.570315 0.00 0.00Base

0.00
0.00
0.00 926,271.06

1,020,426.87

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNBNSG902 EURONEXT NV 22 Jul 2016COMMON STOCK EUR1.6 22 Jul 2016

45,783.000 0.0034.510000Local0.907729
38.017955 0.00 0.00Base

0.00
0.00
0.00 1,579,971.33

1,740,576.02

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNFWR4906 WORLDLINE SA 22 Jul 2016COMMON STOCK EUR.68 22 Jul 2016

27,077.000 0.0026.460000Local0.907729
29.149669 0.00 0.00Base

0.00
0.00
0.00 716,457.42

789,285.59

15,928,706.260.000.000.00673,887.000 Local
FRANCE Total

17,547,865.370.000.000.00Base

GERMANY

ASSET TRANSFER AT MARKET NON CASH EUR/DEF471762906 RHOEN KLINIKUM AG 22 Jul 2016COMMON STOCK 22 Jul 2016

19,899.000 0.0025.915000Local0.907729
28.549270 0.00 0.00Base

0.00
0.00
0.00 515,682.59

568,101.92

ASSET TRANSFER AT MARKET NON CASH EUR/DEF475497905 DEUTSCHE EUROSHOP AG 22 Jul 2016COMMON STOCK 22 Jul 2016

30,644.000 0.0041.300000Local0.907729
45.498161 0.00 0.00Base

0.00
0.00
0.00 1,265,597.20

1,394,245.64

ASSET TRANSFER AT MARKET NON CASH EUR/DEF494351901 INDUS HOLDING AG 22 Jul 2016COMMON STOCK 22 Jul 2016

14,300.000 0.0043.300000Local0.907729
47.701462 0.00 0.00Base

0.00
0.00
0.00 619,190.00

682,130.90

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511990905 DUERR AG 22 Jul 2016COMMON STOCK 22 Jul 2016
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9,020.000 0.0074.150000Local0.907729
81.687376 0.00 0.00Base

0.00
0.00
0.00 668,833.00

736,820.13

ASSET TRANSFER AT MARKET NON CASH EUR/DEF546535907 SALZGITTER AG 22 Jul 2016COMMON STOCK 22 Jul 2016

58,016.000 0.0026.195000Local0.907729
28.857732 0.00 0.00Base

0.00
0.00
0.00 1,519,729.12

1,674,210.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEF552388902 KRONES AG 22 Jul 2016COMMON STOCK 22 Jul 2016

13,870.000 0.0091.700000Local0.907729
101.021340 0.00 0.00Base

0.00
0.00
0.00 1,271,879.00

1,401,165.99

ASSET TRANSFER AT MARKET NON CASH EUR/DEF554567909 JUNGHEINRICH   PRFD 22 Jul 2016PREFERENCE 22 Jul 2016

35,784.000 0.0027.190000Local0.907729
29.953874 0.00 0.00Base

0.00
0.00
0.00 972,966.96

1,071,869.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEF593240906 BECHTLE AG 22 Jul 2016COMMON STOCK 22 Jul 2016

7,798.000 0.0099.750000Local0.907729
109.889626 0.00 0.00Base

0.00
0.00
0.00 777,850.50

856,919.30

ASSET TRANSFER AT MARKET NON CASH EUR/DEF750892903 WIRECARD AG 22 Jul 2016COMMON STOCK 22 Jul 2016

23,219.000 0.0040.520000Local0.907729
44.638873 0.00 0.00Base

0.00
0.00
0.00 940,833.88

1,036,470.00

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1SK0S902 FREENET AG 22 Jul 2016COMMON STOCK 22 Jul 2016

41,906.000 0.0024.760000Local0.907729
27.276863 0.00 0.00Base

0.00
0.00
0.00 1,037,592.56

1,143,064.24

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1Y47Y901 GERRESHEIMER AG 22 Jul 2016COMMON STOCK 22 Jul 2016

14,316.000 0.0074.060000Local0.907729
81.588227 0.00 0.00Base

0.00
0.00
0.00 1,060,242.96

1,168,017.06

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBB22L9907 KION GROUP AG 22 Jul 2016COMMON STOCK 22 Jul 2016

13,888.000 0.0048.475000Local0.907729
53.402502 0.00 0.00Base

0.00
0.00
0.00 673,220.80

741,653.95
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Broker NameTrd Date Stl Date

Units/Original Face
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11,323,618.570.000.000.00282,660.000 Local
GERMANY Total

12,474,668.720.000.000.00Base

IRELAND

ASSET TRANSFER AT MARKET NON CASH EUR/GBBB1RR82907 SMURFIT KAPPA GROUP PLC 22 Jul 2016COMMON STOCK EUR.001 22 Jul 2016

32,183.000 0.0021.665000Local0.907729
23.867256 0.00 0.00Base

0.00
0.00
0.00 697,244.70

768,119.89

697,244.700.000.000.0032,183.000 Local
IRELAND Total

768,119.890.000.000.00Base

ITALY

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407216001 BANCA POPOLARE DI MILANO 22 Jul 2016COMMON STOCK 22 Jul 2016

1,890,982.000 0.000.428000Local0.907729
0.471506 0.00 0.00Base

0.00
0.00
0.00 809,340.30

891,610.05

ASSET TRANSFER AT MARKET NON CASH EUR/IT4441901907 BREMBO SPA 22 Jul 2016COMMON STOCK NPV 22 Jul 2016

14,439.000 0.0049.180000Local0.907729
54.179166 0.00 0.00Base

0.00
0.00
0.00 710,110.02

782,292.98

ASSET TRANSFER AT MARKET NON CASH EUR/IT4473102903 CATTOLICA ASSICURAZIONI SCRL 22 Jul 2016COMMON STOCK EUR3.0 22 Jul 2016

69,435.000 0.006.155000Local0.907729
6.780658 0.00 0.00Base

0.00
0.00
0.00 427,372.43

470,815.00

ASSET TRANSFER AT MARKET NON CASH EUR/IT4533709903 ERG SPA 22 Jul 2016COMMON STOCK EUR.1 22 Jul 2016

50,139.000 0.0010.190000Local0.907729
11.225817 0.00 0.00Base

0.00
0.00
0.00 510,916.41

562,851.26

ASSET TRANSFER AT MARKET NON CASH EUR/IT4572812907 ACEA SPA 22 Jul 2016COMMON STOCK EUR5.16 22 Jul 2016

64,032.000 0.0010.640000Local0.907729
11.721560 0.00 0.00Base

0.00
0.00
0.00 681,300.48

750,554.93

ASSET TRANSFER AT MARKET NON CASH EUR/IT4578220907 BUZZI UNICEM SPA 22 Jul 2016COMMON STOCK EUR.6 22 Jul 2016
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26,963.000 0.0017.430000Local0.907729
19.201766 0.00 0.00Base

0.00
0.00
0.00 469,965.09

517,737.22

ASSET TRANSFER AT MARKET NON CASH EUR/IT4578228900 BUZZI UNICEM SPA RSP 22 Jul 2016PREFERRED STOCK 22 Jul 2016

88,543.000 0.009.450000Local0.907729
10.410596 0.00 0.00Base

0.00
0.00
0.00 836,731.35

921,785.41

ASSET TRANSFER AT MARKET NON CASH EUR/IT4713525905 CREDITO EMILIANO SPA 22 Jul 2016COMMON STOCK EUR1.0 22 Jul 2016

74,353.000 0.005.830000Local0.907729
6.422622 0.00 0.00Base

0.00
0.00
0.00 433,477.99

477,541.19

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714862901 CEMENTIR HOLDING SPA 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

82,762.000 0.003.640000Local0.907729
4.010007 0.00 0.00Base

0.00
0.00
0.00 301,253.68

331,876.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4724208905 BANCA IFIS SPA 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

64,186.000 0.0019.550000Local0.907729
21.537265 0.00 0.00Base

0.00
0.00
0.00 1,254,836.30

1,382,390.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4737654905 ASTALDI SPA 22 Jul 2016COMMON STOCK EUR2. 22 Jul 2016

64,309.000 0.004.020000Local0.907729
4.428635 0.00 0.00Base

0.00
0.00
0.00 258,522.18

284,801.06

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B07DRZ908 RECORDATI SPA 22 Jul 2016COMMON STOCK EUR.125 22 Jul 2016

24,632.000 0.0028.720000Local0.907729
31.639399 0.00 0.00Base

0.00
0.00
0.00 707,431.04

779,341.68

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0DJNG904 LEONARDO FINMECCANICA SPA 22 Jul 2016COMMON STOCK EUR4.4 22 Jul 2016

80,261.000 0.009.650000Local0.907729
10.630926 0.00 0.00Base

0.00
0.00
0.00 774,518.65

853,248.77

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B14NJ7908 AMPLIFON SPA 22 Jul 2016COMMON STOCK EUR.02 22 Jul 2016

58,470.000 0.008.725000Local0.907729
9.611900 0.00 0.00Base

0.00
0.00
0.00 510,150.75

562,007.77
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8,685,926.670.000.000.002,653,506.000 Local
ITALY Total

9,568,854.440.000.000.00Base

NETHERLANDS (THE)

ASSET TRANSFER AT MARKET NON CASH EUR/NL5479827909 EUROCOMMERCIAL PROPERTIE CV 22 Jul 2016DUTCH CERT EUR5.0 22 Jul 2016

15,023.000 0.0038.715000Local0.907729
42.650394 0.00 0.00Base

0.00
0.00
0.00 581,615.45

640,736.88

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B08TZQ903 TOMTOM 22 Jul 2016COMMON STOCK EUR.2 22 Jul 2016

55,095.000 0.007.266000Local0.907729
8.004592 0.00 0.00Base

0.00
0.00
0.00 400,320.27

441,012.98

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1WFDQ908 TKH GROUP NV DUTCH CERT 22 Jul 2016DUTCH CERT EUR.25 22 Jul 2016

17,999.000 0.0031.520000Local0.907729
34.724020 0.00 0.00Base

0.00
0.00
0.00 567,328.48

624,997.64

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B58C6H901 APERAM 22 Jul 2016COMMON STOCK 22 Jul 2016

39,511.000 0.0033.560000Local0.907729
36.971387 0.00 0.00Base

0.00
0.00
0.00 1,325,989.16

1,460,776.47

2,875,253.360.000.000.00127,628.000 Local
NETHERLANDS (THE) Total

3,167,523.970.000.000.00Base

SPAIN

ASSET TRANSFER AT MARKET NON CASH EUR/ES5557910908 ACCIONA SA 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

12,444.000 0.0066.060000Local0.907729
72.775024 0.00 0.00Base

0.00
0.00
0.00 822,050.64

905,612.40

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI00NNS8 DISTRIBUIDORA INTERNACIONAL 22 Jul 2016COMMON STOCK EUR.1 22 Jul 2016

185,259.000 0.005.711000Local0.907729
6.291525 0.00 0.00Base

0.00
0.00
0.00 1,058,014.15

1,165,561.69

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01CP2901 GAMESA CORP TECNOLOGICA SA 22 Jul 2016COMMON STOCK EUR.17 22 Jul 2016
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69,404.000 0.0018.200000Local0.907729
20.050037 0.00 0.00Base

0.00
0.00
0.00 1,263,152.80

1,391,552.77

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1YY66907 ALMIRALL SA 22 Jul 2016COMMON STOCK EUR.12 22 Jul 2016

25,575.000 0.0013.310000Local0.907729
14.662967 0.00 0.00Base

0.00
0.00
0.00 340,403.25

375,005.37

3,483,620.840.000.000.00292,682.000 Local
SPAIN Total

3,837,732.230.000.000.00Base

0.004,135,639.000 Local
0.00Base

0.00
0.00

0.00
0.00

44,129,101.52
48,614,841.59

EURO CURRENCY Total

HONG KONG DOLLAR

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK1603955907 TEXWINCA HOLDINGS LTD 13 Jul 2016COMMON STOCK HKD.05 15 Jul 2016

288,000.000 0.006.005400Local7.756500
0.774241 0.00 222.98Base

1,729.56
240.21

1,863.18 1,725,962.46
222,518.21

ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

300,000.000 0.006.080000Local7.756200
0.783889 0.00 0.00Base

0.00
0.00
0.00 1,824,000.00

235,166.71

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK124 Aug 2016 26 Aug 2016

284,000.000 0.005.596900Local7.754150
0.721794 0.00 204.99Base

1,589.52
220.84

1,712.40 1,586,217.68
204,563.71

603955907 Total

3,319.08 3,575.580.00 5,136,180.14872,000.000 Local

0.00 427.97 461.05 662,248.63Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1614029908 HOPEWELL HOLDINGS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

24,500.000 0.0025.650000Local7.756200
3.307032 0.00 0.00Base

0.00
0.00
0.00 628,425.00

81,022.28
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ITG SECURITIES (HK) LTD HKD/HK1624979001 DAH SING FINANCIAL HOLDINGS 13 Jul 2016COMMON STOCK 15 Jul 2016

18,000.000 0.0050.900400Local7.756500
6.562290 0.00 47.25Base

366.48
127.32
987.55 914,853.17

117,946.65

ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

78,400.000 0.0053.300000Local7.756200
6.871922 0.00 0.00Base

0.00
0.00
0.00 4,178,720.00

538,758.67
624979001 Total

366.48 987.550.00 5,093,573.1796,400.000 Local

0.00 47.25 127.32 656,705.32Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1628204901 GIORDANO INTERNATIONAL LTD 22 Jul 2016COMMON STOCK HKD.05 22 Jul 2016

504,000.000 0.003.780000Local7.756200
0.487352 0.00 0.00Base

0.00
0.00
0.00 1,905,120.00

245,625.44

UBS SECURITIES ASIA LTD HKD/HK1638740902 GREAT EAGLE HOLDINGS LTD 13 Jul 2016COMMON STOCK HKD.5 15 Jul 2016

71,000.000 0.0032.448500Local7.756500
4.183395 0.00 297.02Base

2,303.84
319.91

2,481.39 2,299,058.27
296,404.08

ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

139,000.000 0.0034.950000Local7.756200
4.506073 0.00 0.00Base

0.00
0.00
0.00 4,858,050.00

626,344.09
638740902 Total

2,303.84 2,481.390.00 7,157,108.27210,000.000 Local

0.00 297.02 319.91 922,748.17Base

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1641032909 TONGDA GROUP HOLDINGS LTD 13 Jul 2016COMMON STOCK HKD.01 15 Jul 2016

1,790,000.000 0.001.470300Local7.756500
0.189557 0.00 339.31Base

2,631.84
365.46

2,834.65 2,626,370.51
338,602.53

ITG SECURITIES (HK) LTD HKD/HK114 Jul 2016 18 Jul 2016

950,000.000 0.001.445300Local7.754950
0.186371 0.00 70.82Base

549.21
190.81

1,479.72 1,371,006.07
176,791.09
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ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

2,050,000.000 0.001.530000Local7.756200
0.197262 0.00 0.00Base

0.00
0.00
0.00 3,136,500.00

404,386.17
641032909 Total

3,181.05 4,314.370.00 7,133,876.584,790,000.000 Local

0.00 410.13 556.27 919,779.79Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1648008001 K WAH INTL HOLDINGS 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

287,000.000 0.004.050000Local7.756200
0.522163 0.00 0.00Base

0.00
0.00
0.00 1,162,350.00

149,860.76

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1652503905 CHONG HING BANK LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

15,000.000 0.0015.627100Local7.754800
2.015152 0.00 30.23Base

234.41
32.63

253.05 233,919.04
30,164.42

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK128 Sep 2016 30 Sep 2016

16,000.000 0.0015.611200Local7.754450
2.013192 0.00 32.21Base

249.78
34.72

269.23 249,260.19
32,144.15

652503905 Total

484.19 522.280.00 483,179.2331,000.000 Local

0.00 62.44 67.35 62,308.57Base

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1666501903 HOPEWELL HIGHWAY INFRASTRUCT 24 Aug 2016COMMON STOCK HKD.1 26 Aug 2016

86,000.000 0.004.570700Local7.754150
0.589452 0.00 50.69Base

393.08
54.72

424.26 392,262.86
50,587.47

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1680663002 SHUN TAK HOLDINGS LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

436,000.000 0.002.477700Local7.756500
0.319435 0.00 139.27Base

1,080.28
150.09

1,164.18 1,078,032.74
138,984.43

ITG SECURITIES (HK) LTD HKD/HK114 Jul 2016 18 Jul 2016

218,000.000 0.002.438400Local7.754950
0.314431 0.00 27.42Base

212.63
73.88

572.93 530,785.64
68,444.75
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ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

440,000.000 0.002.600000Local7.756200
0.335216 0.00 0.00Base

0.00
0.00
0.00 1,144,000.00

147,494.91

UBS SECURITIES ASIA LTD HKD/HK124 Aug 2016 26 Aug 2016

326,000.000 0.002.623900Local7.754150
0.338387 0.00 110.31Base

855.39
118.88
921.87 853,614.14

110,084.81
680663002 Total

2,148.30 2,658.980.00 3,606,432.521,420,000.000 Local

0.00 277.00 342.85 465,008.90Base

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1685699902 SMARTONE TELECOMMUNICATIONS 13 Jul 2016COMMON STOCK HKD.1 15 Jul 2016

40,500.000 0.0013.685000Local7.756500
1.764327 0.00 71.45Base

554.24
77.05

597.67 553,090.59
71,306.72

ITG SECURITIES (HK) LTD HKD/HK114 Jul 2016 18 Jul 2016

44,437.000 0.0013.516400Local7.754950
1.742938 0.00 30.98Base

240.25
83.46

647.25 599,740.77
77,336.51

685699902 Total

794.49 1,244.920.00 1,152,831.3684,937.000 Local

0.00 102.43 160.51 148,643.23Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1686985003 TAI CHEUNG HOLDINGS 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

103,000.000 0.006.370000Local7.756200
0.821278 0.00 0.00Base

0.00
0.00
0.00 656,110.00

84,591.68

ASSET TRANSFER AT MARKET NON CASH HKD/HK1689890903 HAITONG INTERNATIONAL SECURI 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

134,000.000 0.004.820000Local7.756200
0.621438 0.00 0.00Base

0.00
0.00
0.00 645,880.00

83,272.74

ASSET TRANSFER AT MARKET NON CASH HKD/HK1690574009 TRULY INTERNATIONAL HOLDINGS 22 Jul 2016COMMON STOCK HKD.02 22 Jul 2016

916,000.000 0.003.820000Local7.756200
0.492509 0.00 0.00Base

0.00
0.00
0.00 3,499,120.00

451,138.44
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1692759905 VITASOY INTL HOLDINGS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

56,000.000 0.0015.220000Local7.756200
1.962301 0.00 0.00Base

0.00
0.00
0.00 852,320.00

109,888.86

ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI07C1F7 KERRY LOGISTICS NETWORK LTD 22 Jul 2016COMMON STOCK HKD.5 22 Jul 2016

53,500.000 0.0011.300000Local7.756200
1.456899 0.00 0.00Base

0.00
0.00
0.00 604,550.00

77,944.10

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

88,800.000 0.0014.960000Local7.756200
1.928780 0.00 0.00Base

0.00
0.00
0.00 1,328,448.00

171,275.62

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1B0Z1B7902 PICO FAR EAST HOLDINGS LTD. 13 Jul 2016COMMON STOCK HKD.05 15 Jul 2016

108,000.000 0.002.192400Local7.756500
0.282653 0.00 30.53Base

236.78
33.03

256.23 236,286.19
30,462.99

GOLDMAN SACHS + CO HKD/HK124 Aug 2016 26 Aug 2016

26,000.000 0.002.327000Local7.754150
0.300097 0.00 7.80Base

60.50
8.47

65.66 60,375.84
7,786.26

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK125 Aug 2016 29 Aug 2016

48,000.000 0.002.279700Local7.754750
0.293975 0.00 14.11Base

109.43
15.27

118.42 109,197.75
14,081.40

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK126 Aug 2016 30 Aug 2016

58,000.000 0.002.273800Local7.755900
0.293170 0.00 17.00Base

131.88
18.33

142.15 131,606.37
16,968.55

B0Z1B7902 Total

538.59 582.460.00 537,466.15240,000.000 Local

0.00 69.44 75.10 69,299.20Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B14WZ4907 CHAMPION REIT 22 Jul 2016REIT 22 Jul 2016

809,000.000 0.004.500000Local7.756200
0.580181 0.00 0.00Base

0.00
0.00
0.00 3,640,500.00

469,366.44
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1B1WMLF908 PACIFIC TEXTILES HOLDINGS 13 Jul 2016COMMON STOCK HKD.001 15 Jul 2016

104,000.000 0.0010.204500Local7.756500
1.315606 0.00 136.82Base

1,061.27
147.45

1,143.71 1,059,063.02
136,538.78

ITG SECURITIES (HK) LTD HKD/HK115 Jul 2016 19 Jul 2016

71,000.000 0.0010.289900Local7.754600
1.326941 0.00 37.68Base

292.23
101.53
787.26 729,503.41

94,073.64

MACQUARIE BANK LIMITED HKD/HK114 Jul 2016 18 Jul 2016

160,000.000 0.0010.039500Local7.754950
1.294592 0.00 207.13Base

1,606.32
223.17

1,730.69 1,602,982.99
206,704.49

ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

90,000.000 0.0010.820000Local7.756200
1.395013 0.00 0.00Base

0.00
0.00
0.00 973,800.00

125,551.17
B1WMLF908 Total

2,959.82 3,661.660.00 4,365,349.42425,000.000 Local

0.00 381.63 472.15 562,868.08Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B3XH0P905 HUTCHISON TELECOMM HONG KONG 22 Jul 2016COMMON STOCK HKD.25 22 Jul 2016

520,000.000 0.002.880000Local7.756200
0.371316 0.00 0.00Base

0.00
0.00
0.00 1,497,600.00

193,084.24

ITG SECURITIES (HK) LTD HKD/HK1B6083Z909 MAN WAH HOLDINGS LTD 13 Jul 2016COMMON STOCK HKD.4 15 Jul 2016

143,200.000 0.0011.673300Local7.756500
1.504970 0.00 86.21Base

668.65
232.15

1,800.71 1,669,147.20
215,193.35

ASSET TRANSFER AT MARKET NON CASH HKD/HK122 Jul 2016 22 Jul 2016

558,000.000 0.006.080000Local7.756200
0.783889 0.00 0.00Base

0.00
0.00
0.00 3,392,640.00

437,410.07

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK127 Sep 2016 29 Sep 2016

250,000.000 0.005.368500Local7.754800
0.692281 0.00 173.07Base

1,342.13
186.51

1,446.35 1,339,336.52
172,710.65

B6083Z909 Total
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2,010.78 3,247.060.00 6,401,123.72951,200.000 Local

0.00 259.28 418.66 825,314.07Base

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B8W3S3905 LANGHAM HOSPITALITY INV  SS 24 Aug 2016STAPLED SECURITY HKD 26 Aug 2016

120,500.000 0.003.005000Local7.754150
0.387534 0.00 46.70Base

362.10
50.41

390.89 361,349.51
46,600.79

MERRILL LYNCH INTERNATIONAL HKD/HK1BBPD5F902 NEXTEER AUTOMOTIVE GROUP LTD 13 Jul 2016COMMON STOCK HKD.1 15 Jul 2016

371,000.000 0.007.128400Local7.756500
0.919023 0.00 340.96Base

2,644.64
367.25

2,848.64 2,639,143.12
340,249.23

MORGAN STANLEY CO INCORPORATED HKD/HK113 Jul 2016 15 Jul 2016

92,000.000 0.007.135900Local7.756500
0.919990 0.00 84.64Base

656.50
91.22

707.56 655,138.74
84,463.19

BBPD5F902 Total

3,301.14 3,556.200.00 3,294,281.86463,000.000 Local

0.00 425.60 458.47 424,712.42Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BFSQNZ907 TEXHONG TEXTILE GROUP LTD 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

154,000.000 0.009.200000Local7.756200
1.186148 0.00 0.00Base

0.00
0.00
0.00 1,416,800.00

182,666.77

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1BJTMJB905 UNITED PHOTOVOLTAICS GROUP L 13 Jul 2016COMMON STOCK HKD.1 15 Jul 2016

756,000.000 0.000.579700Local7.756500
0.074737 0.00 56.50Base

438.25
60.95

472.74 437,342.21
56,383.96

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BP4JH1909 JOHNSON ELECTRIC HOLDINGS 22 Jul 2016COMMON STOCK HKD.05 22 Jul 2016

43,500.000 0.0019.120000Local7.756200
2.465125 0.00 0.00Base

0.00
0.00
0.00 831,720.00

107,232.92

ITG SECURITIES (HK) LTD HKD/HK1BW0DD8900 HKBN LTD 13 Jul 2016COMMON STOCK HKD.000 15 Jul 2016

55,500.000 0.008.600900Local7.756500
1.108864 0.00 24.62Base

190.94
66.37

514.76 476,644.25
61,450.94
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ITG SECURITIES (HK) LTD HKD/HK1BWCH5K900 COWELL E HOLDINGS INC 13 Jul 2016COMMON STOCK USD.004 15 Jul 2016

151,000.000 0.002.729700Local7.756500
0.351924 0.00 21.26Base

164.87
57.34

444.74 411,575.09
53,061.96

0.0014,445,837.000 Local
0.00Base

22,957.00
2,959.96

29,079.84
3,749.43

65,109,519.34
8,394,691.79

HONG KONG DOLLAR Total

JAPANESE YEN

ASSET TRANSFER AT MARKET NON CASH JPY/JP5603654906 NET ONE SYSTEMS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

28,300.000 0.00678.000000Local105.984998
6.397132 0.00 0.00Base

0.00
0.00
0.00 19,187,400.00

181,038.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604575001 AOKI HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

15,200.000 0.001,119.000000Local105.984998
10.558098 0.00 0.00Base

0.00
0.00
0.00 17,008,800.00

160,483.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604587006 AOYAMA TRADING CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

7,100.000 0.003,815.000000Local105.985002
35.995659 0.00 0.00Base

0.00
0.00
0.00 27,086,500.00

255,569.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604960005 ARISAWA MFG CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,700.000 0.00557.000000Local105.984998
5.255461 0.00 0.00Base

0.00
0.00
0.00 13,200,900.00

124,554.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605605005 ASATSU DK INC 22 Jul 2016COMMON STOCK 22 Jul 2016

9,100.000 0.002,391.000000Local105.984998
22.559797 0.00 0.00Base

0.00
0.00
0.00 21,758,100.00

205,294.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5610502908 TOPPAN FORMS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

45,900.000 0.001,187.000000Local105.985000
11.199698 0.00 0.00Base

0.00
0.00
0.00 54,483,300.00

514,066.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5611944901 SUMITOMO REAL ESTATE SALES 22 Jul 2016COMMON STOCK 22 Jul 2016
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7,700.000 0.002,244.000000Local105.984998
21.172808 0.00 0.00Base

0.00
0.00
0.00 17,278,800.00

163,030.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617239009 CANON ELECTRONICS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

8,700.000 0.001,500.000000Local105.985001
14.152946 0.00 0.00Base

0.00
0.00
0.00 13,050,000.00

123,130.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619064009 KEIYO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

85,000.000 0.00425.000000Local105.985000
4.010001 0.00 0.00Base

0.00
0.00
0.00 36,125,000.00

340,850.12

UBS SECURITIES ASIA LTD JPY/JP5619787906 BML INC 11 Jul 2016 0.02COMMON STOCK 14 Jul 2016

7,500.000 0.004,894.915200Local102.615000
47.701751 0.00 178.87Base

18,355.00
0.00
0.00 36,693,509.00

357,584.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

5,500.000 0.004,940.000000Local105.985001
46.610369 0.00 0.00Base

0.00
0.00
0.00 27,170,000.00

256,357.03

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 0.0317 Aug 2016

1,300.000 0.005,179.230769Local100.905000
51.327791 0.00 33.36Base

3,366.00
0.00
0.00 6,729,634.00

66,692.77
619787906 Total

21,721.00 0.000.00 70,593,143.0014,300.000 Local

0.00 212.23 0.00 680,634.06Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624836904 ROUND ONE CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

57,100.000 0.00737.000000Local105.985001
6.953814 0.00 0.00Base

0.00
0.00
0.00 42,082,700.00

397,062.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625041900 EXEDY CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

14,800.000 0.002,372.000000Local105.984999
22.380526 0.00 0.00Base

0.00
0.00
0.00 35,105,600.00

331,231.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625095005 DAIKYO INC 22 Jul 2016COMMON STOCK 22 Jul 2016
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104,000.000 0.00167.000000Local105.984997
1.575695 0.00 0.00Base

0.00
0.00
0.00 17,368,000.00

163,872.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625114004 DAISHI BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

58,000.000 0.00366.000000Local105.985002
3.453319 0.00 0.00Base

0.00
0.00
0.00 21,228,000.00

200,292.49

ITG AUSTRALIA LTD. JPY/JP5625142005 DAIWABO HOLDINGS CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

34,000.000 0.00221.791176Local102.615000
2.161391 0.00 22.04Base

2,262.00
0.00
0.00 7,538,638.00

73,465.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

230,000.000 0.00233.000000Local105.985000
2.198424 0.00 0.00Base

0.00
0.00
0.00 53,590,000.00

505,637.59
625142005 Total

2,262.00 0.000.00 61,128,638.00264,000.000 Local

0.00 22.04 0.00 579,102.85Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628978900 CAWACHI LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

14,200.000 0.002,309.000000Local105.984999
21.786102 0.00 0.00Base

0.00
0.00
0.00 32,787,800.00

309,362.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629655903 GEO HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

27,800.000 0.001,482.000000Local105.985000
13.983111 0.00 0.00Base

0.00
0.00
0.00 41,199,600.00

388,730.48

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5630982007 DENKA CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

31,000.000 0.00401.580613Local102.615000
3.913469 0.00 60.65Base

6,224.00
0.00
0.00 12,442,775.00

121,256.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

139,000.000 0.00456.000000Local105.985001
4.302496 0.00 0.00Base

0.00
0.00
0.00 63,384,000.00

598,046.89
630982007 Total
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6,224.00 0.000.00 75,826,775.00170,000.000 Local

0.00 60.65 0.00 719,303.77Base

ODD LOT SALE JPY/JP3633127006 FAMILYMART UNY HOLDINGS CO L 07 Sep 2016 4COMMON STOCK 14 Sep 2016

66.000 0.006,909.636363Local101.745000
67.911311 0.00 0.00Base

0.00
0.00
0.00 456,036.00

4,482.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634900005 FOSTER ELECTRIC CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

17,500.000 0.001,880.000000Local105.984999
17.738359 0.00 0.00Base

0.00
0.00
0.00 32,900,000.00

310,421.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635670003 FUJIKURA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

73,000.000 0.00498.000000Local105.985001
4.698778 0.00 0.00Base

0.00
0.00
0.00 36,354,000.00

343,010.80

ITG AUSTRALIA LTD. JPY/JP5635700008 FUJI SOFT INC 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

5,600.000 0.002,327.130357Local102.615000
22.678267 0.00 38.09Base

3,909.00
0.00
0.00 13,028,021.00

126,960.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

6,800.000 0.002,559.000000Local105.984999
24.144926 0.00 0.00Base

0.00
0.00
0.00 17,401,200.00

164,185.50
635700008 Total

3,909.00 0.000.00 30,429,221.0012,400.000 Local

0.00 38.09 0.00 291,145.70Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635756000 FURUKAWA ELECTRIC CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

328,000.000 0.00271.000000Local105.985000
2.556966 0.00 0.00Base

0.00
0.00
0.00 88,888,000.00

838,684.72

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 17 Aug 2016

90,000.000 0.00266.133300Local100.905000
2.637464 0.00 118.68Base

11,975.00
0.00
0.00 23,940,022.00

237,253.08

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 15OPEN
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307,000.000 0.00212.188355Local119.193677
1.780198 0.00 0.00Base

0.00
0.00
0.00 65,141,825.00

546,520.81
635756000 Total

11,975.00 0.000.00 177,969,847.00725,000.000 Local

0.00 118.68 0.00 1,622,458.61Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637434002 GODO STEEL LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

109,000.000 0.00171.000000Local105.984999
1.613436 0.00 0.00Base

0.00
0.00
0.00 18,639,000.00

175,864.51

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

184,000.000 0.00175.813864Local105.394133
1.668156 0.00 0.00Base

0.00
0.00
0.00 32,349,751.00

306,940.72
637434002 Total

0.00 0.000.00 50,988,751.00293,000.000 Local

0.00 0.00 0.00 482,805.23Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640882007 HANWA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

125,000.000 0.00574.000000Local105.985000
5.415861 0.00 0.00Base

0.00
0.00
0.00 71,750,000.00

676,982.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641480009 SEIKO HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

26,000.000 0.00345.000000Local105.984998
3.255178 0.00 0.00Base

0.00
0.00
0.00 8,970,000.00

84,634.62

UBS SECURITIES ASIA LTD JPY/JP5641725908 HAKUTO CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

5,400.000 0.00861.351296Local102.615000
8.394010 0.00 22.66Base

2,325.00
0.00
0.00 4,648,972.00

45,304.99

UBS SECURITIES ASIA LTD JPY/JP512 Jul 2016 15 Jul 2016

10,100.000 0.00871.381287Local104.540000
8.335386 0.00 42.09Base

4,400.00
0.00
0.00 8,796,551.00

84,145.31

UBS SECURITIES ASIA LTD JPY/JP513 Jul 2016 19 Jul 2016
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5,300.000 0.00885.115283Local104.255000
8.489907 0.00 22.49Base

2,345.00
0.00
0.00 4,688,766.00

44,974.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

11,900.000 0.00917.000000Local105.984996
8.652168 0.00 0.00Base

0.00
0.00
0.00 10,912,300.00

102,960.80
641725908 Total

9,070.00 0.000.00 29,046,589.0032,700.000 Local

0.00 87.24 0.00 277,385.12Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641958004 HEIWA CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

35,900.000 0.002,185.000000Local105.985001
20.616125 0.00 0.00Base

0.00
0.00
0.00 78,441,500.00

740,118.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641960000 HEIWA REAL ESTATE CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

11,700.000 0.001,418.000000Local105.984997
13.379252 0.00 0.00Base

0.00
0.00
0.00 16,590,600.00

156,537.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641961008 HEIWADO CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

19,600.000 0.002,072.000000Local105.985000
19.549936 0.00 0.00Base

0.00
0.00
0.00 40,611,200.00

383,178.75

ITG AUSTRALIA LTD. JPY/JP5643904006 HOGY MEDICAL CO LTD 11 Jul 2016 0.02COMMON STOCK 14 Jul 2016

3,700.000 0.007,236.560000Local102.615000
70.521464 0.00 78.27Base

8,032.00
0.00
0.00 26,767,240.00

260,851.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

4,200.000 0.007,290.000000Local105.984999
68.783319 0.00 0.00Base

0.00
0.00
0.00 30,618,000.00

288,889.94
643904006 Total

8,032.00 0.000.00 57,385,240.007,900.000 Local

0.00 78.27 0.00 549,741.08Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5644050007 HOUSE FOODS GROUP INC 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016
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16,300.000 0.002,459.957117Local102.615000
23.972685 0.00 195.37Base

20,048.00
0.00
0.00 40,077,253.00

390,559.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

6,200.000 0.002,402.000000Local105.985003
22.663584 0.00 0.00Base

0.00
0.00
0.00 14,892,400.00

140,514.22
644050007 Total

20,048.00 0.000.00 54,969,653.0022,500.000 Local

0.00 195.37 0.00 531,073.62Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646160002 INABATA + CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

25,400.000 0.001,021.000000Local105.985001
9.633439 0.00 0.00Base

0.00
0.00
0.00 25,933,400.00

244,689.34

UBS SECURITIES ASIA LTD JPY/JP5646850008 JAPAN DIGITAL LABORATORY CO 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

9,700.000 0.001,408.969072Local102.615000
13.730635 0.00 66.59Base

6,833.00
0.00
0.00 13,660,167.00

133,120.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

6,000.000 0.001,421.000000Local105.984995
13.407558 0.00 0.00Base

0.00
0.00
0.00 8,526,000.00

80,445.35
646850008 Total

6,833.00 0.000.00 22,186,167.0015,700.000 Local

0.00 66.59 0.00 213,565.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647035005 JAPAN AVIATION ELECTRONICS 22 Jul 2016COMMON STOCK 22 Jul 2016

54,000.000 0.001,544.000000Local105.985000
14.568099 0.00 0.00Base

0.00
0.00
0.00 83,376,000.00

786,677.36

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

20,000.000 0.001,560.615400Local100.905000
15.466185 0.00 154.66Base

15,606.00
0.00
0.00 31,196,702.00

309,169.04

ITG AUSTRALIA LTD. JPY/JP515 Aug 2016 18 Aug 2016

13,000.000 0.001,587.319538Local101.025000 6,190.00 0.00 20,628,964.00
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15.712146 0.00 61.27Base 0.00 204,196.62
647035005 Total

21,796.00 0.000.00 135,201,666.0087,000.000 Local

0.00 215.93 0.00 1,300,043.02Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647143007 JAFCO CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

17,700.000 0.003,020.000000Local105.985000
28.494598 0.00 0.00Base

0.00
0.00
0.00 53,454,000.00

504,354.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647998004 JUROKU BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

160,000.000 0.00282.000000Local105.985000
2.660754 0.00 0.00Base

0.00
0.00
0.00 45,120,000.00

425,720.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648346005 KANEMATSU CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

371,000.000 0.00172.000000Local105.985000
1.622871 0.00 0.00Base

0.00
0.00
0.00 63,812,000.00

602,085.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648382000 ONWARD HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

57,000.000 0.00719.000000Local105.984999
6.783979 0.00 0.00Base

0.00
0.00
0.00 40,983,000.00

386,686.80

UBS SECURITIES ASIA LTD JPY/JP5648408003 KANSAI URBAN BANKING CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

14,800.000 0.00893.139189Local102.615000
8.703788 0.00 64.41Base

6,609.00
0.00
0.00 13,211,851.00

128,751.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

9,800.000 0.001,031.000000Local105.984998
9.727792 0.00 0.00Base

0.00
0.00
0.00 10,103,800.00

95,332.36
648408003 Total

6,609.00 0.000.00 23,315,651.0024,600.000 Local

0.00 64.41 0.00 224,084.01Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648428001 KATO WORKS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

76,000.000 0.00448.000000Local105.984999 0.00 0.00 34,048,000.00
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4.227013 0.00 0.00Base 0.00 321,253.01

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

92,000.000 0.00730.592750Local118.090966
6.186695 0.00 0.00Base

0.00
0.00
0.00 67,214,533.00

569,175.91
648428001 Total

0.00 0.000.00 101,262,533.00168,000.000 Local

0.00 0.00 0.00 890,428.92Base

UBS SECURITIES ASIA LTD JPY/JP5648500007 KYB CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

90,000.000 0.00328.532300Local102.615000
3.201601 0.00 144.06Base

14,783.00
0.00
0.00 29,553,124.00

288,000.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

112,000.000 0.00363.000000Local105.985001
3.425013 0.00 0.00Base

0.00
0.00
0.00 40,656,000.00

383,601.45

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 17 Aug 2016

27,000.000 0.00388.407407Local100.905000
3.849238 0.00 51.96Base

5,243.00
0.00
0.00 10,481,757.00

103,877.48
648500007 Total

20,026.00 0.000.00 80,690,881.00229,000.000 Local

0.00 196.02 0.00 775,478.97Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648732006 KEIHIN CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

39,500.000 0.001,600.000000Local105.985000
15.096476 0.00 0.00Base

0.00
0.00
0.00 63,200,000.00

596,310.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649406006 KISSEI PHARMACEUTICAL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

12,200.000 0.002,331.000000Local105.984998
21.993679 0.00 0.00Base

0.00
0.00
0.00 28,438,200.00

268,322.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649790003 KUREHA CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

171,000.000 0.00406.000000Local105.985000 0.00 0.00 69,426,000.00
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3.830731 0.00 0.00Base 0.00 655,054.96

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

206,000.000 0.00438.542597Local114.017531
3.846273 0.00 0.00Base

0.00
0.00
0.00 90,339,775.00

792,332.32
649790003 Total

0.00 0.000.00 159,765,775.00377,000.000 Local

0.00 0.00 0.00 1,447,387.28Base

UBS SECURITIES ASIA LTD JPY/JP5649942000 KYOWA EXEO CORP 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

31,900.000 0.001,330.087774Local102.615000
12.961923 0.00 206.73Base

21,214.00
0.00
0.00 42,408,586.00

413,278.62

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

13,400.000 0.001,328.164254Local102.615000
12.943178 0.00 52.03Base

5,339.00
0.00
0.00 17,792,062.00

173,386.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

16,200.000 0.001,388.000000Local105.985002
13.096193 0.00 0.00Base

0.00
0.00
0.00 22,485,600.00

212,158.32

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 0.0117 Aug 2016

19,300.000 0.001,359.922280Local100.905000
13.477254 0.00 130.05Base

13,123.00
0.00
0.00 26,233,377.00

259,980.94
649942000 Total

39,676.00 0.000.00 108,919,625.0080,800.000 Local

0.00 388.81 0.00 1,058,804.44Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650437908 KOHNAN SHOJI CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

35,400.000 0.002,178.000000Local105.984999
20.550078 0.00 0.00Base

0.00
0.00
0.00 77,101,200.00

727,472.76

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

6,700.000 0.002,005.435224Local100.905000
19.874488 0.00 66.58Base

6,718.00
0.00
0.00 13,429,698.00

133,092.49
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650437908 Total

6,718.00 0.000.00 90,530,898.0042,100.000 Local

0.00 66.58 0.00 860,565.25Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651274904 J OIL MILLS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

70,000.000 0.00353.000000Local105.985000
3.330660 0.00 0.00Base

0.00
0.00
0.00 24,710,000.00

233,146.20

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

84,000.000 0.00357.651059Local109.734949
3.259227 0.00 0.00Base

0.00
0.00
0.00 30,042,689.00

273,775.03
651274904 Total

0.00 0.000.00 54,752,689.00154,000.000 Local

0.00 0.00 0.00 506,921.23Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5655472009 MAEDA ROAD CONSTRUCTION CO 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

6,000.000 0.001,799.000000Local102.615000
17.531550 0.00 52.59Base

5,397.00
0.00
0.00 10,788,603.00

105,136.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

40,000.000 0.001,999.000000Local105.985001
18.861160 0.00 0.00Base

0.00
0.00
0.00 79,960,000.00

754,446.38
655472009 Total

5,397.00 0.000.00 90,748,603.0046,000.000 Local

0.00 52.59 0.00 859,583.09Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655570000 MAKINO MILLING MACHINE CO 22 Jul 2016COMMON STOCK 22 Jul 2016

32,000.000 0.00604.000000Local105.984999
5.698920 0.00 0.00Base

0.00
0.00
0.00 19,328,000.00

182,365.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655890903 MARVELOUS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

9,400.000 0.00901.000000Local105.984998
8.501203 0.00 0.00Base

0.00
0.00
0.00 8,469,400.00

79,911.31
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5656503901 TAKEUCHI MFG CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

22,900.000 0.001,516.000000Local105.985000
14.303911 0.00 0.00Base

0.00
0.00
0.00 34,716,400.00

327,559.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657635009 MEITEC CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

5,000.000 0.003,570.000000Local105.985000
33.684012 0.00 0.00Base

0.00
0.00
0.00 17,850,000.00

168,420.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658136908 FUJI OIL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

62,200.000 0.00346.000000Local105.985002
3.264613 0.00 0.00Base

0.00
0.00
0.00 21,521,200.00

203,058.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659734008 MITSUI MINING + SMELTING CO 22 Jul 2016COMMON STOCK 22 Jul 2016

346,000.000 0.00198.000000Local105.985000
1.868189 0.00 0.00Base

0.00
0.00
0.00 68,508,000.00

646,393.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659738009 MITSUI ENGINEER + SHIPBUILD 22 Jul 2016COMMON STOCK 22 Jul 2016

570,000.000 0.00154.000000Local105.985000
1.453036 0.00 0.00Base

0.00
0.00
0.00 87,780,000.00

828,230.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659756001 MITSUI SUGAR CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

63,000.000 0.00491.000000Local105.984999
4.632731 0.00 0.00Base

0.00
0.00
0.00 30,933,000.00

291,862.06

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 15OPEN

75,000.000 0.00436.483573Local117.725624
3.707634 0.00 0.00Base

0.00
0.00
0.00 32,736,268.00

278,072.58
659756001 Total

0.00 0.000.00 63,669,268.00138,000.000 Local

0.00 0.00 0.00 569,934.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661144006 MUSASHINO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

11,000.000 0.002,507.000000Local105.984999
23.654291 0.00 0.00Base

0.00
0.00
0.00 27,577,000.00

260,197.20
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 22 Jul 2016COMMON STOCK 22 Jul 2016

21,700.000 0.002,064.000000Local105.985000
19.474454 0.00 0.00Base

0.00
0.00
0.00 44,788,800.00

422,595.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661982009 NAGASE + CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

51,300.000 0.001,211.000000Local105.985000
11.426145 0.00 0.00Base

0.00
0.00
0.00 62,124,300.00

586,161.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661990002 NACHI FUJIKOSHI CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

114,000.000 0.00343.000000Local105.985000
3.236307 0.00 0.00Base

0.00
0.00
0.00 39,102,000.00

368,939.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662106004 NAMURA SHIPBUILDING CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

74,800.000 0.00585.000000Local105.984999
5.519649 0.00 0.00Base

0.00
0.00
0.00 43,758,000.00

412,869.75

UBS SECURITIES ASIA LTD JPY/JP5662572007 PANAHOME CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

44,000.000 0.00818.314591Local102.615000
7.974610 0.00 175.43Base

18,002.00
0.00
0.00 35,987,840.00

350,707.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

62,000.000 0.00891.000000Local105.985000
8.406850 0.00 0.00Base

0.00
0.00
0.00 55,242,000.00

521,224.70
662572007 Total

18,002.00 0.000.00 91,229,840.00106,000.000 Local

0.00 175.43 0.00 871,932.10Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664035003 NIPPON CHEMI CON CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

107,000.000 0.00142.000000Local105.985000
1.339812 0.00 0.00Base

0.00
0.00
0.00 15,194,000.00

143,359.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664058005 NIPPON SODA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

39,000.000 0.00453.000000Local105.985000 0.00 0.00 17,667,000.00
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4.274190 0.00 0.00Base 0.00 166,693.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

56,000.000 0.00799.000000Local105.985000
7.538803 0.00 0.00Base

0.00
0.00
0.00 44,744,000.00

422,172.95

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

68,000.000 0.00546.378779Local103.821363
5.262682 0.00 0.00Base

0.00
0.00
0.00 37,153,757.00

357,862.35
664074002 Total

0.00 0.000.00 81,897,757.00124,000.000 Local

0.00 0.00 0.00 780,035.30Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664078003 NIPPO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

5,000.000 0.001,871.000000Local105.984997
17.653442 0.00 0.00Base

0.00
0.00
0.00 9,355,000.00

88,267.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664104007 NISSHIN OILLIO GROUP LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

97,000.000 0.00483.000000Local105.985000
4.557249 0.00 0.00Base

0.00
0.00
0.00 46,851,000.00

442,053.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664114006 NICHIAS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

16,000.000 0.00836.000000Local105.984999
7.887909 0.00 0.00Base

0.00
0.00
0.00 13,376,000.00

126,206.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664159001 NIPRO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

73,800.000 0.001,324.000000Local105.985000
12.492334 0.00 0.00Base

0.00
0.00
0.00 97,711,200.00

921,934.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664220001 NIKKON HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

35,100.000 0.002,011.000000Local105.985000
18.974383 0.00 0.00Base

0.00
0.00
0.00 70,586,100.00

666,000.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664252004 NIPPON SIGNAL COMPANY LTD 22 Jul 2016COMMON STOCK 22 Jul 2016
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43,500.000 0.001,013.000000Local105.985000
9.557956 0.00 0.00Base

0.00
0.00
0.00 44,065,500.00

415,771.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664328002 NITTO KOGYO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

15,000.000 0.001,397.000000Local105.984999
13.181111 0.00 0.00Base

0.00
0.00
0.00 20,955,000.00

197,716.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 22 Jul 2016COMMON STOCK 22 Jul 2016

156,000.000 0.00357.000000Local105.984999
3.368401 0.00 0.00Base

0.00
0.00
0.00 55,692,000.00

525,470.59

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

23,000.000 0.00343.600000Local100.905000
3.405183 0.00 39.16Base

3,951.00
0.00
0.00 7,898,849.00

78,280.06

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

166,000.000 0.00417.292710Local117.924210
3.538652 0.00 0.00Base

0.00
0.00
0.00 69,270,590.00

587,416.19
664688900 Total

3,951.00 0.000.00 132,861,439.00345,000.000 Local

0.00 39.16 0.00 1,191,166.84Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665794004 OKASAN SECURITIES GROUP INC 22 Jul 2016COMMON STOCK 22 Jul 2016

122,000.000 0.00526.000000Local105.985000
4.962966 0.00 0.00Base

0.00
0.00
0.00 64,172,000.00

605,481.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665805008 OKINAWA ELECTRIC POWER CO 22 Jul 2016COMMON STOCK 22 Jul 2016

25,900.000 0.002,137.000000Local105.985001
20.163231 0.00 0.00Base

0.00
0.00
0.00 55,348,300.00

522,227.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665966008 HYAKUGO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

85,000.000 0.00375.000000Local105.984999
3.538237 0.00 0.00Base

0.00
0.00
0.00 31,875,000.00

300,750.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676320005 RYOSAN CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016
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14,500.000 0.003,260.000000Local105.985000
30.759070 0.00 0.00Base

0.00
0.00
0.00 47,270,000.00

446,006.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677285009 SAN IN GODO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

38,600.000 0.00718.000000Local105.985001
6.774544 0.00 0.00Base

0.00
0.00
0.00 27,714,800.00

261,497.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677518003 SANDEN HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

33,000.000 0.00291.000000Local105.985002
2.745672 0.00 0.00Base

0.00
0.00
0.00 9,603,000.00

90,607.16

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 17 Aug 2016

39,000.000 0.00284.333308Local100.905000
2.817832 0.00 54.94Base

5,544.00
0.00
0.00 11,083,455.00

109,840.49
677518003 Total

5,544.00 0.000.00 20,686,455.0072,000.000 Local

0.00 54.94 0.00 200,447.65Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677706004 SANYO SPECIAL STEEL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

33,000.000 0.00544.000000Local105.985000
5.132802 0.00 0.00Base

0.00
0.00
0.00 17,952,000.00

169,382.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679342006 SEINO HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

24,600.000 0.001,068.000000Local105.985001
10.076898 0.00 0.00Base

0.00
0.00
0.00 26,272,800.00

247,891.68

ITG AUSTRALIA LTD. JPY/JP5679520007 SENKO CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

28,000.000 0.00625.548893Local102.615000
6.096077 0.00 51.20Base

5,254.00
0.00
0.00 17,510,115.00

170,638.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680445004 SHIMACHU CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,600.000 0.002,231.000000Local105.984999
21.050149 0.00 0.00Base

0.00
0.00
0.00 52,651,600.00

496,783.51
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5680448008 SHINMAYWA INDUSTRIES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

27,000.000 0.00711.000000Local105.984997
6.708497 0.00 0.00Base

0.00
0.00
0.00 19,197,000.00

181,129.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680492006 SHINKO ELECTRIC INDUSTRIES 22 Jul 2016COMMON STOCK 22 Jul 2016

99,100.000 0.00573.000000Local105.985000
5.406425 0.00 0.00Base

0.00
0.00
0.00 56,784,300.00

535,776.76

UBS SECURITIES ASIA LTD JPY/JP5680497005 SHINKO SHOJI CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

8,300.000 0.00988.743012Local102.615000
9.635463 0.00 39.98Base

4,103.00
0.00
0.00 8,202,464.00

79,934.36

REVERSE SPLIT NON CASH JPY/JP5680498003 SHINSHO CORP 28 Sep 2016COMMON STOCK OPEN

49,000.000 0.00212.716285Local102.348615
2.078350 0.00 0.00Base

0.00
0.00
0.00 10,423,098.00

101,839.17

UBS SECURITIES ASIA LTD JPY/JP5680500006 NS UNITED KAIUN KAISHA LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

134,000.000 0.00121.768694Local102.615000
1.186656 0.00 79.50Base

8,158.00
0.00
0.00 16,308,847.00

158,932.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680562006 SHOWA CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

60,800.000 0.00639.000000Local105.984999
6.029155 0.00 0.00Base

0.00
0.00
0.00 38,851,200.00

366,572.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685886004 SUMITOMO FORESTRY CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

34,500.000 0.001,561.000000Local105.984999
14.728499 0.00 0.00Base

0.00
0.00
0.00 53,854,500.00

508,133.23

ITG AUSTRALIA LTD. JPY/JP5685908006 SUMITOMO WAREHOUSE CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

35,000.000 0.00488.257086Local102.615000
4.758145 0.00 49.95Base

5,126.00
0.00
0.00 17,083,872.00

166,485.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686972001 TADANO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

85,000.000 0.00955.000000Local105.985000 0.00 0.00 81,175,000.00
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9.010709 0.00 0.00Base 0.00 765,910.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689400000 TOKAI CARBON CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

31,000.000 0.00286.000000Local105.984996
2.698495 0.00 0.00Base

0.00
0.00
0.00 8,866,000.00

83,653.35

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 17 Aug 2016

35,000.000 0.00247.371400Local100.905000
2.451528 0.00 42.89Base

4,328.00
0.00
0.00 8,653,671.00

85,760.58
689400000 Total

4,328.00 0.000.00 17,519,671.0066,000.000 Local

0.00 42.89 0.00 169,413.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689402006 TOKAI RIKA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

37,000.000 0.001,680.000000Local105.985000
15.851300 0.00 0.00Base

0.00
0.00
0.00 62,160,000.00

586,498.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689446003 TOAGOSEI CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

62,700.000 0.001,065.000000Local105.985001
10.048592 0.00 0.00Base

0.00
0.00
0.00 66,775,500.00

630,046.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689487007 TOKAI TOKYO FINANCIAL HOLDIN 22 Jul 2016COMMON STOCK 22 Jul 2016

116,500.000 0.00509.000000Local105.984999
4.802566 0.00 0.00Base

0.00
0.00
0.00 59,298,500.00

559,498.99

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

56,700.000 0.00464.504392Local100.905000
4.603383 0.00 130.50Base

13,168.00
0.00
0.00 26,324,231.00

260,881.33
689487007 Total

13,168.00 0.000.00 85,622,731.00173,200.000 Local

0.00 130.50 0.00 820,380.32Base

UBS SECURITIES ASIA LTD JPY/JP5689488005 TOSHIBA TEC CORP 11 Jul 2016COMMON STOCK 14 Jul 2016

65,000.000 0.00354.035492Local102.615000 11,506.00 0.00 23,000,801.00
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3.450134 0.00 112.13Base 0.00 224,146.58

INSTINET U.K. LTD JPY/JP511 Jul 2016 14 Jul 2016

1,000.000 0.00353.950000Local102.615000
3.449301 0.00 1.03Base

106.00
0.00
0.00 353,844.00

3,448.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

21,000.000 0.00388.000000Local105.985005
3.660895 0.00 0.00Base

0.00
0.00
0.00 8,148,000.00

76,878.80

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

23,000.000 0.00366.294565Local100.905000
3.630093 0.00 41.74Base

4,212.00
0.00
0.00 8,420,563.00

83,450.40
689488005 Total

15,824.00 0.000.00 39,923,208.00110,000.000 Local

0.00 154.90 0.00 387,924.05Base

UBS SECURITIES ASIA LTD JPY/JP5689712008 TOPY INDUSTRIES LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

68,000.000 0.00207.640500Local102.615000
2.023491 0.00 68.79Base

7,059.00
0.00
0.00 14,112,495.00

137,528.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689790004 TOWA BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

321,000.000 0.0086.000000Local105.985001
0.811436 0.00 0.00Base

0.00
0.00
0.00 27,606,000.00

260,470.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690010004 TOYO INK SC HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

149,000.000 0.00450.000000Local105.985001
4.245884 0.00 0.00Base

0.00
0.00
0.00 67,050,000.00

632,636.69

ITG AUSTRALIA LTD. JPY/JP5690016001 TOYO KOHAN CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

34,400.000 0.00236.755785Local102.615000
2.307224 0.00 23.81Base

2,443.00
0.00
0.00 8,141,956.00

79,344.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

45,600.000 0.00262.000000Local105.984996 0.00 0.00 11,947,200.00
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2.472048 0.00 0.00Base 0.00 112,725.39
690016001 Total

2,443.00 0.000.00 20,089,156.0080,000.000 Local

0.00 23.81 0.00 192,070.09Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690670005 TSUBAKIMOTO CHAIN CO 22 Jul 2016COMMON STOCK 22 Jul 2016

50,000.000 0.00715.000000Local105.985001
6.746238 0.00 0.00Base

0.00
0.00
0.00 35,750,000.00

337,311.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691862007 UNY GROUP HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

101,600.000 0.00836.000000Local105.985000
7.887909 0.00 0.00Base

0.00
0.00
0.00 84,937,600.00

801,411.52

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 0.0117 Aug 2016

66,200.000 0.001,039.459486Local100.905000
10.301367 0.00 340.97Base

34,406.00
0.00
0.00 68,777,812.00

681,609.55

MERGER NON CASH JPY/JP501 Sep 2016 01 Sep 2016

57,000.000 0.00720.271596Local102.433321
7.031614 0.00 0.00Base

0.00
0.00
0.00 41,055,481.00

400,802.01
691862007 Total

34,406.00 0.000.00 194,770,893.00224,800.000 Local

0.00 340.97 0.00 1,883,823.08Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5693220006 WACOAL HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

59,000.000 0.001,153.000000Local105.985000
10.878898 0.00 0.00Base

0.00
0.00
0.00 68,027,000.00

641,854.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5693373003 WAKITA + CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

16,900.000 0.00682.000000Local105.985001
6.434873 0.00 0.00Base

0.00
0.00
0.00 11,525,800.00

108,749.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698567906 YAMAICHI ELECTRONICS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

30,900.000 0.00741.000000Local105.985001 0.00 0.00 22,896,900.00
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6.991555 0.00 0.00Base 0.00 216,039.06

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

20,500.000 0.00694.537366Local100.905000
6.883082 0.00 70.55Base

7,119.00
0.00
0.00 14,230,897.00

141,032.62
698567906 Total

7,119.00 0.000.00 37,127,797.0051,400.000 Local

0.00 70.55 0.00 357,071.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03P2F906 FUYO GENERAL LEASE CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

7,600.000 0.004,560.000000Local105.984999
43.024957 0.00 0.00Base

0.00
0.00
0.00 34,656,000.00

326,989.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WGLX904 IWAICOSMO HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

12,500.000 0.00948.000000Local105.985005
8.944662 0.00 0.00Base

0.00
0.00
0.00 11,850,000.00

111,808.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0X6W8908 AIZAWA SECURITIES CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

16,900.000 0.00571.000000Local105.984996
5.387555 0.00 0.00Base

0.00
0.00
0.00 9,649,900.00

91,049.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0YZFP904 KYORIN HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

37,400.000 0.002,183.000000Local105.985000
20.597254 0.00 0.00Base

0.00
0.00
0.00 81,644,200.00

770,337.31

UBS SECURITIES ASIA LTD JPY/JP5B121L6907 ALCONIX CORP 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

1,700.000 0.001,494.919412Local102.615000
14.568235 0.00 12.38Base

1,270.00
0.00
0.00 2,540,093.00

24,753.62

UBS SECURITIES ASIA LTD JPY/JP512 Jul 2016 0.0115 Jul 2016

1,300.000 0.001,523.000000Local104.540000
14.568586 0.00 9.46Base

989.00
0.00
0.00 1,978,911.00

18,929.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

17,000.000 0.001,517.000000Local105.984998 0.00 0.00 25,789,000.00
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14.313346 0.00 0.00Base 0.00 243,326.89
B121L6907 Total

2,259.00 0.000.00 30,308,004.0020,000.000 Local

0.00 21.84 0.00 287,010.21Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B1B0V3905 DCM HOLDINGS CO LTD 11 Jul 2016COMMON STOCK 14 Jul 2016

47,400.000 0.00921.654008Local102.615000
8.981669 0.00 212.86Base

21,843.00
0.00
0.00 43,664,557.00

425,518.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

42,800.000 0.00888.000000Local105.985000
8.378544 0.00 0.00Base

0.00
0.00
0.00 38,006,400.00

358,601.69
B1B0V3905 Total

21,843.00 0.000.00 81,670,957.0090,200.000 Local

0.00 212.86 0.00 784,119.96Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK23904 SKY PERFECT JSAT HOLDINGS 22 Jul 2016COMMON STOCK 22 Jul 2016

108,800.000 0.00457.000000Local105.984999
4.311931 0.00 0.00Base

0.00
0.00
0.00 49,721,600.00

469,138.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1Z83H902 SAMTY CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

13,100.000 0.001,044.000000Local105.985002
9.850450 0.00 0.00Base

0.00
0.00
0.00 13,676,400.00

129,040.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249GF902 DOUTOR NICHIRES HOLDINGS CO 22 Jul 2016COMMON STOCK 22 Jul 2016

15,400.000 0.001,924.000000Local105.985000
18.153512 0.00 0.00Base

0.00
0.00
0.00 29,629,600.00

279,564.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B28BWW908 NIPPON COMMERCIAL DEVELOPMEN 22 Jul 2016COMMON STOCK 22 Jul 2016

12,731.000 0.001,531.000000Local105.985001
14.445440 0.00 0.00Base

0.00
0.00
0.00 19,491,161.00

183,904.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3X091906 FIDEA HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

112,700.000 0.00145.000000Local105.985002 0.00 0.00 16,341,500.00
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1.368118 0.00 0.00Base 0.00 154,186.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3ZGHJ901 UKC HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

13,600.000 0.001,628.000000Local105.985002
15.360664 0.00 0.00Base

0.00
0.00
0.00 22,140,800.00

208,905.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B40T3T902 SENSHU IKEDA HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

106,200.000 0.00420.000000Local105.984999
3.962825 0.00 0.00Base

0.00
0.00
0.00 44,604,000.00

420,852.01

MERRILL LYNCH INTERNATIONAL JPY/JP512 Aug 2016 17 Aug 2016

28,100.000 0.00458.697865Local100.905000
4.545839 0.00 63.86Base

6,444.00
0.00
0.00 12,882,966.00

127,674.21
B40T3T902 Total

6,444.00 0.000.00 57,486,966.00134,300.000 Local

0.00 63.86 0.00 548,526.22Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B51WP2906 NIPPON LIGHT METAL HOLDINGS 22 Jul 2016COMMON STOCK 22 Jul 2016

178,300.000 0.00237.000000Local105.984999
2.236166 0.00 0.00Base

0.00
0.00
0.00 42,257,100.00

398,708.31

UBS SECURITIES ASIA LTD JPY/JP5B61BG9905 PALTAC CORPORATION 11 Jul 2016 0.01COMMON STOCK 14 Jul 2016

13,900.000 0.002,176.452878Local102.615000
21.209890 0.00 147.41Base

15,126.00
0.00
0.00 30,237,569.00

294,670.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP522 Jul 2016 22 Jul 2016

11,000.000 0.002,127.000000Local105.985002
20.068877 0.00 0.00Base

0.00
0.00
0.00 23,397,000.00

220,757.65

BNP PARIBAS SECURITIES SERVICES SA JPY/JP512 Aug 2016 0.0117 Aug 2016

6,600.000 0.002,130.212121Local100.905000
21.111066 0.00 69.66Base

7,029.00
0.00
0.00 14,052,371.00

139,263.38
B61BG9905 Total

22,155.00 0.000.00 67,686,940.0031,500.000 Local
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0.00 217.07 0.00 654,691.10Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B64KR6906 MIRAIT HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

10,900.000 0.001,113.000000Local105.984998
10.501486 0.00 0.00Base

0.00
0.00
0.00 12,131,700.00

114,466.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7VKZP903 NORTH PACIFIC BANK LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

95,300.000 0.00311.000000Local105.984999
2.934378 0.00 0.00Base

0.00
0.00
0.00 29,638,300.00

279,646.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BD3D17904 OPEN HOUSE CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

2,700.000 0.002,661.000000Local105.985002
25.107326 0.00 0.00Base

0.00
0.00
0.00 7,184,700.00

67,789.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BH0VTS902 MEBUKI FINANCIAL GROUP INC 22 Jul 2016COMMON STOCK 22 Jul 2016

21,400.000 0.00341.000000Local105.984999
3.217436 0.00 0.00Base

0.00
0.00
0.00 7,297,400.00

68,853.14

0.0010,133,097.000 Local
0.00Base

377,482.00
3,701.70

0.00
0.00

5,708,475,815.00
53,884,729.33

JAPANESE YEN Total

NEW ZEALAND DOLLAR

UBS SECURITIES ASIA LTD NZD/NZ4617384904 VITAL HEALTHCARE PROPERTY TR 24 Aug 2016REIT 26 Aug 2016

32,003.000 0.002.283100Local1.367802
1.669174 0.00 53.42Base

73.07
0.00
0.00 72,992.98

53,365.17

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4628725905 A2 MILK CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

75,540.000 0.002.000000Local1.430820
1.397800 0.00 0.00Base

0.00
0.00
0.00 151,080.00

105,589.80

DEUTSCHE BANK SECURITIES INC NZD/NZ427 Sep 2016 29 Sep 2016

2,472.000 0.001.850000Local1.371366
1.349020 0.00 3.33Base

4.57
0.00
0.00 4,568.63

3,331.44
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MACQUARIE SEC NZ LTD NZD/NZ427 Sep 2016 29 Sep 2016

37,080.000 0.001.825000Local1.371366
1.330790 0.00 49.34Base

67.67
0.00
0.00 67,603.33

49,296.34

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ428 Sep 2016 30 Sep 2016

66,695.000 0.001.828300Local1.380643
1.324238 0.00 88.32Base

121.94
0.00
0.00 121,816.53

88,231.74
628725905 Total

194.18 0.000.00 345,068.49181,787.000 Local

0.00 140.99 0.00 246,449.32Base

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ4ACI00Z7I1 SUMMERSET GROUP HOLDINGS LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

48,695.000 0.004.688900Local1.370614
3.421022 0.00 166.59Base

228.33
0.00
0.00 228,097.66

166,420.06

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ414 Jul 2016 18 Jul 2016

6,148.000 0.004.681800Local1.388503
3.371833 0.00 20.73Base

28.78
0.00
0.00 28,754.93

20,709.30

ASSET TRANSFER AT MARKET NON CASH NZD/NZ422 Jul 2016 22 Jul 2016

58,036.000 0.004.620000Local1.430820
3.228918 0.00 0.00Base

0.00
0.00
0.00 268,126.32

187,393.47
ACI00Z7I1 Total

257.11 0.000.00 524,978.91112,879.000 Local

0.00 187.32 0.00 374,522.83Base

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ4ACI08TQT2 SCALES CORP LTD 13 Jul 2016COMMON STOCK 15 Jul 2016

5,924.000 0.003.006500Local1.370614
2.193542 0.00 12.99Base

17.81
0.00
0.00 17,792.70

12,981.55

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ414 Jul 2016 18 Jul 2016

14,212.000 0.003.000100Local1.388503
2.160672 0.00 30.71Base

42.64
0.00
0.00 42,594.78

30,676.76
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CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ415 Jul 2016 19 Jul 2016

5,256.000 0.002.960200Local1.402918
2.110031 0.00 11.09Base

15.56
0.00
0.00 15,543.25

11,079.23

ASSET TRANSFER AT MARKET NON CASH NZD/NZ422 Jul 2016 22 Jul 2016

88,033.000 0.003.000000Local1.430820
2.096700 0.00 0.00Base

0.00
0.00
0.00 264,099.00

184,578.77
ACI08TQT2 Total

76.01 0.000.00 340,029.73113,425.000 Local

0.00 54.79 0.00 239,316.31Base

RIGHTS SOLD NZD/NZ4ACI0N80Y8 VITAL HEALTHCARE PROPERTY RTS 07 Jul 2016EXP 19JUL16 12 Jul 2016

15,485.000 0.000.039312Local1.386674
0.028350 0.00 0.00Base

0.00
0.00
0.00 608.75

439.00

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B3TMXG903 HEARTLAND BANK LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

114,779.000 0.001.330000Local1.430820
0.929537 0.00 0.00Base

0.00
0.00
0.00 152,656.07

106,691.32

UBS SECURITIES ASIA LTD NZD/NZ4B56S7X902 KATHMANDU HOLDINGS LTD 24 Aug 2016COMMON STOCK 26 Aug 2016

32,385.000 0.002.060000Local1.367802
1.506066 0.00 48.77Base

66.71
0.00
0.00 66,646.39

48,725.17

0.00602,743.000 Local
0.00Base

667.08
485.29

0.00
0.00

1,502,981.32
1,069,509.12

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI078TL3 BW LPG LTD 22 Jul 2016COMMON STOCK USD.01 22 Jul 2016

63,330.000 0.0031.360000Local8.470950
3.702064 0.00 0.00Base

0.00
0.00
0.00 1,986,028.80

234,451.72

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B0LGG7909 SPAREBANK 1 SMN 22 Jul 2016COMMON STOCK NOK20.0 22 Jul 2016

76,450.000 0.0047.000000Local8.470950 0.00 0.00 3,593,150.00

Books Closed Prepared by State StreetPage 181



NHEH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTL SMALL CAPSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5.548374 0.00 0.00Base 0.00 424,173.20

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B16MKT908 AUSTEVOLL SEAFOOD ASA 22 Jul 2016COMMON STOCK NOK.5 22 Jul 2016

75,521.000 0.0073.500000Local8.470950
8.676713 0.00 0.00Base

0.00
0.00
0.00 5,550,793.50

655,274.02

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1XCHJ906 VEIDEKKE ASA 22 Jul 2016COMMON STOCK NOK.5 22 Jul 2016

64,799.000 0.00105.000000Local8.470950
12.395304 0.00 0.00Base

0.00
0.00
0.00 6,803,895.00

803,203.30

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B6632T909 BAKKAFROST P/F 22 Jul 2016COMMON STOCK DKK1.0 22 Jul 2016

24,453.000 0.00326.600000Local8.470950
38.555298 0.00 0.00Base

0.00
0.00
0.00 7,986,349.80

942,792.70

0.00304,553.000 Local
0.00Base

0.00
0.00

0.00
0.00

25,920,217.10
3,059,894.94

NORWEGIAN KRONE Total

POUND STERLING

ASSET TRANSFER AT MARKET NON CASH GBP/GBB008118002 BARRATT DEVELOPMENTS PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

76,263.000 0.004.215000Local0.756601
5.570968 0.00 0.00Base

0.00
0.00
0.00 321,448.55

424,858.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBB037537909 GO AHEAD GROUP PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

21,868.000 0.0018.320000Local0.756601
24.213555 0.00 0.00Base

0.00
0.00
0.00 400,621.76

529,502.02

ASSET TRANSFER AT MARKET NON CASH GBP/GBB055768006 HOWDEN JOINERY GROUP PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

138,803.000 0.004.340000Local0.756601
5.736181 0.00 0.00Base

0.00
0.00
0.00 602,405.02

796,199.08

ASSET TRANSFER AT MARKET NON CASH GBP/GBB062152905 NATIONAL EXPRESS GROUP PLC 22 Jul 2016COMMON STOCK GBP.05 22 Jul 2016

108,548.000 0.003.365000Local0.756601
4.447523 0.00 0.00Base

0.00
0.00
0.00 365,264.02

482,769.68
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB096331905 DECHRA PHARMACEUTICALS PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

29,333.000 0.0012.560000Local0.756601
16.600559 0.00 0.00Base

0.00
0.00
0.00 368,422.48

486,944.21

ASSET TRANSFER AT MARKET NON CASH GBP/GBB332770908 VEDANTA RESOURCES PLC 22 Jul 2016COMMON STOCK USD.1 22 Jul 2016

65,152.000 0.005.200000Local0.756601
6.872843 0.00 0.00Base

0.00
0.00
0.00 338,790.40

447,779.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBB339864902 ITV PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

241,235.000 0.001.899000Local0.756601
2.509909 0.00 0.00Base

0.00
0.00
0.00 458,105.27

605,478.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0JVL94 MELROSE INDUSTRIES PLC 22 Jul 2016COMMON STOCK GBP.068 22 Jul 2016

90,419.000 0.006.400000Local0.756601
8.458884 0.00 0.00Base

0.00
0.00
0.00 578,681.60

764,843.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01TND902 BOOKER GROUP PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

232,107.000 0.001.731999Local0.756601
2.289184 0.00 0.00Base

0.00
0.00
0.00 402,009.32

531,335.96

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB02L3W908 BERKELEY GROUP HOLDINGS/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

15,773.000 0.0026.970000Local0.756601
35.646265 0.00 0.00Base

0.00
0.00
0.00 425,397.81

562,248.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0F997900 BERENDSEN PLC 22 Jul 2016COMMON STOCK GBP.3 22 Jul 2016

33,967.000 0.0013.090000Local0.756601
17.301061 0.00 0.00Base

0.00
0.00
0.00 444,628.03

587,665.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0N8QD901 BRITVIC PLC 22 Jul 2016COMMON STOCK GBP.2 22 Jul 2016

91,454.000 0.006.140000Local0.756601
8.115242 0.00 0.00Base

0.00
0.00
0.00 561,527.56

742,171.32

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0WMWD903 QINETIQ GROUP PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

271,043.000 0.002.306000Local0.756601 0.00 0.00 625,025.16
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3.047842 0.00 0.00Base 0.00 826,096.13

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB126KH903 DEBENHAMS PLC 22 Jul 2016COMMON STOCK GBP.000 22 Jul 2016

799,738.000 0.000.565500Local0.756601
0.747422 0.00 0.00Base

0.00
0.00
0.00 452,251.84

597,741.53

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1CRLC906 MONDI PLC 22 Jul 2016COMMON STOCK EUR.2 22 Jul 2016

103,765.000 0.0014.560000Local0.756601
19.243961 0.00 0.00Base

0.00
0.00
0.00 1,510,818.40

1,996,849.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1JQBT905 PENDRAGON PLC 22 Jul 2016COMMON STOCK GBP.05 22 Jul 2016

258,442.000 0.000.341999Local0.756601
0.452020 0.00 0.00Base

0.00
0.00
0.00 88,387.16

116,821.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1Z4ST908 PROVIDENT FINANCIAL PLC 22 Jul 2016COMMON STOCK GBP.207 22 Jul 2016

35,606.000 0.0026.060000Local0.756601
34.443518 0.00 0.00Base

0.00
0.00
0.00 927,892.36

1,226,395.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1ZBKY909 MONEYSUPERMARKET.COM 22 Jul 2016COMMON STOCK GBP.000 22 Jul 2016

400,496.000 0.002.940000Local0.756601
3.885800 0.00 0.00Base

0.00
0.00
0.00 1,177,458.24

1,556,247.27

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2987V904 RIGHTMOVE PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

23,121.000 0.0037.480000Local0.756601
49.537339 0.00 0.00Base

0.00
0.00
0.00 866,575.08

1,145,352.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2PDGW903 WH SMITH PLC 22 Jul 2016COMMON STOCK GBP.22 22 Jul 2016

48,738.000 0.0015.460000Local0.756601
20.433491 0.00 0.00Base

0.00
0.00
0.00 753,489.48

995,887.50

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4WFW7903 LONDONMETRIC PROPERTY PLC 22 Jul 2016REIT GBP.1 22 Jul 2016

358,934.000 0.001.547999Local0.756601
2.045991 0.00 0.00Base

0.00
0.00
0.00 555,629.83

734,376.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB53P20908 JUPITER FUND MANAGEMENT 22 Jul 2016COMMON STOCK GBP.02 22 Jul 2016
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190,385.000 0.003.990000Local0.756601
5.273585 0.00 0.00Base

0.00
0.00
0.00 759,636.15

1,004,011.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61TVQ901 INCHCAPE PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

39,971.000 0.007.000000Local0.756601
9.251904 0.00 0.00Base

0.00
0.00
0.00 279,797.00

369,807.86

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB63QSB902 GREGGS PLC 22 Jul 2016COMMON STOCK GBP.02 22 Jul 2016

62,934.000 0.0010.130000Local0.756601
13.388827 0.00 0.00Base

0.00
0.00
0.00 637,521.42

842,612.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB67G5X907 WORKSPACE GROUP PLC 22 Jul 2016REIT GBP1.0 22 Jul 2016

96,022.000 0.006.945000Local0.756601
9.179211 0.00 0.00Base

0.00
0.00
0.00 666,872.79

881,406.17

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB74CDH903 CAIRN ENERGY PLC 22 Jul 2016COMMON STOCK GBP.013 22 Jul 2016

234,153.000 0.001.913999Local0.756601
2.529734 0.00 0.00Base

0.00
0.00
0.00 448,168.84

592,345.03

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB83VD9908 MAN GROUP PLC 22 Jul 2016COMMON STOCK USD.034 22 Jul 2016

516,584.000 0.001.235000Local0.756601
1.632300 0.00 0.00Base

0.00
0.00
0.00 637,981.24

843,220.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMNQZP906 JD SPORTS FASHION PLC 22 Jul 2016COMMON STOCK GBP.012 22 Jul 2016

63,246.000 0.0012.150000Local0.756601
16.058662 0.00 0.00Base

0.00
0.00
0.00 768,438.90

1,015,646.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBN574F902 WIZZ AIR HOLDINGS PLC 22 Jul 2016COMMON STOCK GBP.000 22 Jul 2016

23,045.000 0.0014.250000Local0.756601
18.834233 0.00 0.00Base

0.00
0.00
0.00 328,391.25

434,034.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVYVFW900 AUTO TRADER GROUP PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

175,676.000 0.003.531000Local0.756601
4.666925 0.00 0.00Base

0.00
0.00
0.00 620,311.96

819,866.69
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBY9D0Y904 DIRECT LINE INSURANCE GROUP 22 Jul 2016COMMON STOCK GBP.109 22 Jul 2016

181,023.000 0.003.420000Local0.756601
4.520216 0.00 0.00Base

0.00
0.00
0.00 619,098.66

818,263.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYN591908 DOMINO S PIZZA GROUP PLC 22 Jul 2016COMMON STOCK GBP.005 22 Jul 2016

350,618.000 0.003.747000Local0.756601
4.952412 0.00 0.00Base

0.00
0.00
0.00 1,313,765.65

1,736,404.86

RIGHTS SUBSCRIBED (NON CASH) GBP/GBBBYQLYB900 MELROSE INDUSTRIES PLC 23 Aug 2016RIGHT 23 Aug 2016

1,315,308.000 0.000.269905Local0.684018
0.394588 0.00 0.00Base

0.00
0.00
0.00 355,009.38

519,005.90

NEW TO ORD NON CASH GBP/GBBBYQLYF901 MELROSE INDUSTRIES PLC 24 Aug 2016COMMON STOCK 24 Aug 2016

1,315,308.000 0.001.219905Local0.742752
1.642412 0.00 0.00Base

0.00
0.00
0.00 1,604,551.98

2,160,279.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYY5B5904 INTERMEDIATE CAPITAL GROUP 22 Jul 2016COMMON STOCK GBP.233 22 Jul 2016

95,801.000 0.005.715000Local0.756601
7.553519 0.00 0.00Base

0.00
0.00
0.00 547,502.72

723,634.68

REVERSE SPLIT NON CASH GBP/GBB01 Aug 2016 01 Aug 2016

116,086.000 0.005.578362Local0.664193
8.398709 0.00 0.00Base

0.00
0.00
0.00 647,569.83

974,972.66
BYY5B5904 Total

0.00 0.000.00 1,195,072.55211,887.000 Local

0.00 0.00 0.00 1,698,607.34Base

EXCHANGE OFFER GBP/GBBBZB13M907 BOOKER GROUP PLC 26 Jul 2016COMMON STOCK 26 Jul 2016

512,620.000 0.000.032000Local0.761528
0.042021 0.00 0.00Base

0.00
0.00
0.00 16,403.84

21,540.69

0.008,733,585.000 Local
0.00Base

0.00
0.00

0.00
0.00

22,475,850.98
29,914,616.71

POUND STERLING Total
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SINGAPORE DOLLAR

ITG SECURITIES (HK) LTD SGD/SG3667442909 EZRA HOLDINGS LTD 13 Jul 2016COMMON STOCK 18 Jul 2016

810,100.000 0.000.068000Local1.347000
0.050483 0.00 16.35Base

22.03
13.29
17.90 55,046.87

40,866.27

ASSET TRANSFER AT MARKET NON CASH SGD/SG3683866909 SUPER GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

233,300.000 0.000.810000Local1.356100
0.597301 0.00 0.00Base

0.00
0.00
0.00 188,973.00

139,350.34

CITIGROUP GLOBAL MARKETS INC. SGD/SG327 Sep 2016 30 Sep 2016

70,300.000 0.000.804100Local1.361550
0.590577 0.00 41.52Base

56.53
13.49
18.37 56,453.33

41,462.55

CITIGROUP GLOBAL MARKETS INC. SGD/SG328 Sep 2016 OPEN

60,500.000 0.000.799300Local1.362050
0.586836 0.00 35.51Base

48.36
11.53
15.71 48,293.58

35,456.54
683866909 Total

104.89 34.080.00 293,719.91364,100.000 Local

0.00 77.03 25.02 216,269.43Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI009VU5 MAPLETREE INDUSTRIAL TRUST 22 Jul 2016REIT 22 Jul 2016

312,600.000 0.001.740000Local1.356100
1.283091 0.00 0.00Base

0.00
0.00
0.00 543,924.00

401,094.31

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B11HJT906 FRASERS COMMERCIAL TRUST 22 Jul 2016REIT 22 Jul 2016

107,000.000 0.001.345000Local1.356100
0.991815 0.00 0.00Base

0.00
0.00
0.00 143,915.00

106,124.18

MORGAN STANLEY CO INCORPORATED SGD/SG3B18TLR904 CAMBRIDGE INDUSTRIAL TRUST 13 Jul 2016REIT 18 Jul 2016

96,400.000 0.000.553900Local1.347000
0.411210 0.00 39.64Base

53.40
12.88
17.35 53,325.21

39,588.13

ITG SECURITIES (HK) LTD SGD/SG315 Jul 2016 20 Jul 2016

107,500.000 0.000.555000Local1.348050 23.87 19.39 59,619.24
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0.411706 0.00 17.71Base 14.38 44,226.28

MORGAN STANLEY CO INCORPORATED SGD/SG314 Jul 2016 19 Jul 2016

10,800.000 0.000.555000Local1.341900
0.413593 0.00 4.46Base

5.99
1.45
1.95 5,986.06

4,460.88

ASSET TRANSFER AT MARKET NON CASH SGD/SG322 Jul 2016 22 Jul 2016

141,100.000 0.000.570000Local1.356100
0.420323 0.00 0.00Base

0.00
0.00
0.00 80,427.00

59,307.57
B18TLR904 Total

83.26 38.690.00 199,357.51355,800.000 Local

0.00 61.81 28.71 147,582.86Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B192HG901 CDL HOSPITALITY TRUSTS 22 Jul 2016REIT 22 Jul 2016

208,300.000 0.001.490000Local1.356100
1.098739 0.00 0.00Base

0.00
0.00
0.00 310,367.00

228,867.34

CREDIT SUISSE SECURITIES (USA) LLC SGD/SG324 Aug 2016 29 Aug 2016

67,600.000 0.001.429600Local1.355750
1.054472 0.00 71.28Base

96.64
23.16
31.40 96,512.92

71,187.84

UBS SECURITIES ASIA LTD SGD/SG325 Aug 2016 30 Aug 2016

85,000.000 0.001.408700Local1.353900
1.040476 0.00 88.44Base

119.74
28.75
38.92 119,580.84

88,323.24

CITIGROUP GLOBAL MARKETS INC. SGD/SG327 Sep 2016 30 Sep 2016

95,800.000 0.001.392800Local1.361550
1.022952 0.00 98.00Base

133.43
31.85
43.36 133,253.45

97,868.94
B192HG901 Total

349.81 113.680.00 659,714.21456,700.000 Local

0.00 257.72 83.76 486,247.36Base

MORGAN STANLEY CO INCORPORATED SGD/SG3B1QNF4905 INDOFOOD AGRI RESOURCES LTD 13 Jul 2016COMMON STOCK 18 Jul 2016

81,500.000 0.000.480000Local1.347000
0.356347 0.00 29.04Base

39.12
9.44

12.71 39,068.17
29,003.84
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MORGAN STANLEY CO INCORPORATED SGD/SG314 Jul 2016 19 Jul 2016

24,600.000 0.000.480000Local1.341900
0.357702 0.00 8.80Base

11.81
2.86
3.84 11,792.35

8,787.80
B1QNF4905 Total

50.93 16.550.00 50,860.52106,100.000 Local

0.00 37.84 12.30 37,791.64Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B296MJ908 LIPPO MALLS INDONESIA RETAIL 22 Jul 2016REIT 22 Jul 2016

524,200.000 0.000.360000Local1.356100
0.265467 0.00 0.00Base

0.00
0.00
0.00 188,712.00

139,157.88

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B58DLN909 AIMS AMP CAPITAL INDUSTRIAL 22 Jul 2016REIT 22 Jul 2016

60,000.000 0.001.465000Local1.356100
1.080304 0.00 0.00Base

0.00
0.00
0.00 87,900.00

64,818.23

0.003,096,600.000 Local
0.00Base

610.92
450.75

220.90
163.08

2,223,150.02
1,639,952.16

SINGAPORE DOLLAR Total

SOUTH KOREAN WON

CLSA SECURITIES KOREA LTD. KRW/KR4611352907 SAM YOUNG ELECTRONICS CO LTD 13 Jul 2016 0.01COMMON STOCK KRW500. 15 Jul 2016

5,755.000 0.0012,132.381755Local1,146.600000
10.581181 0.00 66.98Base

76,804.00
182.68

209,464.00 69,535,589.00
60,645.03

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4611361908 DAOU TECHNOLOGY INC 21 Jul 2016 0.01COMMON STOCK KRW500. 25 Jul 2016

3,802.000 0.0025,971.501841Local1,135.800000
22.866263 0.00 43.47Base

49,372.00
260.82

296,230.00 98,398,048.00
86,633.25

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4612737908 KC TECH CO LTD 21 Jul 2016 0.01COMMON STOCK KRW500. 25 Jul 2016

4,242.000 0.0015,950.000000Local1,135.800000
14.042965 0.00 29.79Base

33,830.00
178.72

202,980.00 67,423,090.00
59,361.76

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4616216909 KB INSURANCE CO LTD 21 Jul 2016 0.01COMMON STOCK KRW500. 25 Jul 2016
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16,451.000 0.0027,065.816728Local1,135.800000
23.829738 0.00 196.01Base

222,630.00
1,176.06

1,335,780.00 443,701,341.00
390,650.94

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4616667903 KOREA PETRO CHEMICAL IND 21 Jul 2016 0.11COMMON STOCK 25 Jul 2016

645.000 0.00247,000.000000Local1,135.800000
217.467864 0.00 70.13Base

79,658.00
420.80

477,946.00 158,757,396.00
139,775.84

CLSA SECURITIES KOREA LTD. KRW/KR4618063903 KYUNGDONG PHARM CO LTD 13 Jul 2016 0.02COMMON STOCK 15 Jul 2016

4,529.000 0.0018,745.659086Local1,146.600000
16.348909 0.00 81.45Base

93,389.00
222.13

254,696.00 84,551,005.00
73,740.63

CLSA SECURITIES KOREA LTD. KRW/KR414 Jul 2016 0.0218 Jul 2016

1,882.000 0.0018,356.687035Local1,137.400000
16.139166 0.00 33.41Base

38,002.00
91.12

103,640.00 34,405,643.00
30,249.38

618063903 Total

131,391.00 358,336.000.00 118,956,648.006,411.000 Local

0.00 114.86 313.25 103,990.01Base

CLSA SECURITIES KOREA LTD. KRW/KR4619843907 JAHWA ELECTRONICS CO LTD 13 Jul 2016 0.01COMMON STOCK KRW500. 15 Jul 2016

4,132.000 0.0012,706.195547Local1,146.600000
11.081629 0.00 50.37Base

57,752.00
137.37

157,504.00 52,286,744.00
45,601.56

CLSA SECURITIES KOREA LTD. KRW/KR414 Jul 2016 0.0118 Jul 2016

7,877.000 0.0012,826.088739Local1,137.400000
11.276674 0.00 97.71Base

111,134.00
266.48

303,090.00 100,616,877.00
88,462.17

ITG AUSTRALIA LTD. KRW/KR415 Jul 2016 0.0119 Jul 2016

1,969.000 0.0013,016.934485Local1,133.800000
11.480803 0.00 15.82Base

17,941.00
67.82

76,891.00 25,535,512.00
22,522.06

GOLDMAN SACHS (ASIA) LLC KRW/KR421 Jul 2016 0.0125 Jul 2016

17,941.000 0.0013,129.112090Local1,135.800000
11.559352 0.00 103.69Base

117,775.00
622.16

706,648.00 234,724,977.00
206,660.48

619843907 Total

304,602.00 1,244,133.000.00 413,164,110.0031,919.000 Local

Books Closed Prepared by State StreetPage 190



NHEH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTL SMALL CAPSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 267.59 1,093.83 363,246.27Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4619957905 SK MATERIALS CO LTD 21 Jul 2016 0.06COMMON STOCK KRW500. 25 Jul 2016

2,096.000 0.00142,720.753817Local1,135.800000
125.656589 0.00 131.69Base

149,571.00
790.13

897,428.00 298,095,701.00
262,454.39

ITG AUSTRALIA LTD. KRW/KR4620482901 GS HOME SHOPPING INC 27 Sep 2016 0.10COMMON STOCK 29 Sep 2016

735.000 0.00161,578.911565Local1,096.650000
147.338633 0.00 75.81Base

83,132.00
324.88

356,282.00 118,321,086.00
107,893.21

CLSA SECURITIES KOREA LTD. KRW/KR4621256908 SEBANG GLOBAL BATTERY CO LTD 13 Jul 2016 0.04COMMON STOCK KRW500. 15 Jul 2016

1,933.000 0.0038,145.943094Local1,146.600000
33.268745 0.00 70.74Base

81,110.00
192.92

221,204.00 73,433,794.00
64,044.82

CLSA SECURITIES KOREA LTD. KRW/KR414 Jul 2016 0.0418 Jul 2016

1,146.000 0.0038,090.796684Local1,137.400000
33.489359 0.00 42.22Base

48,017.00
115.13

130,952.00 43,473,084.00
38,221.46

ITG AUSTRALIA LTD. KRW/KR415 Jul 2016 0.0219 Jul 2016

359.000 0.0038,159.022284Local1,133.800000
33.655867 0.00 8.46Base

9,589.00
36.25

41,097.00 13,648,403.00
12,037.75

621256908 Total

138,716.00 393,253.000.00 130,555,281.003,438.000 Local

0.00 121.42 344.30 114,304.03Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4621929900 DONGJIN SEMICHEM CO LTD 21 Jul 2016COMMON STOCK KRW500. 25 Jul 2016

36,811.000 0.0011,050.233599Local1,135.800000
9.729031 0.00 179.07Base

203,385.00
1,074.41

1,220,310.00 405,346,454.00
356,881.89

GOLDMAN SACHS (ASIA) LLC KRW/KR4625120001 DAISHIN SECURITIES CO LTD 21 Jul 2016COMMON STOCK 25 Jul 2016

40,283.000 0.0010,391.038403Local1,135.800000
9.148652 0.00 184.27Base

209,291.00
1,105.60

1,255,746.00 417,117,163.00
367,245.26

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4631311909 KOREA UNITED PHARM INC 13 Jul 2016 0.02COMMON STOCK KRW500. 15 Jul 2016
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5,112.000 0.0021,327.073552Local1,146.600000
18.600273 0.00 104.59Base

119,926.00
285.26

327,072.00 108,577,002.00
94,694.75

GOLDMAN SACHS (ASIA) LLC KRW/KR421 Jul 2016 0.0125 Jul 2016

14,148.000 0.0020,821.451795Local1,135.800000
18.331970 0.00 129.68Base

147,291.00
778.08

883,744.00 293,550,865.00
258,452.95

631311909 Total

267,217.00 1,210,816.000.00 402,127,867.0019,260.000 Local

0.00 234.27 1,063.34 353,147.70Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4635271901 DAESANG CORPORATION 21 Jul 2016 0.01COMMON STOCK 25 Jul 2016

2,448.000 0.0029,950.000000Local1,135.800000
26.369079 0.00 32.28Base

36,659.00
193.66

219,952.00 73,060,989.00
64,325.58

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4640775003 DONGBU HITEK CO LTD 21 Jul 2016 0.01COMMON STOCK 25 Jul 2016

18,376.000 0.0018,118.564976Local1,135.800000
15.952249 0.00 146.57Base

166,473.00
879.42

998,840.00 331,781,437.00
292,112.55

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4640779005 HANSHIN CONSTRUCTION CO LTD 21 Jul 2016 0.01COMMON STOCK 25 Jul 2016

3,445.000 0.0021,406.081277Local1,135.800000
18.846699 0.00 32.46Base

36,872.00
194.78

221,232.00 73,485,846.00
64,699.64

CLSA SECURITIES KOREA LTD. KRW/KR4644358905 INTOPS CO LTD 13 Jul 2016 0.02COMMON STOCK KRW500. 15 Jul 2016

2,471.000 0.0019,441.409955Local1,146.600000
16.955704 0.00 46.09Base

52,844.00
125.69

144,117.00 47,842,763.00
41,725.77

CLSA SECURITIES KOREA LTD. KRW/KR4649450905 SEAH BESTEEL CORP 13 Jul 2016 0.03COMMON STOCK 15 Jul 2016

13,702.000 0.0026,619.715808Local1,146.600000
23.216218 0.00 349.92Base

401,218.00
954.32

1,094,218.00 363,247,910.00
316,804.39

KOREA INVESTMENT AND SECURITIES CO. KRW/KR421 Jul 2016 0.0125 Jul 2016

1,617.000 0.0026,650.000000Local1,135.800000
23.463638 0.00 18.97Base

21,547.00
113.82

129,280.00 42,942,223.00
37,807.91

649450905 Total
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422,765.00 1,223,498.000.00 406,190,133.0015,319.000 Local

0.00 368.89 1,068.14 354,612.30Base

CLSA SECURITIES KOREA LTD. KRW/KR4649499902 KOREA LINE CORP 13 Jul 2016 0.02COMMON STOCK 15 Jul 2016

20,126.000 0.0017,959.633111Local1,146.600000
15.663381 0.00 346.77Base

397,601.00
945.72

1,084,364.00 359,973,611.00
313,948.73

KOREA INVESTMENT AND SECURITIES CO. KRW/KR421 Jul 2016 0.0125 Jul 2016

1,961.000 0.0018,800.000000Local1,135.800000
16.552210 0.00 16.23Base

18,433.00
97.38

110,600.00 36,737,767.00
32,345.28

649499902 Total

416,034.00 1,194,964.000.00 396,711,378.0022,087.000 Local

0.00 363.00 1,043.10 346,294.01Base

CLSA SECURITIES KOREA LTD. KRW/KR4652087909 NOROO HOLDINGS CO LTD 13 Jul 2016 0.02COMMON STOCK KRW500. 15 Jul 2016

2,715.000 0.0017,786.868508Local1,146.600000
15.512706 0.00 46.33Base

53,120.00
126.35

144,870.00 48,093,358.00
41,944.32

GOLDMAN SACHS (ASIA) LLC KRW/KR421 Jul 2016 0.0125 Jul 2016

2,640.000 0.0017,981.117424Local1,135.800000
15.831236 0.00 20.90Base

23,735.00
125.38

142,410.00 47,304,005.00
41,648.18

652087909 Total

76,855.00 287,280.000.00 95,397,363.005,355.000 Local

0.00 67.23 251.73 83,592.50Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4652685900 DAELIM B+CO CO LTD 13 Jul 2016 0.01COMMON STOCK 15 Jul 2016

5,767.000 0.0010,158.626669Local1,146.600000
8.859783 0.00 56.20Base

64,443.00
153.28

175,754.00 58,344,603.00
50,884.88

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4653545905 LOTTE FOOD CO LTD 21 Jul 2016 0.36COMMON STOCK 25 Jul 2016

172.000 0.00811,453.488372Local1,135.800000
714.433429 0.00 61.44Base

69,785.00
368.64

418,710.00 139,081,505.00
122,452.46

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.4429 Sep 2016
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213.000 0.00691,107.769953Local1,096.650000
630.199033 0.00 93.96Base

103,044.00
402.70

441,618.00 146,661,293.00
133,735.73

653545905 Total

172,829.00 860,328.000.00 285,742,798.00385.000 Local

0.00 155.40 771.34 256,188.19Base

GOLDMAN SACHS (ASIA) LLC KRW/KR4670954007 SEAH STEEL CORPORATION 21 Jul 2016 0.03COMMON STOCK 25 Jul 2016

1,256.000 0.0070,344.426752Local1,135.800000
61.933815 0.00 38.89Base

44,176.00
233.37

265,056.00 88,043,368.00
77,516.61

CLSA SECURITIES KOREA LTD. KRW/KR4672535903 WONIK QNC CORP 13 Jul 2016 0.02COMMON STOCK KRW500. 15 Jul 2016

6,730.000 0.0019,028.790490Local1,146.600000
16.595840 0.00 122.86Base

140,870.00
335.07

384,189.00 127,538,701.00
111,232.08

CLSA SECURITIES KOREA LTD. KRW/KR414 Jul 2016 0.0218 Jul 2016

3,708.000 0.0018,732.088188Local1,137.400000
16.469218 0.00 67.18Base

76,405.00
183.20

208,374.00 69,173,804.00
60,817.48

GOLDMAN SACHS (ASIA) LLC KRW/KR421 Jul 2016 0.0125 Jul 2016

17,978.000 0.0019,037.011903Local1,135.800000
16.760884 0.00 150.66Base

171,124.00
903.98

1,026,742.00 341,049,534.00
300,272.53

672535903 Total

388,399.00 1,619,305.000.00 537,762,039.0028,416.000 Local

0.00 340.70 1,422.25 472,322.09Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4677125908 SAMJIN PHARMACEUTICAL CO LTD 21 Jul 2016 0.01COMMON STOCK 25 Jul 2016

5,616.000 0.0033,076.495727Local1,135.800000
29.121761 0.00 81.77Base

92,879.00
490.64

557,272.00 185,107,449.00
162,975.39

GOLDMAN SACHS (ASIA) LLC KRW/KR4698495900 NEXEN TIRE CORP 21 Jul 2016 0.01COMMON STOCK KRW500. 25 Jul 2016

22,898.000 0.0013,014.304699Local1,135.800000
11.458271 0.00 131.19Base

149,001.00
787.11

894,004.00 296,958,544.00
261,453.20

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0129 Sep 2016
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17,000.000 0.0014,916.265882Local1,096.650000
13.601665 0.00 161.86Base

177,504.00
693.69

760,730.00 252,638,286.00
230,372.76

698495900 Total

326,505.00 1,654,734.000.00 549,596,830.0039,898.000 Local

0.00 293.05 1,480.80 491,825.96Base

GOLDMAN SACHS (ASIA) LLC KRW/KR4921MFX901 DONG A ST CO LTD 21 Jul 2016 0.06COMMON STOCK 25 Jul 2016

5,046.000 0.00125,088.188664Local1,135.800000
110.132232 0.00 277.86Base

315,598.00
1,667.18

1,893,584.00 628,985,818.00
553,782.20

ITG AUSTRALIA LTD. KRW/KR424 Aug 2016 0.1126 Aug 2016

1,749.000 0.00111,446.703259Local1,122.000000
99.328613 0.00 191.10Base

214,412.00
521.18

584,761.00 194,121,111.00
173,013.47

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.1129 Aug 2016

1,445.000 0.00109,908.648443Local1,115.850000
98.497691 0.00 156.56Base

174,700.00
426.99

476,454.00 158,166,843.00
141,745.61

ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 0.1130 Aug 2016

1,436.000 0.00108,525.976323Local1,113.650000
97.450704 0.00 153.93Base

171,428.00
419.82

467,530.00 155,204,344.00
139,365.46

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0829 Sep 2016

743.000 0.00118,498.502019Local1,096.650000
108.054987 0.00 56.20Base

61,631.00
240.85

264,133.00 87,718,623.00
79,987.80

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.1230 Sep 2016

979.000 0.00117,169.362615Local1,096.850000
106.823506 0.00 115.04Base

126,180.00
313.74

344,126.00 114,238,500.00
104,151.43

921MFX901 Total

1,063,949.00 4,030,588.000.00 1,338,435,239.0011,398.000 Local

0.00 950.69 3,589.76 1,192,045.97Base

GOLDMAN SACHS (ASIA) LLC KRW/KR4ACI06W1C1 ASIA CEMENT CO LTD 21 Jul 2016 0.03COMMON STOCK 25 Jul 2016

1,401.000 0.0078,981.156317Local1,135.800000 55,326.00 331,956.00 110,265,318.00
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69.537908 0.00 48.71Base 292.27 97,081.63

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0529 Sep 2016

163.000 0.0073,682.693252Local1,096.650000
67.188887 0.00 7.67Base

8,407.00
32.86

36,031.00 11,965,841.00
10,911.27

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0730 Sep 2016

569.000 0.0073,712.954306Local1,096.850000
67.204225 0.00 42.06Base

46,137.00
114.72

125,828.00 41,770,706.00
38,082.42

ACI06W1C1 Total

109,870.00 493,815.000.00 164,001,865.002,133.000 Local

0.00 98.44 439.85 146,075.32Base

GOLDMAN SACHS (ASIA) LLC KRW/KR4B00VS6908 KIWOOM SECURITIES CO LTD 21 Jul 2016 0.03COMMON STOCK 25 Jul 2016

11,029.000 0.0072,993.653096Local1,135.800000
64.266291 0.00 354.40Base

402,524.00
2,126.38

2,415,140.00 802,229,336.00
706,312.15

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B0105T900 SOULBRAIN CO LTD 13 Jul 2016 0.06COMMON STOCK KRW500. 15 Jul 2016

3,996.000 0.0059,665.315315Local1,146.600000
52.036731 0.00 228.73Base

262,265.00
623.82

715,268.00 237,445,067.00
207,086.23

GOLDMAN SACHS (ASIA) LLC KRW/KR421 Jul 2016 0.0325 Jul 2016

14,123.000 0.0062,807.045175Local1,135.800000
55.297627 0.00 390.48Base

443,512.00
2,342.90

2,661,071.00 883,919,316.00
778,235.00

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0429 Sep 2016

1,042.000 0.0061,310.399232Local1,096.650000
55.906989 0.00 40.78Base

44,720.00
174.76

191,656.00 63,649,060.00
58,039.54

B0105T900 Total

750,497.00 3,567,995.000.00 1,185,013,443.0019,161.000 Local

0.00 659.99 3,141.48 1,043,360.77Base

GOLDMAN SACHS (ASIA) LLC KRW/KR4B0CSXQ902 HANMI SEMICONDUCTOR CO LTD 21 Jul 2016 0.01COMMON STOCK KRW500. 25 Jul 2016

17,709.000 0.0014,363.190976Local1,135.800000
12.645880 0.00 111.97Base

127,179.00
671.84

763,072.00 253,467,498.00
223,162.09
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ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0129 Sep 2016

2,277.000 0.0014,303.092666Local1,096.650000
13.042532 0.00 20.79Base

22,798.00
89.09

97,704.00 32,447,640.00
29,587.96

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0130 Sep 2016

1,666.000 0.0014,092.379352Local1,096.850000
12.848046 0.00 23.55Base

25,826.00
64.21

70,432.00 23,381,646.00
21,317.09

B0CSXQ902 Total

175,803.00 931,208.000.00 309,296,784.0021,652.000 Local

0.00 156.31 825.14 274,067.14Base

CLSA SECURITIES KOREA LTD. KRW/KR4B1FMQF902 VALUE ADDED TECHNOLOGIES 13 Jul 2016 0.04COMMON STOCK KRW500. 15 Jul 2016

6,897.000 0.0037,145.322459Local1,146.600000
32.396060 0.00 245.78Base

281,810.00
670.30

768,571.00 255,140,908.00
222,519.54

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B1GN4B902 PARTRON CO LTD 13 Jul 2016 0.01COMMON STOCK KRW500. 15 Jul 2016

19,449.000 0.0010,708.532624Local1,146.600000
9.339380 0.00 199.81Base

229,097.00
544.92

624,811.00 207,416,343.00
180,896.86

KOREA INVESTMENT AND SECURITIES CO. KRW/KR421 Jul 2016 0.0125 Jul 2016

44,687.000 0.0011,813.826191Local1,135.800000
10.401326 0.00 232.40Base

263,962.00
1,394.41

1,583,773.00 526,076,716.00
463,177.25

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0129 Sep 2016

7,891.000 0.009,108.096312Local1,096.650000
8.305381 0.00 45.88Base

50,310.00
196.61

215,616.00 71,606,062.00
65,295.27

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0130 Sep 2016

17,308.000 0.009,060.383522Local1,096.850000
8.260367 0.00 157.27Base

172,499.00
428.91

470,451.00 156,174,168.00
142,384.25

B1GN4B902 Total

715,868.00 2,894,651.000.00 961,273,289.0089,335.000 Local

0.00 635.36 2,564.85 851,753.63Base
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KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B232R2905 COM2US CORP 21 Jul 2016 0.05COMMON STOCK KRW500. 25 Jul 2016

6,794.000 0.00115,075.242861Local1,135.800000
101.316467 0.00 344.17Base

390,911.00
2,065.03

2,345,464.00 779,084,825.00
685,934.87

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B3CTCD906 KISCO CORP 21 Jul 2016 0.02COMMON STOCK 25 Jul 2016

1,826.000 0.0038,696.139102Local1,135.800000
34.069501 0.00 31.11Base

35,330.00
186.64

211,978.00 70,411,842.00
61,993.17

GOLDMAN SACHS (ASIA) LLC KRW/KR4B3KRMP903 KOREA DISTRICT HEATING CORP 21 Jul 2016 0.03COMMON STOCK 25 Jul 2016

4,592.000 0.0066,257.186411Local1,135.800000
58.335258 0.00 133.94Base

152,126.00
803.63

912,758.00 303,188,116.00
266,937.94

ITG AUSTRALIA LTD. KRW/KR422 Jul 2016 0.0326 Jul 2016

796.000 0.0065,826.633166Local1,134.500000
58.022594 0.00 23.09Base

26,199.00
138.56

157,194.00 52,214,607.00
46,024.33

ITG AUSTRALIA LTD. KRW/KR424 Aug 2016 0.0626 Aug 2016

1,660.000 0.0064,437.771084Local1,122.000000
57.431169 0.00 104.87Base

117,663.00
286.01

320,900.00 106,528,137.00
94,944.86

ITG AUSTRALIA LTD. KRW/KR425 Aug 2016 0.0629 Aug 2016

2,294.000 0.0063,941.063644Local1,115.850000
57.302562 0.00 144.60Base

161,349.00
394.36

440,042.00 146,079,409.00
130,913.12

ITG AUSTRALIA LTD. KRW/KR426 Aug 2016 0.0630 Aug 2016

1,343.000 0.0064,162.397617Local1,113.650000
57.614509 0.00 85.11Base

94,787.00
232.13

258,510.00 85,816,803.00
77,059.04

B3KRMP903 Total

552,124.00 2,089,404.000.00 693,827,072.0010,685.000 Local

0.00 491.61 1,854.69 615,879.29Base

GOLDMAN SACHS (ASIA) LLC KRW/KR4B3XF33905 HALLA HOLDINGS CORP 21 Jul 2016 0.03COMMON STOCK 25 Jul 2016

11,465.000 0.0058,456.397732Local1,135.800000
51.467158 0.00 295.04Base

335,101.00
1,770.21

2,010,606.00 667,856,893.00
588,005.72
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ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0529 Sep 2016

3,995.000 0.0074,979.562703Local1,096.650000
68.371461 0.00 191.20Base

209,680.00
819.43

898,630.00 298,435,043.00
272,133.35

CLSA SECURITIES KOREA LTD. KRW/KR428 Sep 2016 0.0730 Sep 2016

4,717.000 0.0074,329.748993Local1,096.850000
67.766558 0.00 351.62Base

385,675.00
958.96

1,051,840.00 349,175,911.00
318,344.27

ITG AUSTRALIA LTD. KRW/KR429 Sep 2016 0.05OPEN

1,288.000 0.0073,358.362578Local1,098.900000
66.756177 0.00 60.19Base

66,140.00
257.95

283,457.00 94,135,974.00
85,663.82

B3XF33905 Total

996,596.00 4,244,533.000.00 1,409,603,821.0021,465.000 Local

0.00 898.05 3,806.55 1,264,147.16Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B4RJZV905 ENF TECHNOLOGY CO LTD 13 Jul 2016 0.02COMMON STOCK KRW500. 15 Jul 2016

15,503.000 0.0020,206.037477Local1,146.600000
17.622569 0.00 300.52Base

344,580.00
819.61

939,763.00 311,969,856.00
272,082.55

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4BCDYQ3901 NHN ENTERTAINMENT CORP 21 Jul 2016 0.03COMMON STOCK KRW500. 25 Jul 2016

1,847.000 0.0068,200.000000Local1,135.800000
60.045783 0.00 55.45Base

62,983.00
332.72

377,896.00 125,524,521.00
110,516.39

GOLDMAN SACHS (ASIA) LLC KRW/KR4BYRPKQ902 JEJU AIR CO LTD 21 Jul 2016 0.01COMMON STOCK 25 Jul 2016

10,268.000 0.0030,020.612583Local1,135.800000
26.431249 0.00 135.70Base

154,126.00
814.06

924,604.00 307,172,920.00
270,446.31

ITG AUSTRALIA LTD. KRW/KR424 Aug 2016 0.0326 Aug 2016

7,778.000 0.0030,482.212651Local1,122.000000
27.167747 0.00 232.44Base

260,800.00
633.93

711,272.00 236,118,578.00
210,444.37

ITG AUSTRALIA LTD. KRW/KR427 Sep 2016 0.0229 Sep 2016

5,104.000 0.0032,417.672414Local1,096.650000
29.560637 0.00 105.61Base

115,822.00
452.63

496,379.00 164,847,599.00
150,319.24
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BYRPKQ902 Total

530,748.00 2,132,255.000.00 708,139,097.0023,150.000 Local

0.00 473.75 1,900.62 631,209.92Base

0.00565,562.000 Local
0.00Base

10,660,925.00
9,433.52

46,324,297.00
40,960.64

15,384,518,668.00
13,603,202.92

SOUTH KOREAN WON Total

SWEDISH KRONA

ASSET TRANSFER AT MARKET NON CASH SEK/SE1444913008 HUFVUDSTADEN AB A SHS 22 Jul 2016COMMON STOCK SEK5.0 22 Jul 2016

44,147.000 0.00139.000000Local8.595750
16.170782 0.00 0.00Base

0.00
0.00
0.00 6,136,433.00

713,891.52

ASSET TRANSFER AT MARKET NON CASH SEK/SE1464574003 NCC AB B SHS 22 Jul 2016COMMON STOCK SEK8.0 22 Jul 2016

25,117.000 0.00201.800000Local8.595750
23.476718 0.00 0.00Base

0.00
0.00
0.00 5,068,610.60

589,664.73

ASSET TRANSFER AT MARKET NON CASH SEK/SE1724037908 BILLERUDKORSNAS AB 22 Jul 2016COMMON STOCK SEK7.38 22 Jul 2016

51,959.000 0.00146.200000Local8.595750
17.008405 0.00 0.00Base

0.00
0.00
0.00 7,596,405.80

883,739.73

ASSET TRANSFER AT MARKET NON CASH SEK/SE1737143909 INTRUM JUSTITIA AB 22 Jul 2016COMMON STOCK SEK.02 22 Jul 2016

29,831.000 0.00268.200000Local8.595750
31.201466 0.00 0.00Base

0.00
0.00
0.00 8,000,674.20

930,770.93

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0C7SS5 AXFOOD AB 22 Jul 2016COMMON STOCK SEK5.0 22 Jul 2016

45,841.000 0.00154.000000Local8.595750
17.915831 0.00 0.00Base

0.00
0.00
0.00 7,059,514.00

821,279.59

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CP3Y9 BILIA AB A SHS 22 Jul 2016COMMON STOCK SEK10.0 22 Jul 2016

36,732.000 0.00213.000000Local8.595750
24.779688 0.00 0.00Base

0.00
0.00
0.00 7,823,916.00

910,207.49

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0JS466 UNIBET GROUP PLC SDR 22 Jul 2016SDR GBP.005 22 Jul 2016
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66,427.000 0.0087.300000Local8.595750
10.156182 0.00 0.00Base

0.00
0.00
0.00 5,799,077.10

674,644.69

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LC9F908 FASTIGHETS AB BALDER B SHRS 22 Jul 2016COMMON STOCK SEK1.0 22 Jul 2016

60,485.000 0.00224.700000Local8.595750
26.140825 0.00 0.00Base

0.00
0.00
0.00 13,590,979.50

1,581,127.82

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0XP0T905 CASTELLUM AB 22 Jul 2016COMMON STOCK SEK.5 22 Jul 2016

55,455.000 0.00125.200000Local8.595750
14.565337 0.00 0.00Base

0.00
0.00
0.00 6,942,966.00

807,720.79

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B156XW903 WIHLBORGS FASTIGHETER AB 22 Jul 2016COMMON STOCK SEK2.5 22 Jul 2016

35,453.000 0.00181.400000Local8.595750
21.103452 0.00 0.00Base

0.00
0.00
0.00 6,431,174.20

748,180.69

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1XCBX901 BOLIDEN AB 22 Jul 2016COMMON STOCK SEK2.11 22 Jul 2016

26,666.000 0.00186.000000Local8.595750
21.638600 0.00 0.00Base

0.00
0.00
0.00 4,959,876.00

577,014.92

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZBXJW908 BONAVA AB B SHARES 22 Jul 2016COMMON STOCK SEK4.0 22 Jul 2016

25,234.000 0.00102.000000Local8.595750
11.866329 0.00 0.00Base

0.00
0.00
0.00 2,573,868.00

299,434.95

0.00503,347.000 Local
0.00Base

0.00
0.00

0.00
0.00

81,983,494.40
9,537,677.85

SWEDISH KRONA Total

SWISS FRANC

ASSET TRANSFER AT MARKET NON CASH CHF/CH4434178000 FISCHER (GEORG) REG 22 Jul 2016COMMON STOCK CHF1.0 22 Jul 2016

1,419.000 0.00794.000000Local0.986950
804.498711 0.00 0.00Base

0.00
0.00
0.00 1,126,686.00

1,141,583.67

ASSET TRANSFER AT MARKET NON CASH CHF/CH4469737902 ASCOM HOLDING AG REG 22 Jul 2016COMMON STOCK CHF.5 22 Jul 2016

24,819.000 0.0016.050000Local0.986950
16.262222 0.00 0.00Base

0.00
0.00
0.00 398,344.95

403,612.09

Books Closed Prepared by State StreetPage 201



NHEH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTL SMALL CAPSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711072900 ADECCO GROUP AG REG 22 Jul 2016COMMON STOCK CHF1.0 22 Jul 2016

12,590.000 0.0053.400000Local0.986950
54.106084 0.00 0.00Base

0.00
0.00
0.00 672,306.00

681,195.60

ASSET TRANSFER AT MARKET NON CASH CHF/CH4733337901 LONZA GROUP AG REG 22 Jul 2016COMMON STOCK 22 Jul 2016

13,849.000 0.00178.500000Local0.986950
180.860226 0.00 0.00Base

0.00
0.00
0.00 2,472,046.50

2,504,733.27

ASSET TRANSFER AT MARKET NON CASH CHF/CH4743780900 SWISS LIFE HOLDING AG REG 22 Jul 2016COMMON STOCK CHF5.1 22 Jul 2016

4,408.000 0.00220.300000Local0.986950
223.212929 0.00 0.00Base

0.00
0.00
0.00 971,082.40

983,922.59

ASSET TRANSFER AT MARKET NON CASH CHF/CH4751789900 VALIANT HOLDING AG REG 22 Jul 2016COMMON STOCK CHF.5 22 Jul 2016

7,901.000 0.0093.400000Local0.986950
94.634987 0.00 0.00Base

0.00
0.00
0.00 737,953.40

747,711.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4976ULC906 FLUGHAFEN ZUERICH AG REG 22 Jul 2016COMMON STOCK CHF10.0 22 Jul 2016

3,864.000 0.00179.600000Local0.986950
181.974770 0.00 0.00Base

0.00
0.00
0.00 693,974.40

703,150.51

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B10DQJ900 IMPLENIA AG REG 22 Jul 2016COMMON STOCK CHF1.02 22 Jul 2016

10,935.000 0.0066.200000Local0.986950
67.075333 0.00 0.00Base

0.00
0.00
0.00 723,897.00

733,468.77

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B18ZRK909 LOGITECH INTERNATIONAL REG 22 Jul 2016COMMON STOCK CHF.25 22 Jul 2016

59,562.000 0.0016.450000Local0.986950
16.667511 0.00 0.00Base

0.00
0.00
0.00 979,794.90

992,750.29

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1WGG9901 GEBERIT AG REG 22 Jul 2016COMMON STOCK CHF.1 22 Jul 2016

3,087.000 0.00374.300000Local0.986950
379.249203 0.00 0.00Base

0.00
0.00
0.00 1,155,464.10

1,170,742.29

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1YD5Q900 ACTELION LTD REG 22 Jul 2016COMMON STOCK 22 Jul 2016
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3,343.000 0.00170.000000Local0.986950
172.247834 0.00 0.00Base

0.00
0.00
0.00 568,310.00

575,824.51

0.00145,777.000 Local
0.00Base

0.00
0.00

0.00
0.00

10,499,859.65
10,638,694.62

SWISS FRANC Total

EQUITY  Total
48,263,461.000

Base 0.00 20,013.78 44,873.15 198,639,890.91

214,279,718.7344,873.1520,013.780.00

63,903,288.820

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.542% 31 Dec 2030 08 Aug 2016

STIF FUND

58,102.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,102.84

58,102.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20161.000% 31 Dec 2030 01 Sep 2016

STIF FUND

14.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14.98

14.98
86199E9B7 Total

0.00 0.000.00 58,117.8358,117.830 Local

0.00 0.00 0.00 58,117.83Base

0.0058,117.830 Local
0.00Base

0.00
0.00

0.00
0.00

58,117.83
58,117.83

US DOLLAR Total

CASH EQUIVALENTS  Total
58,117.830

Base 0.00 0.00 0.00 58,117.83

58,117.830.000.000.00

58,117.830

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20161.000% 31 Dec 2030 25 Aug 2016

STIF FUND

58,102.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,102.85

58,102.85

0.0058,102.850 Local
0.00Base

0.00
0.00

0.00
0.00

58,102.85
58,102.85

US DOLLAR Total

CASH EQUIVALENTS  Total
58,102.850

Base 0.00 0.00 0.00 58,102.85

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS39999N928 GROSVENOR INST US HEDGED EQTY 05 Aug 2016SPEC FUND LIMITED PA 05 Aug 2016

58,102.840 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 58,102.84

58,102.84

0.0058,102.840 Local
0.00Base

0.00
0.00

0.00
0.00

58,102.84
58,102.84

US DOLLAR Total

EQUITY  Total
58,102.840

Base 0.00 0.00 0.00 58,102.84

116,205.690.000.000.00

116,205.690

SALES Total

Base
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NHEJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - REAL ESTATEPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
EURO CURRENCY

JERSEY

CAPITAL CALL EUR/BOS976LMB907 EUROPEAN PROP SPECIAL OPP 4 24 Jun 2016LIMITED PARTNERSHIP CANCEL

-1,979,942.000 0.001.000000Local0.898957
1.112400 0.00 0.00Base

0.00
0.00
0.00 -1,979,942.00

-2,202,487.99

CAPITAL CALL EUR/BOS24 Jun 2016 24 Jun 2016

1,979,942.000 0.001.000000Local0.898957
1.112400 0.00 0.00Base

0.00
0.00
0.00 1,979,942.00

2,202,487.99
976LMB907 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.000.000.000.000.000 Local
JERSEY Total

0.000.000.000.00Base

0.000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

EURO CURRENCY Total

US DOLLAR

RETURN OF CAPITAL USD/BOS928WGL907 MADISON INTL RE LIQ FD VI 29 Aug 2016

10,230,748.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 10,230,748.04

10,230,748.04

RETURN OF CAPITAL USD/BOS29 Aug 2016 CANCEL

-10,230,748.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -10,230,748.04

-10,230,748.04

CAPITAL CALL USD/BOS29 Aug 2016

10,230,748.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 10,230,748.04

10,230,748.04

Books Closed Prepared by State StreetPage 206



NHEJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - REAL ESTATEPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS29 Aug 2016 CANCEL

-10,230,748.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -10,230,748.04

-10,230,748.04

CAPITAL CALL USD/BOS29 Aug 2016 29 Aug 2016

9,012,431.070 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 9,012,431.07

9,012,431.07
928WGL907 Total

0.00 0.000.00 9,012,431.079,012,431.070 Local

0.00 0.00 0.00 9,012,431.07Base

INCOME REINVESTMENT USD/BOS930XYP902 WESTBROOK RE FUND X LP 18 Jul 2016 18 Jul 2016

2,631,579.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,631,579.00

2,631,579.00

AUTREPAT-DISTRIBUTION USD/BOSACI026MJ4 OAK STREET REAL ESTATE 12 Aug 2016REIT 12 Aug 2016

6,481,722.110 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 6,481,722.11

6,481,722.11

CAPITAL CALL USD/BOSACI0748P6 OAKTREE REAL ESTATE DEBT FUND 19 Aug 2016LIMITED PARTNERSHIP 19 Aug 2016

780,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 780,000.00

780,000.00

CAPITAL CALL USD/BOSACI07MB15 LATITUDE MANAGEMENT RE CAP III 15 Aug 2016LMREC III, INC

17.921 0.001,000.045198Local1.000000
1,000.045198 0.00 0.00Base

0.00
0.00
0.00 17,921.81

17,921.81

CAPITAL CALL USD/BOS15 Aug 2016 CANCEL

-17.921 0.001,000.045198Local1.000000
1,000.045198 0.00 0.00Base

0.00
0.00
0.00 -17,921.81

-17,921.81
ACI07MB15 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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FUND:
View Date:to October 18, 2016

ISBI - REAL ESTATEPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

INCOME REINVESTMENT USD/BOSACI09N4N1 AVANATH AFFORDABLE HSG II LLC 27 Jul 2016LIMITED PARTNERSHIP 27 Jul 2016

724,999.990 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 724,999.99

724,999.99

CAPITAL CALL USD/BOSACI0CQF65 AG CORE PLUS REALTY FD IV LP 02 Sep 2016LIMITED PARTNERSHIP 02 Sep 2016

1,200,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,200,000.00

1,200,000.00

CAPITAL CALL USD/BOS12 Sep 2016

41.060 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 41.06

41.06

CAPITAL CALL USD/BOS12 Sep 2016 CANCEL

-41.060 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -41.06

-41.06
ACI0CQF65 Total

0.00 0.000.00 1,200,000.001,200,000.000 Local

0.00 0.00 0.00 1,200,000.00Base

0.0020,830,732.170 Local
0.00Base

0.00
0.00

0.00
0.00

20,830,732.17
20,830,732.17

US DOLLAR Total

EQUITY  Total
20,830,732.170

Base 0.00 0.00 0.00 20,830,732.17

20,830,732.170.000.000.00

20,830,732.170

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 208



NHEJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - REAL ESTATESales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
EURO CURRENCY

JERSEY

AUTREPAT-DISTRIBUTION EUR/BOS976LMB907 EUROPEAN PROP SPECIAL OPP 4 02 Aug 2016LIMITED PARTNERSHIP 02 Aug 2016

345,934.000 0.001.000000Local0.890829
1.122550 0.00 0.00Base

0.00
0.00
0.00 345,934.00

388,328.19

345,934.000.000.000.00345,934.000 Local
JERSEY Total

388,328.190.000.000.00Base

0.00345,934.000 Local
0.00Base

0.00
0.00

0.00
0.00

345,934.00
388,328.19

EURO CURRENCY Total

US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS01999G980 BLACKSTONE REAL EST PARTNER VI 18 Jul 2016TE2 LP 18 Jul 2016

452,920.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 452,920.00

452,920.00

AUTREPAT-DISTRIBUTION USD/BOS04 Aug 2016 04 Aug 2016

168,236.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 168,236.00

168,236.00

RETURN OF CAPITAL USD/BOS29 Aug 2016

22,451.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 22,451.00

22,451.00

RETURN OF CAPITAL USD/BOS29 Aug 2016 CANCEL

-22,451.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -22,451.00

-22,451.00

AUTREPAT-DISTRIBUTION USD/BOS29 Aug 2016 29 Aug 2016

574,757.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 574,757.00

574,757.00
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FUND:
View Date:to October 18, 2016

ISBI - REAL ESTATESales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

01999G980 Total

0.00 0.000.00 1,195,913.001,195,913.000 Local

0.00 0.00 0.00 1,195,913.00Base

REDEMPTION USD/BOS02299M925 AMALGAMATED BANK NYC 21 Jul 2016 41LONGVIEW ULTRA I CON 31 Aug 2016

31.704 0.001,438.283812Local1.000000
1,438.283812 0.00 0.00Base

0.00
0.00
0.00 45,599.35

45,599.35

REDEMPTION USD/BOS21 Sep 2016 21 Sep 2016

32.713 0.001,440.800904Local1.000000
1,440.800904 0.00 0.00Base

0.00
0.00
0.00 47,132.92

47,132.92
02299M925 Total

0.00 0.000.00 92,732.2764.417 Local

0.00 0.00 0.00 92,732.27Base

AUTREPAT-DISTRIBUTION USD/BOS195991922 COLONY INVESTORS VIII 28 Sep 2016LIMITED PARTNERSHIP

539,994.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 539,994.00

539,994.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016 CANCEL

-539,994.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -539,994.00

-539,994.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016

539,994.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 539,994.00

539,994.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016 CANCEL

-539,994.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -539,994.00

-539,994.00
195991922 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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FUND:
View Date:to October 18, 2016

ISBI - REAL ESTATESales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RETURN OF CAPITAL USD/BOS75699K996 REALTY ASSOCIATES FUND VIII 24 Aug 2016LIMITED PARTNERSHIP 24 Aug 2016

800,136.660 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 800,136.66

800,136.66

AUTREPAT-DISTRIBUTION USD/BOS88899G947 TISHMAN SPEYER REAL EST VII 29 Sep 2016 29 Sep 2016

990,463.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 990,463.00

990,463.00

AUTREPAT-DISTRIBUTION USD/BOS912WTM909 WALTON STREET REAL ESTATE FUND 12 Jul 2016LIMITED PARTNERSHIP 12 Jul 2016

310,132.010 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 310,132.01

310,132.01

AUTREPAT-DISTRIBUTION USD/BOS26 Jul 2016 26 Jul 2016

565,288.100 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 565,288.10

565,288.10

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

512,663.900 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 512,663.90

512,663.90
912WTM909 Total

0.00 0.000.00 1,388,084.011,388,084.010 Local

0.00 0.00 0.00 1,388,084.01Base

AUTREPAT-DISTRIBUTION USD/BOS93399B927 WALTON STREET REAL ESTATE V 29 Sep 2016LIMITED PARTNERSHIP 29 Sep 2016

1,127,462.800 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,127,462.80

1,127,462.80

REDEMPTION USD/BOSACI01VP81 552992935 JPM STRATEGIC PROPRT 05 Jul 2016JPMCB COMMINGLED FUN 06 Jul 2016

148.171 0.002,896.275047Local1.000000
2,896.275047 0.00 0.00Base

0.00
0.00
0.00 429,143.97

429,143.97

AUTREPAT-DISTRIBUTION USD/BOSACI026MJ4 OAK STREET REAL ESTATE 19 Sep 2016REIT

163,239.640 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 163,239.64

163,239.64
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INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOS19 Sep 2016 CANCEL

-163,239.640 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -163,239.64

-163,239.64
ACI026MJ4 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI07MB15 LATITUDE MANAGEMENT RE CAP III 15 Aug 2016LMREC III, INC

17.922 0.00999.989398Local1.000000
999.989398 0.00 0.00Base

0.00
0.00
0.00 17,921.81

17,921.81

AUTREPAT-DISTRIBUTION USD/BOS15 Aug 2016 CANCEL

-17.922 0.00999.989398Local1.000000
999.989398 0.00 0.00Base

0.00
0.00
0.00 -17,921.81

-17,921.81
ACI07MB15 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI09NQQ0 ARES EUROPEAN RE FUND IV LP 05 Jul 2016LIMITED PARTNERSHIP

18,852.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 18,852.00

18,852.00

AUTREPAT-DISTRIBUTION USD/BOS05 Jul 2016 CANCEL

-18,852.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -18,852.00

-18,852.00

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

41,139.360 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 41,139.36

41,139.36
ACI09NQQ0 Total

0.00 0.000.00 41,139.3641,139.360 Local

0.00 0.00 0.00 41,139.36Base
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INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOSACI0CQF65 AG CORE PLUS REALTY FD IV LP 12 Sep 2016LIMITED PARTNERSHIP

1,257,763.170 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,257,763.17

1,257,763.17

AUTREPAT-DISTRIBUTION USD/BOS12 Sep 2016 CANCEL

-1,257,763.170 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,257,763.17

-1,257,763.17
ACI0CQF65 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.005,543,411.418 Local
0.00Base

0.00
0.00

0.00
0.00

6,065,075.07
6,065,075.07

US DOLLAR Total

EQUITY  Total
5,889,345.418

Base 0.00 0.00 0.00 6,453,403.26

6,453,403.260.000.000.00

5,889,345.418

SALES Total

Base
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

MERRILL LYNCH, PIERCE FENNER SMITH USD/BOS03674X106 ANTERO RESOURCES CORP 24 Jun 2016COMMON STOCK USD.01 15 Jul 2016

35,000.000 0.0028.240000Local1.000000
28.240000 0.00 0.00Base

0.00
0.00
0.00 988,400.00

988,400.00

MERRILL LYNCH, PIERCE FENNER SMITH USD/BOS16 Aug 2016 16 Aug 2016

56,000.000 0.0026.990000Local1.000000
26.990000 0.00 0.00Base

0.00
0.00
0.00 1,511,440.00

1,511,440.00
03674X106 Total

0.00 0.000.00 2,499,840.0091,000.000 Local

0.00 0.00 0.00 2,499,840.00Base

CAPITAL CALL USD/BOS05399Z951 ADVENT INTERNATIONAL GPE VI A 25 Aug 2016 25 Aug 2016

180,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 180,000.00

180,000.00

DB CLEARING SERVICES USD/DTC12514G108 CDW CORP/DE 04 Aug 2016COMMON STOCK USD.01 04 Aug 2016

18,372.000 0.0042.121999Local1.000000
42.121999 0.00 0.00Base

0.00
0.00
0.00 773,865.38

773,865.38

MERRILL LYNCH, PIERCE FENNER SMITH USD/BOS16938C106 CHINA BIOLOGIC PRODUCTS INC 11 Aug 2016COMMON STOCK USD.000 11 Aug 2016

2,520.000 0.00126.990000Local1.000000
126.990000 0.00 0.00Base

0.00
0.00
0.00 320,014.80

320,014.80

CAPITAL CALL USD/BOS761996933 RESOLUTE FUND II 26 Jul 2016LIMITED PARTNERSHIP 26 Jul 2016

113,431.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 113,431.00

113,431.00

CAPITAL CALL USD/BOS916QWE902 RIVERSIDE CAPITAL APPRECIATION 11 Jul 2016LP 11 Jul 2016

434,997.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 434,997.00

434,997.00
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Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS30 Sep 2016 30 Sep 2016

112,262.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 112,262.00

112,262.00
916QWE902 Total

0.00 0.000.00 547,259.00547,259.000 Local

0.00 0.00 0.00 547,259.00Base

CAPITAL CALL USD/BOS923UTQ901 FRANKLIN PARK VENTURE FD 2013 28 Jul 2016VENTURE FUND SERIES 28 Jul 2016

344,820.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 344,820.00

344,820.00

CAPITAL CALL USD/BOS30 Sep 2016 30 Sep 2016

114,940.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 114,940.00

114,940.00
923UTQ901 Total

0.00 0.000.00 459,760.00459,760.000 Local

0.00 0.00 0.00 459,760.00Base

CAPITAL CALL USD/BOS926VCE901 FRANKLIN PARK INTL FD 2015 LP 07 Sep 2016LIMITED PARTNERSHIP 07 Sep 2016

66,370.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 66,370.00

66,370.00

CAPITAL CALL USD/BOS95099D913 WELSH CARSON ANDERSON STOWE 26 Aug 2016XI LP 26 Aug 2016

147,949.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 147,949.00

147,949.00

CAPITAL CALL USD/BOS976EWG901 FRANKLIN PARK VENTURE FD 2015 17 Aug 2016 17 Aug 2016

663,700.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 663,700.00

663,700.00

CAPITAL CALL USD/BOS30 Sep 2016 30 Sep 2016

265,480.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 265,480.00

265,480.00
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976EWG901 Total

0.00 0.000.00 929,180.00929,180.000 Local

0.00 0.00 0.00 929,180.00Base

CAPITAL CALL USD/BOSACI0035T0 FRANKLIN PARK VENTURE FD SER09 30 Sep 2016LIMITED PARTNERSHIP 30 Sep 2016

86,200.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 86,200.00

86,200.00

CAPITAL CALL USD/BOS30 Sep 2016

71,473.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 71,473.00

71,473.00

CAPITAL CALL USD/BOS30 Sep 2016 CANCEL

-71,473.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -71,473.00

-71,473.00
ACI0035T0 Total

0.00 0.000.00 86,200.0086,200.000 Local

0.00 0.00 0.00 86,200.00Base

CAPITAL CALL USD/BOSACI006KU3 TA ASSOCIATES XI LP 07 Jul 2016LIMITED PARTNERSHIP 07 Jul 2016

250,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

CAPITAL CALL USD/BOSACI00KDF3 BLACKSTONE CAPITAL PARTNERS 15 Aug 2016VI LP 15 Aug 2016

398,759.690 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 398,759.69

398,759.69

CAPITAL CALL USD/BOS01 Sep 2016 01 Sep 2016

701,680.330 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 701,680.33

701,680.33

CAPITAL CALL USD/BOS12 Sep 2016 12 Sep 2016

41.060 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 41.06

41.06
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Units/Original Face
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CAPITAL CALL USD/BOS29 Sep 2016 29 Sep 2016

41,884.010 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 41,884.01

41,884.01
ACI00KDF3 Total

0.00 0.000.00 1,142,365.091,142,365.090 Local

0.00 0.00 0.00 1,142,365.09Base

CAPITAL CALL USD/BOSACI01TSQ3 FRANKLIN PARK INTL FD 2012 LP 21 Sep 2016LIMITED PARTNERSHIP 21 Sep 2016

357,250.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 357,250.00

357,250.00

CAPITAL CALL USD/BOS27 Sep 2016 27 Sep 2016

214,350.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 214,350.00

214,350.00
ACI01TSQ3 Total

0.00 0.000.00 571,600.00571,600.000 Local

0.00 0.00 0.00 571,600.00Base

CAPITAL CALL USD/BOSACI02BN52 CLEARLAKE CAPITAL PARTNERS III 08 Jun 2016LIMITED PARTNERSHIP CANCEL

-2,990,046.940 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -2,990,046.94

-2,990,046.94

CAPITAL CALL USD/BOS04 Aug 2016 04 Aug 2016

146,883.210 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 146,883.21

146,883.21
ACI02BN52 Total

0.00 0.000.00 -2,843,163.73-2,843,163.730 Local

0.00 0.00 0.00 -2,843,163.73Base

CAPITAL CALL USD/BOSACI063SD4 BVIP FUND VIII LP 23 Sep 2016LIMITED PARTNERSHIP

1,604,670.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,604,670.00

1,604,670.00
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CAPITAL CALL USD/BOS23 Sep 2016 CANCEL

-1,604,670.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,604,670.00

-1,604,670.00

CAPITAL CALL USD/BOS23 Sep 2016 23 Sep 2016

1,079,269.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,079,269.00

1,079,269.00
ACI063SD4 Total

0.00 0.000.00 1,079,269.001,079,269.000 Local

0.00 0.00 0.00 1,079,269.00Base

CAPITAL CALL USD/BOSACI06J2C9 FRANKLIN PARK INTL FD 2013 LP 26 Sep 2016LIMITED PARTNERSHIP 26 Sep 2016

103,100.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 103,100.00

103,100.00

CAPITAL CALL USD/BOSACI079N60 VALOR EQUITY PARTNERS III LP 05 Jul 2016VALOR EQUITY PARTNER 05 Jul 2016

477,439.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 477,439.00

477,439.00

AUTREPAT-DISTRIBUTION USD/BOSACI082WV9 VISTA EQUITY PARTNERS FUND V 11 Aug 2016LIMITED PARTNERSHIP 11 Aug 2016

2,658,099.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,658,099.00

2,658,099.00

AUTREPAT-DISTRIBUTION USD/BOSACI08TVX7 ODYSSEY INVESTMENT PART FUND V 11 Aug 2016LIMITED PARTNERSHIP 11 Aug 2016

1,530,658.490 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,530,658.49

1,530,658.49

CAPITAL CALL USD/BOSACI0CGJ63 CLEARLAKE CAPITAL PARTNERS IV 08 Jun 2016LIMITED PARTNERSHIP 08 Jun 2016

2,990,046.940 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,990,046.94

2,990,046.94

CAPITAL CALL USD/BOS31 Aug 2016 31 Aug 2016

3,391,880.790 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,391,880.79

3,391,880.79
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Units/Original Face
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ACI0CGJ63 Total

0.00 0.000.00 6,381,927.736,381,927.730 Local

0.00 0.00 0.00 6,381,927.73Base

0.0013,993,335.580 Local
0.00Base

0.00
0.00

0.00
0.00

17,475,163.76
17,475,163.76

US DOLLAR Total

EQUITY  Total
13,993,335.580

Base 0.00 0.00 0.00 17,475,163.76

17,475,163.760.000.000.00

13,993,335.580

PURCHASE Total

Base
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EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS02299C968 COURT SQUARE CAPITAL PARTNERS 14 Jul 2016II LP 14 Jul 2016

2,514,905.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,514,905.00

2,514,905.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016

91,893.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 91,893.00

91,893.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016 CANCEL

-91,893.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -91,893.00

-91,893.00
02299C968 Total

0.00 0.000.00 2,514,905.002,514,905.000 Local

0.00 0.00 0.00 2,514,905.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC03674X106 ANTERO RESOURCES CORP 29 Aug 2016COMMON STOCK USD.01 29 Aug 2016

91,000.000 0.0026.610000Local1.000000
26.610000 0.00 0.00Base

0.00
0.00
0.00 2,421,510.00

2,421,510.00

RETURN OF CAPITAL USD/BOS05399Z951 ADVENT INTERNATIONAL GPE VI A 25 Aug 2016 25 Aug 2016

251,977.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 251,977.00

251,977.00

AUTREPAT-DISTRIBUTION USD/BOS16 Sep 2016 16 Sep 2016

621,273.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 621,273.00

621,273.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016

555,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 555,000.00

555,000.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016 CANCEL
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-555,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -555,000.00

-555,000.00

AUTREPAT-DISTRIBUTION USD/BOS28 Sep 2016 28 Sep 2016

459,780.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 459,780.00

459,780.00
05399Z951 Total

0.00 0.000.00 1,333,030.001,333,030.000 Local

0.00 0.00 0.00 1,333,030.00Base

AUTREPAT-DISTRIBUTION USD/BOS071991913 BLACKSTONE CAPITAL PARTNERS 03 Aug 2016V LP 03 Aug 2016

482,213.090 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 482,213.09

482,213.09

RETURN OF CAPITAL USD/BOS01 Sep 2016

171,732.380 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 171,732.38

171,732.38

RETURN OF CAPITAL USD/BOS01 Sep 2016 CANCEL

-171,732.380 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -171,732.38

-171,732.38

AUTREPAT-DISTRIBUTION USD/BOS01 Sep 2016 01 Sep 2016

10,423.920 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 10,423.92

10,423.92

AUTREPAT-DISTRIBUTION USD/BOS26 Sep 2016

131,237.590 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 131,237.59

131,237.59

AUTREPAT-DISTRIBUTION USD/BOS26 Sep 2016 CANCEL

-131,237.590 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -131,237.59

-131,237.59

AUTREPAT-DISTRIBUTION USD/BOS26 Sep 2016 26 Sep 2016

78,890.910 0.001.000000Local1.000000 0.00 0.00 78,890.91
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1.000000 0.00 0.00Base 0.00 78,890.91
071991913 Total

0.00 0.000.00 571,527.92571,527.920 Local

0.00 0.00 0.00 571,527.92Base

AUTREPAT-DISTRIBUTION USD/BOS10199S942 BOSTON MILLENNIA II 26 Jul 2016L P 26 Jul 2016

36,805.970 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 36,805.97

36,805.97

ASSET TRANSFER AT MARKET NON CASH USD/DTC12514G108 CDW CORP/DE 09 Aug 2016COMMON STOCK USD.01 09 Aug 2016

18,372.000 0.0044.990000Local1.000000
44.990000 0.00 0.00Base

0.00
0.00
0.00 826,556.28

826,556.28

AUTREPAT-DISTRIBUTION USD/BOS557995933 MADISON DEARBORN CAP PARTNER V 04 Aug 2016LP 04 Aug 2016

305,342.640 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 305,342.64

305,342.64

RETURN OF CAPITAL USD/BOS19 Aug 2016 19 Aug 2016

386,249.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 386,249.00

386,249.00
557995933 Total

0.00 0.000.00 691,591.64691,591.640 Local

0.00 0.00 0.00 691,591.64Base

AUTREPAT-DISTRIBUTION USD/BOS55799E918 MADISON DEARBORN CAP PTNRS VI 25 Jul 2016 25 Jul 2016

381,613.990 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 381,613.99

381,613.99

AUTREPAT-DISTRIBUTION USD/BOS648992998 KPS SPECIAL SITUATIONS FND III 22 Sep 2016LIMITED PARTNERSHIP 22 Sep 2016

800,093.840 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 800,093.84

800,093.84

AUTREPAT-DISTRIBUTION USD/BOS74499P925 STERLING CAPITAL PARTNERS III 22 Aug 2016LTD PARTNERSHIP 22 Aug 2016

501,036.480 0.001.000000Local1.000000 0.00 0.00 501,036.48
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1.000000 0.00 0.00Base 0.00 501,036.48

AUTREPAT-DISTRIBUTION USD/BOS761996933 RESOLUTE FUND II 10 Aug 2016LIMITED PARTNERSHIP 10 Aug 2016

14,789.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 14,789.00

14,789.00

AUTREPAT-DISTRIBUTION USD/BOS920997962 VALOR EQUITY PARTNERS II 26 Jul 2016LP 26 Jul 2016

107,270.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 107,270.00

107,270.00

AUTREPAT-DISTRIBUTION USD/BOS923UTQ901 FRANKLIN PARK VENTURE FD 2013 30 Sep 2016VENTURE FUND SERIES 30 Sep 2016

20,494.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 20,494.00

20,494.00

RETURN OF CAPITAL USD/BOS923VTK902 LEVINE LEICHTMAN CAP PTNRS V 31 Aug 2016LIMITED PARTNERSHIP

266,208.800 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 266,208.80

266,208.80

RETURN OF CAPITAL USD/BOS31 Aug 2016 CANCEL

-266,208.800 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -266,208.80

-266,208.80

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

9,122.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 9,122.04

9,122.04
923VTK902 Total

0.00 0.000.00 9,122.049,122.040 Local

0.00 0.00 0.00 9,122.04Base

AUTREPAT-DISTRIBUTION USD/BOS928HSR904 JFL EQUITY INVESTORS IV, LP 31 Aug 2016 31 Aug 2016

906,755.330 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 906,755.33

906,755.33

RETURN OF CAPITAL USD/BOS93399Y968 WARBURG PINCUS PRVT EQUITY X 11 Aug 2016LIMITED PARTNERSHIP 11 Aug 2016

51,055.200 0.001.000000Local1.000000 0.00 0.00 51,055.20
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1.000000 0.00 0.00Base 0.00 51,055.20

AUTREPAT-DISTRIBUTION USD/BOS93499A977 WARBURG PINCUS PRIVATE EQ VIII 24 Jun 2016 15 Jul 2016

137,900.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 137,900.00

137,900.00

RETURN OF CAPITAL USD/BOS16 Aug 2016 16 Aug 2016

220,640.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 220,640.00

220,640.00
93499A977 Total

0.00 0.000.00 358,540.00358,540.000 Local

0.00 0.00 0.00 358,540.00Base

AUTREPAT-DISTRIBUTION USD/BOS939VCQ909 RIVERSIDE FUND IV 22 Jul 2016LIMITED PARTNERSHIP 22 Jul 2016

188,232.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 188,232.00

188,232.00

AUTREPAT-DISTRIBUTION USD/BOSACI0035N3 FRANKLIN PARK VENTURE FD 2008 27 Jul 2016LIMITED PARTNERSHIP 27 Jul 2016

114,179.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 114,179.00

114,179.00

AUTREPAT-DISTRIBUTION USD/BOSACI0035T0 FRANKLIN PARK VENTURE FD SER09 28 Jul 2016LIMITED PARTNERSHIP 28 Jul 2016

9,833.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 9,833.00

9,833.00

AUTREPAT-DISTRIBUTION USD/BOS28 Jul 2016

93,686.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 93,686.00

93,686.00

AUTREPAT-DISTRIBUTION USD/BOS28 Jul 2016 CANCEL

-93,686.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -93,686.00

-93,686.00

RETURN OF CAPITAL USD/BOS24 Aug 2016 24 Aug 2016

252,919.000 0.001.000000Local1.000000 0.00 0.00 252,919.00
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1.000000 0.00 0.00Base 0.00 252,919.00

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

1,426.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,426.00

1,426.00
ACI0035T0 Total

0.00 0.000.00 264,178.00264,178.000 Local

0.00 0.00 0.00 264,178.00Base

RETURN OF CAPITAL USD/BOSACI0040Y2 FRANKLIN PARK VENTURE FD2010 18 Aug 2016LIMITED PARTNERSHIP 18 Aug 2016

58,778.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 58,778.00

58,778.00

AUTREPAT-DISTRIBUTION USD/BOS29 Sep 2016 29 Sep 2016

12,690.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 12,690.00

12,690.00
ACI0040Y2 Total

0.00 0.000.00 71,468.0071,468.000 Local

0.00 0.00 0.00 71,468.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI006KU3 TA ASSOCIATES XI LP 30 Sep 2016LIMITED PARTNERSHIP

750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 CANCEL

-750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -750,000.00

-750,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016

750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 CANCEL

-750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -750,000.00

-750,000.00
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AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

428,250.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 428,250.00

428,250.00
ACI006KU3 Total

0.00 0.000.00 428,250.00428,250.000 Local

0.00 0.00 0.00 428,250.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI00KDF3 BLACKSTONE CAPITAL PARTNERS 15 Aug 2016VI LP 15 Aug 2016

1,987.850 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,987.85

1,987.85

AUTREPAT-DISTRIBUTION USD/BOS12 Sep 2016 12 Sep 2016

1,257,763.170 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,257,763.17

1,257,763.17

AUTREPAT-DISTRIBUTION USD/BOS29 Sep 2016 29 Sep 2016

167,322.210 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 167,322.21

167,322.21
ACI00KDF3 Total

0.00 0.000.00 1,427,073.231,427,073.230 Local

0.00 0.00 0.00 1,427,073.23Base

RETURN OF CAPITAL USD/BOSACI01R6B4 FRANKLIN PARK VENTURE SER 2012 24 Aug 2016LIMITED PARTNERSHIP 24 Aug 2016

26,552.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 26,552.00

26,552.00

AUTREPAT-DISTRIBUTION USD/BOSACI02BMR5 COURT SQUARE CAP PARTNERS III 01 Jul 2016LIMITED PARTNERSHIP 01 Jul 2016

38,389.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 38,389.00

38,389.00

AUTREPAT-DISTRIBUTION USD/BOSACI02BN52 CLEARLAKE CAPITAL PARTNERS III 08 Jun 2016LIMITED PARTNERSHIP CANCEL

-119,263.760 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -119,263.76

-119,263.76

Books Closed Prepared by State StreetPage 226



NHEL
September 30, 2016

FUND:
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ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOS04 Aug 2016 04 Aug 2016

1,318,099.030 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,318,099.03

1,318,099.03
ACI02BN52 Total

0.00 0.000.00 1,198,835.271,198,835.270 Local

0.00 0.00 0.00 1,198,835.27Base

AUTREPAT-DISTRIBUTION USD/BOSACI053R12 RIVERSIDE FUND V 15 Sep 2016LIMITED PARTNERSHIP 15 Sep 2016

4,470,222.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,470,222.00

4,470,222.00

AUTREPAT-DISTRIBUTION USD/BOSACI082WV9 VISTA EQUITY PARTNERS FUND V 14 Jul 2016LIMITED PARTNERSHIP 14 Jul 2016

11,246.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 11,246.00

11,246.00

AUTREPAT-DISTRIBUTION USD/BOSACI0CGJ63 CLEARLAKE CAPITAL PARTNERS IV 08 Jun 2016LIMITED PARTNERSHIP 08 Jun 2016

119,263.760 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 119,263.76

119,263.76

0.0016,765,890.670 Local
0.00Base

0.00
0.00

0.00
0.00

19,904,584.95
19,904,584.95

US DOLLAR Total

EQUITY  Total
16,765,890.670

Base 0.00 0.00 0.00 19,904,584.95

19,904,584.950.000.000.00

16,765,890.670

SALES Total

Base
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ISBI - CASH OVERLAYPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

560,396.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 560,396.77

560,396.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

261,163.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 261,163.75

261,163.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

716,529.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 716,529.75

716,529.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

249,394.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 249,394.25

249,394.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

402,257.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 402,257.75

402,257.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

3,561.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,561.26

3,561.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

272,515.250 0.00100.000000Local1.000000 0.00 0.00 272,515.25
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 272,515.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

166,642.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,642.00

166,642.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

205,145.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,145.00

205,145.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

218,492.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 218,492.75

218,492.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

25,821.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,821.00

25,821.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

97,398.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 97,398.25

97,398.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

181,189.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 181,189.92

181,189.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

1.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1.71

1.71
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ISBI - CASH OVERLAYPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

109,166.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,166.25

109,166.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

58,228.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,228.25

58,228.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

445,225.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 445,225.75

445,225.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

20,646.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,646.26

20,646.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

231,028.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 231,028.25

231,028.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

102,630.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 102,630.00

102,630.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

3,071,859.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,071,859.33

3,071,859.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

99,033.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 99,033.00

99,033.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

94,317.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,317.25

94,317.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

205,205.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,205.75

205,205.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

236,455.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 236,455.75

236,455.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

392,590.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 392,590.00

392,590.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

2,463.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,463.75

2,463.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.591% 31 Dec 2030 12 Sep 2016

STIF FUND

2,533,712.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,533,712.86

2,533,712.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

5,763,842.730 0.00100.000000Local1.000000 0.00 0.00 5,763,842.73
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 5,763,842.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

685,993.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 685,993.25

685,993.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

21,391.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,391.50

21,391.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

583,819.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 583,819.50

583,819.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

32,368.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,368.00

32,368.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

318,633.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 318,633.25

318,633.25
86199E9B7 Total

0.00 0.000.00 18,369,120.0918,369,120.090 Local

0.00 0.00 0.00 18,369,120.09Base

J P MORGAN SECURITIES INC USD/OTH912796JE0 TREASURY BILL 07 Sep 20160.01%   02 Mar 2017

60,000.000 0.0099.795833Local1.000000
99.795833 0.00 0.00Base

0.00
0.00
0.00 59,877.50

59,877.50

J P MORGAN SECURITIES INC USD/OTH07 Sep 2016 CANCEL

-60,000.000 0.0099.795833Local1.000000 0.00 0.00 -59,877.50
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99.795833 0.00 0.00Base 0.00 -59,877.50

CITIBANK USD/OTH912796JE0 TREASURY BILL 08 Sep 20160.01%   02 Mar 2017 09 Sep 2016

2,900,000.000 0.0099.800694Local1.000000
99.800694 0.00 0.00Base

0.00
0.00
0.00 2,894,220.14

2,894,220.14
912796JE0 Total

0.00 0.000.00 2,894,220.142,900,000.000 Local

0.00 0.00 0.00 2,894,220.14Base

CASH COLLATERAL USD/FED912796JK6 WI TREASURY SEC. 05 Aug 20160.01%   08 Sep 2016

3,000,000.000 0.0099.979222Local1.000000
99.979222 0.00 0.00Base

0.00
0.00
0.00 2,999,376.67

2,999,376.67

CASH COLLATERAL USD/FED05 Aug 2016 CANCEL

-3,000,000.000 0.0099.979222Local1.000000
99.979222 0.00 0.00Base

0.00
0.00
0.00 -2,999,376.67

-2,999,376.67
912796JK6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.0021,269,120.090 Local
0.00Base

0.00
0.00

0.00
0.00

21,263,340.23
21,263,340.23

US DOLLAR Total

CASH EQUIVALENTS  Total
21,269,120.090

Base 0.00 0.00 0.00 21,263,340.23

21,263,340.230.000.000.00

21,269,120.090

PURCHASE Total

Base
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

FUTURE BUY TO OPEN
US DOLLAR

CITIGROUP GLOBAL MARKETS INCADI0GDTZ9 S+P500 EMINI FUT  SEP16 05 Jul 2016XCME 20160916

1.000 2,081.500000Local1.000000
2,081.500000 2.26Base

2.26
50.000

104,075.00
104,075.00147

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

3.000 2,081.500000Local1.000000
2,081.500000 6.78Base

6.78
150.000

312,225.00
312,225.00148

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00139

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00145

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00142

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00154

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00144

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

3.000 2,081.500000Local1.000000
2,081.500000 6.78Base

6.78
150.000

312,225.00
312,225.00146

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

3.000 2,081.500000Local1.000000 6.78 312,225.00
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2,081.500000 6.78Base150.000 312,225.00151

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

1.000 2,081.500000Local1.000000
2,081.500000 2.26Base

2.26
50.000

104,075.00
104,075.00140

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

3.000 2,081.500000Local1.000000
2,081.500000 6.78Base

6.78
150.000

312,225.00
312,225.00152

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00138

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

1.000 2,081.500000Local1.000000
2,081.500000 2.26Base

2.26
50.000

104,075.00
104,075.00141

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00153

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00143

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

4.000 2,081.500000Local1.000000
2,081.500000 9.04Base

9.04
200.000

416,300.00
416,300.00149

CITIGROUP GLOBAL MARKETS INC05 Jul 2016

2.000 2,081.500000Local1.000000
2,081.500000 4.52Base

4.52
100.000

208,150.00
208,150.00150

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

2.000 2,084.750000Local1.000000
2,084.750000 4.52Base

4.52
100.000

208,475.00
208,475.00162
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CITIGROUP GLOBAL MARKETS INC07 Jul 2016

3.000 2,084.750000Local1.000000
2,084.750000 6.78Base

6.78
150.000

312,712.50
312,712.50163

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

5.000 2,084.750000Local1.000000
2,084.750000 11.30Base

11.30
250.000

521,187.50
521,187.50161

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50156

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50157

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50166

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

2.000 2,084.750000Local1.000000
2,084.750000 4.52Base

4.52
100.000

208,475.00
208,475.00170

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

3.000 2,084.750000Local1.000000
2,084.750000 6.78Base

6.78
150.000

312,712.50
312,712.50159

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

12.000 2,084.750000Local1.000000
2,084.750000 27.12Base

27.12
600.000

1,250,850.00
1,250,850.00167

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50172

CITIGROUP GLOBAL MARKETS INC07 Jul 2016
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1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50169

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50171

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

3.000 2,084.750000Local1.000000
2,084.750000 6.78Base

6.78
150.000

312,712.50
312,712.50165

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50164

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

6.000 2,084.750000Local1.000000
2,084.750000 13.56Base

13.56
300.000

625,425.00
625,425.00168

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

1.000 2,084.750000Local1.000000
2,084.750000 2.26Base

2.26
50.000

104,237.50
104,237.50160

CITIGROUP GLOBAL MARKETS INC07 Jul 2016

4.000 2,084.750000Local1.000000
2,084.750000 9.04Base

9.04
200.000

416,950.00
416,950.00158

CITIGROUP GLOBAL MARKETS INC08 Jul 2016

9.000 2,121.000000Local1.000000
2,121.000000 18.54Base

18.54
450.000

954,450.00
954,450.00173

CITIGROUP GLOBAL MARKETS INC11 Jul 2016

3.000 2,134.500000Local1.000000
2,134.500000 6.18Base

6.18
150.000

320,175.00
320,175.00174

CITIGROUP GLOBAL MARKETS INC11 Jul 2016

4.000 2,134.500000Local1.000000 8.24 426,900.00
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2,134.500000 8.24Base200.000 426,900.00175

CITIGROUP GLOBAL MARKETS INC15 Jul 2016

4.000 2,154.250000Local1.000000
2,154.250000 9.04Base

9.04
200.000

430,850.00
430,850.00190

CITIGROUP GLOBAL MARKETS INC15 Jul 2016

6.000 2,154.250000Local1.000000
2,154.250000 13.56Base

13.56
300.000

646,275.00
646,275.00191

CITIGROUP GLOBAL MARKETS INC19 Jul 2016

7.000 2,154.500000Local1.000000
2,154.500000 14.42Base

14.42
350.000

754,075.00
754,075.00193

CITIGROUP GLOBAL MARKETS INC22 Jul 2016

1.000 2,167.500000Local1.000000
2,167.500000 2.06Base

2.06
50.000

108,375.00
108,375.00195

CITIGROUP GLOBAL MARKETS INC25 Jul 2016

3.000 2,159.250000Local1.000000
2,159.250000 6.78Base

6.78
150.000

323,887.50
323,887.50196

CITIGROUP GLOBAL MARKETS INC26 Jul 2016

4.000 2,161.750000Local1.000000
2,161.750000 9.04Base

9.04
200.000

432,350.00
432,350.00197

CITIGROUP GLOBAL MARKETS INC27 Jul 2016

6.000 2,162.250000Local1.000000
2,162.250000 13.56Base

13.56
300.000

648,675.00
648,675.00199

CITIGROUP GLOBAL MARKETS INC27 Jul 2016

1.000 2,162.250000Local1.000000
2,162.250000 2.26Base

2.26
50.000

108,112.50
108,112.50198

CITIGROUP GLOBAL MARKETS INC28 Jul 2016

3.000 2,164.500000Local1.000000
2,164.500000 6.78Base

6.78
150.000

324,675.00
324,675.00200
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CITIGROUP GLOBAL MARKETS INC29 Jul 2016

2.000 2,167.250000Local1.000000
2,167.250000 4.52Base

4.52
100.000

216,725.00
216,725.00201

CITIGROUP GLOBAL MARKETS INC29 Jul 2016

1.000 2,167.250000Local1.000000
2,167.250000 2.26Base

2.26
50.000

108,362.50
108,362.50204

CITIGROUP GLOBAL MARKETS INC29 Jul 2016

5.000 2,167.250000Local1.000000
2,167.250000 11.30Base

11.30
250.000

541,812.50
541,812.50202

CITIGROUP GLOBAL MARKETS INC29 Jul 2016

1.000 2,167.250000Local1.000000
2,167.250000 2.26Base

2.26
50.000

108,362.50
108,362.50203

CITIGROUP GLOBAL MARKETS INC01 Aug 2016

2.000 2,163.750000Local1.000000
2,163.750000 4.12Base

4.12
100.000

216,375.00
216,375.00205

CITIGROUP GLOBAL MARKETS INC01 Aug 2016

7.000 2,163.750000Local1.000000
2,163.750000 14.42Base

14.42
350.000

757,312.50
757,312.50206

CITIGROUP GLOBAL MARKETS INC01 Aug 2016

9.000 2,163.750000Local1.000000
2,163.750000 18.54Base

18.54
450.000

973,687.50
973,687.50208

CITIGROUP GLOBAL MARKETS INC01 Aug 2016

1.000 2,163.750000Local1.000000
2,163.750000 2.06Base

2.06
50.000

108,187.50
108,187.50207

CITIGROUP GLOBAL MARKETS INC02 Aug 2016

5.000 2,151.250000Local1.000000
2,151.250000 11.30Base

11.30
250.000

537,812.50
537,812.50209

CITIGROUP GLOBAL MARKETS INC04 Aug 2016
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3.000 2,159.000000Local1.000000
2,159.000000 6.78Base

6.78
150.000

323,850.00
323,850.00212

CITIGROUP GLOBAL MARKETS INC05 Aug 2016

3.000 2,177.750000Local1.000000
2,177.750000 6.78Base

6.78
150.000

326,662.50
326,662.50213

CITIGROUP GLOBAL MARKETS INC09 Aug 2016

4.000 2,175.750000Local1.000000
2,175.750000 9.04Base

9.04
200.000

435,150.00
435,150.00215

CITIGROUP GLOBAL MARKETS INC11 Aug 2016

3.000 2,182.500000Local1.000000
2,182.500000 6.18Base

6.18
150.000

327,375.00
327,375.00217

CITIGROUP GLOBAL MARKETS INC15 Aug 2016

9.000 2,189.750000Local1.000000
2,189.750000 20.34Base

20.34
450.000

985,387.50
985,387.50219

CITIGROUP GLOBAL MARKETS INC18 Aug 2016

12.000 2,181.000000Local1.000000
2,181.000000 27.12Base

27.12
600.000

1,308,600.00
1,308,600.00228

CITIGROUP GLOBAL MARKETS INC23 Aug 2016

9.000 2,186.250000Local1.000000
2,186.250000 20.34Base

20.34
450.000

983,812.50
983,812.50232

CITIGROUP GLOBAL MARKETS INC29 Aug 2016

3.000 2,179.750000Local1.000000
2,179.750000 6.78Base

6.78
150.000

326,962.50
326,962.50244

CITIGROUP GLOBAL MARKETS INC31 Aug 2016

6.000 2,166.750000Local1.000000
2,166.750000 13.56Base

13.56
300.000

650,025.00
650,025.00246

CITIGROUP GLOBAL MARKETS INC01 Sep 2016

15.000 2,163.500000Local1.000000 33.90 1,622,625.00
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2,163.500000 33.90Base750.000 1,622,625.00248

CITIGROUP GLOBAL MARKETS INC01 Sep 2016

4.000 2,163.500000Local1.000000
2,163.500000 9.04Base

9.04
200.000

432,700.00
432,700.00247

CITIGROUP GLOBAL MARKETS INC02 Sep 2016

1.000 2,178.500000Local1.000000
2,178.500000 2.26Base

2.26
50.000

108,925.00
108,925.00249

CITIGROUP GLOBAL MARKETS INC06 Sep 2016

2.000 2,182.250000Local1.000000
2,182.250000 4.52Base

4.52
100.000

218,225.00
218,225.00250

CITIGROUP GLOBAL MARKETS INC06 Sep 2016

5.000 2,182.250000Local1.000000
2,182.250000 11.30Base

11.30
250.000

545,562.50
545,562.50252

CITIGROUP GLOBAL MARKETS INC06 Sep 2016

2.000 2,182.250000Local1.000000
2,182.250000 4.52Base

4.52
100.000

218,225.00
218,225.00251

CITIGROUP GLOBAL MARKETS INC07 Sep 2016

1.000 2,184.000000Local1.000000
2,184.000000 2.26Base

2.26
50.000

109,200.00
109,200.00255

CITIGROUP GLOBAL MARKETS INC07 Sep 2016

3.000 2,184.000000Local1.000000
2,184.000000 6.78Base

6.78
150.000

327,600.00
327,600.00253

CITIGROUP GLOBAL MARKETS INC07 Sep 2016

1.000 2,184.000000Local1.000000
2,184.000000 2.26Base

2.26
50.000

109,200.00
109,200.00254

ADI0GDTZ9 Total

567.10 27,261,700.00255.000 Local

567.10 27,261,700.00Base12,750.000
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CITIGROUP GLOBAL MARKETS INCADI0K3W33 S+P500 EMINI FUT  DEC16 08 Sep 2016XCME 20161216

4.000 2,174.000000Local1.000000
2,174.000000 9.04Base

9.04
200.000

434,800.00
434,800.0016

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

7.000 2,174.000000Local1.000000
2,174.000000 15.82Base

15.82
350.000

760,900.00
760,900.001

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

1.000 2,174.000000Local1.000000
2,174.000000 2.26Base

2.26
50.000

108,700.00
108,700.003

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

5.000 2,174.000000Local1.000000
2,174.000000 11.30Base

11.30
250.000

543,500.00
543,500.004

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

20.000 2,174.000000Local1.000000
2,174.000000 45.20Base

45.20
1,000.000

2,174,000.00
2,174,000.005

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

5.000 2,174.000000Local1.000000
2,174.000000 11.30Base

11.30
250.000

543,500.00
543,500.006

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

6.000 2,174.000000Local1.000000
2,174.000000 13.56Base

13.56
300.000

652,200.00
652,200.002

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

5.000 2,174.000000Local1.000000
2,174.000000 11.30Base

11.30
250.000

543,500.00
543,500.008

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

2.000 2,174.000000Local1.000000
2,174.000000 4.52Base

4.52
100.000

217,400.00
217,400.007

CITIGROUP GLOBAL MARKETS INC08 Sep 2016
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5.000 2,174.000000Local1.000000
2,174.000000 11.30Base

11.30
250.000

543,500.00
543,500.0010

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

2.000 2,174.000000Local1.000000
2,174.000000 4.52Base

4.52
100.000

217,400.00
217,400.009

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

5.000 2,174.000000Local1.000000
2,174.000000 11.30Base

11.30
250.000

543,500.00
543,500.0011

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

1.000 2,174.000000Local1.000000
2,174.000000 2.26Base

2.26
50.000

108,700.00
108,700.0013

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

1.000 2,174.000000Local1.000000
2,174.000000 2.26Base

2.26
50.000

108,700.00
108,700.0015

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

26.000 2,174.000000Local1.000000
2,174.000000 58.76Base

58.76
1,300.000

2,826,200.00
2,826,200.0014

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

5.000 2,174.000000Local1.000000
2,174.000000 11.30Base

11.30
250.000

543,500.00
543,500.0012

CITIGROUP GLOBAL MARKETS INC08 Sep 2016

26.000 2,174.000000Local1.000000
2,174.000000 58.76Base

58.76
1,300.000

2,826,200.00
2,826,200.0017

CITIGROUP GLOBAL MARKETS INC09 Sep 2016

10.000 2,132.000000Local1.000000
2,132.000000 22.60Base

22.60
500.000

1,066,000.00
1,066,000.0018

CITIGROUP GLOBAL MARKETS INC12 Sep 2016

13.000 2,151.750000Local1.000000 29.38 1,398,637.50
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2,151.750000 29.38Base650.000 1,398,637.5019

CITIGROUP GLOBAL MARKETS INC13 Sep 2016

377.000 2,151.919166Local1.000000
2,151.919166 852.02Base

852.02
18,850.000

40,563,676.28
40,563,676.2820

CITIGROUP GLOBAL MARKETS INC14 Sep 2016

93.000 2,122.295826Local1.000000
2,122.295826 210.18Base

210.18
4,650.000

9,868,675.59
9,868,675.5922

CITIGROUP GLOBAL MARKETS INC16 Sep 2016

2.000 2,130.500000Local1.000000
2,130.500000 4.52Base

4.52
100.000

213,050.00
213,050.0027

CITIGROUP GLOBAL MARKETS INC16 Sep 2016

3.000 2,130.500000Local1.000000
2,130.500000 6.78Base

6.78
150.000

319,575.00
319,575.0026

CITIGROUP GLOBAL MARKETS INC20 Sep 2016

2.000 2,136.750000Local1.000000
2,136.750000 4.52Base

4.52
100.000

213,675.00
213,675.0037

CITIGROUP GLOBAL MARKETS INC22 Sep 2016

5.000 2,169.500000Local1.000000
2,169.500000 11.30Base

11.30
250.000

542,375.00
542,375.0042

CITIGROUP GLOBAL MARKETS INC22 Sep 2016

1.000 2,169.500000Local1.000000
2,169.500000 2.26Base

2.26
50.000

108,475.00
108,475.0040

CITIGROUP GLOBAL MARKETS INC22 Sep 2016

5.000 2,169.500000Local1.000000
2,169.500000 11.30Base

11.30
250.000

542,375.00
542,375.0043

CITIGROUP GLOBAL MARKETS INC22 Sep 2016

1.000 2,169.500000Local1.000000
2,169.500000 2.26Base

2.26
50.000

108,475.00
108,475.0041
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CITIGROUP GLOBAL MARKETS INC23 Sep 2016

6.000 2,162.250000Local1.000000
2,162.250000 13.56Base

13.56
300.000

648,675.00
648,675.0045

CITIGROUP GLOBAL MARKETS INC23 Sep 2016

14.000 2,162.500000Local1.000000
2,162.500000 31.64Base

31.64
700.000

1,513,750.00
1,513,750.0044

CITIGROUP GLOBAL MARKETS INC29 Sep 2016

4.000 2,147.750000Local1.000000
2,147.750000 9.04Base

9.04
200.000

429,550.00
429,550.0050

CITIGROUP GLOBAL MARKETS INC29 Sep 2016

1.000 2,147.750000Local1.000000
2,147.750000 2.26Base

2.26
50.000

107,387.50
107,387.5051

CITIGROUP GLOBAL MARKETS INC30 Sep 2016

1.000 2,167.250000Local1.000000
2,167.250000 2.26Base

2.26
50.000

108,362.50
108,362.5054

CITIGROUP GLOBAL MARKETS INC30 Sep 2016

8.000 2,167.250000Local1.000000
2,167.250000 18.08Base

18.08
400.000

866,900.00
866,900.0052

CITIGROUP GLOBAL MARKETS INC30 Sep 2016

3.000 2,167.250000Local1.000000
2,167.250000 6.78Base

6.78
150.000

325,087.50
325,087.5053

CITIGROUP GLOBAL MARKETS INC30 Sep 2016

3.000 2,167.250000Local1.000000
2,167.250000 6.78Base

6.78
150.000

325,087.50
325,087.5055

ADI0K3W33 Total

1,532.28 72,965,989.37678.000 Local

1,532.28 72,965,989.37Base33,900.000
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933.000 Local
Base

2,099.38
2,099.38

100,227,689.37
100,227,689.3746,650.000

US DOLLAR Total

FUTURE BUY TO OPEN  Total
933.000

46,650.000 Base 2,099.38 100,227,689.37

100,227,689.372,099.38

933.000

FUTURE PURCHASE Total

46,650.000 Base

Books Closed Prepared by State StreetPage 246



NHEM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CASH OVERLAYSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.413% 31 Dec 2030 05 Jul 2016

STIF FUND

157.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 157.51

157.51

STATE STREET BANK AND TRUST USD/CSW06 Jul 201631 Dec 2030 06 Jul 2016

STIF FUND

141,776.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,776.01

141,776.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.416% 31 Dec 2030 08 Jul 2016

STIF FUND

30,483.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,483.00

30,483.00

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

102,497.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 102,497.50

102,497.50

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

25,785.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,785.75

25,785.75

STATE STREET BANK AND TRUST USD/CSW22 Jul 201631 Dec 2030 22 Jul 2016

STIF FUND

223,757.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 223,757.25

223,757.25

STATE STREET BANK AND TRUST USD/CSW26 Jul 201631 Dec 2030 26 Jul 2016

STIF FUND

119,424.250 0.00100.000000Local1.000000 0.00 0.00 119,424.25
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100.000000 0.00 0.00Base 0.00 119,424.25

STATE STREET BANK AND TRUST USD/CSW28 Jul 201631 Dec 2030 28 Jul 2016

STIF FUND

63,773.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,773.25

63,773.25

STATE STREET BANK AND TRUST USD/CSW02 Aug 201631 Dec 2030 02 Aug 2016

STIF FUND

176,012.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 176,012.50

176,012.50

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016

STIF FUND

295,658.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 295,658.75

295,658.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.418% 31 Dec 2030 11 Aug 2016

STIF FUND

127,485.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 127,485.75

127,485.75

STATE STREET BANK AND TRUST USD/CSW17 Aug 201631 Dec 2030 17 Aug 2016

STIF FUND

233,755.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 233,755.50

233,755.50

STATE STREET BANK AND TRUST USD/CSW22 Aug 201631 Dec 2030 22 Aug 2016

STIF FUND

48,739.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 48,739.49

48,739.49

STATE STREET BANK AND TRUST USD/CSW23 Aug 201631 Dec 2030 23 Aug 2016

STIF FUND

8,444.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,444.76

8,444.76
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Broker NameTrd Date Stl Date
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Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW25 Aug 201631 Dec 2030 25 Aug 2016

STIF FUND

256,917.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 256,917.12

256,917.12

STATE STREET BANK AND TRUST USD/CSW26 Aug 201631 Dec 2030 26 Aug 2016

STIF FUND

29,649.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,649.88

29,649.88

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

126,199.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,199.50

126,199.50

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

433,773.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 433,773.35

433,773.35

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

44,403.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,403.46

44,403.46

STATE STREET BANK AND TRUST USD/CSW14 Sep 201631 Dec 2030 14 Sep 2016

STIF FUND

9,954,405.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,954,405.77

9,954,405.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.463% 31 Dec 2030 15 Sep 2016

STIF FUND

257,898.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 257,898.59

257,898.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.480% 31 Dec 2030 19 Sep 2016
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Units/Original Face

Comm Per Shr

STIF FUND

137,751.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 137,751.25

137,751.25

STATE STREET BANK AND TRUST USD/CSW21 Sep 201631 Dec 2030 21 Sep 2016

STIF FUND

1.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

42,959.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,959.50

42,959.50

STATE STREET BANK AND TRUST USD/CSW27 Sep 201631 Dec 2030 27 Sep 2016

STIF FUND

451,769.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 451,769.00

451,769.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.472% 31 Dec 2030 30 Sep 2016

STIF FUND

102,090.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 102,090.50

102,090.50
86199E9B7 Total

0.00 0.000.00 13,435,570.1913,435,570.190 Local

0.00 0.00 0.00 13,435,570.19Base

CASH COLLATERAL USD/FED912796JK6 WI TREASURY SEC. 05 Aug 2016 120.01%   08 Sep 2016 17 Aug 2016

3,000,000.000 0.0099.979222Local1.000000
99.979222 0.00 0.00Base

0.00
0.00
0.00 2,999,376.67

2,999,376.67

CASH COLLATERAL USD/DTC09 Aug 2016

2,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,900,000.00

2,900,000.00

CASH COLLATERAL USD/DTC09 Aug 2016 CANCEL
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-2,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,900,000.00

-2,900,000.00

CASH COLLATERAL USD/OTH09 Aug 2016 3109 Sep 2016

2,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,900,000.00

2,900,000.00
912796JK6 Total

0.00 0.000.00 5,899,376.675,900,000.000 Local

0.00 0.00 0.00 5,899,376.67Base

0.0019,335,570.190 Local
0.00Base

0.00
0.00

0.00
0.00

19,334,946.86
19,334,946.86

US DOLLAR Total

CASH EQUIVALENTS  Total
19,335,570.190

Base 0.00 0.00 0.00 19,334,946.86

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/OTH912796JK6 WI TREASURY SEC. 09 Aug 20160.01%   08 Sep 2016

5,900,000.000 12,975.08100.000000Local1.000000
100.000000 12,975.08 0.00Base

0.00
0.00
0.00 5,887,024.92

5,887,024.92

MATURITY USD/OTH09 Aug 2016 CANCEL

-5,900,000.000 -12,975.08100.000000Local1.000000
100.000000 -12,975.08 0.00Base

0.00
0.00
0.00 -5,887,024.92

-5,887,024.92
912796JK6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

US DOLLAR Total

Books Closed Prepared by State StreetPage 251



NHEM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CASH OVERLAYSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SHORT TERM MATURITIES  Total
0.000

Base 0.00 0.00 0.00 0.00

19,334,946.860.000.000.00

19,335,570.190

SALES Total

Base
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FUTURE SELL TO CLOSE
US DOLLAR

CITIGROUP GLOBAL MARKETS INCADI0GDTZ9 S+P500 EMINI FUT  SEP16 01 Jul 2016XCME 20160916

1.000 2,096.250000Local1.000000
2,096.250000 2.26Base

2.26
50.000

104,812.50
104,812.50131

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

5.000 2,096.250000Local1.000000
2,096.250000 11.30Base

11.30
250.000

524,062.50
524,062.50128

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

7.000 2,096.250000Local1.000000
2,096.250000 15.82Base

15.82
350.000

733,687.50
733,687.50134

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

4.000 2,096.250000Local1.000000
2,096.250000 9.04Base

9.04
200.000

419,250.00
419,250.00133

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

1.000 2,096.250000Local1.000000
2,096.250000 2.26Base

2.26
50.000

104,812.50
104,812.50125

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

1.000 2,096.250000Local1.000000
2,096.250000 2.26Base

2.26
50.000

104,812.50
104,812.50136

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

2.000 2,096.250000Local1.000000
2,096.250000 4.52Base

4.52
100.000

209,625.00
209,625.00137

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

1.000 2,096.250000Local1.000000
2,096.250000 2.26Base

2.26
50.000

104,812.50
104,812.50129

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

3.000 2,096.250000Local1.000000 6.78 314,437.50
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2,096.250000 6.78Base150.000 314,437.50127

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

2.000 2,096.250000Local1.000000
2,096.250000 4.52Base

4.52
100.000

209,625.00
209,625.00132

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

2.000 2,096.250000Local1.000000
2,096.250000 4.52Base

4.52
100.000

209,625.00
209,625.00126

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

4.000 2,096.250000Local1.000000
2,096.250000 9.04Base

9.04
200.000

419,250.00
419,250.00135

CITIGROUP GLOBAL MARKETS INC01 Jul 2016

16.000 2,096.250000Local1.000000
2,096.250000 36.16Base

36.16
800.000

1,677,000.00
1,677,000.00130

CITIGROUP GLOBAL MARKETS INC06 Jul 2016

5.000 2,090.000000Local1.000000
2,090.000000 11.30Base

11.30
250.000

522,500.00
522,500.00155

CITIGROUP GLOBAL MARKETS INC12 Jul 2016

1.000 2,146.500000Local1.000000
2,146.500000 2.06Base

2.06
50.000

107,325.00
107,325.00176

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

4.000 2,146.500000Local1.000000
2,146.500000 9.04Base

9.04
200.000

429,300.00
429,300.00182

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

4.000 2,146.500000Local1.000000
2,146.500000 9.04Base

9.04
200.000

429,300.00
429,300.00185

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

3.000 2,146.500000Local1.000000
2,146.500000 6.78Base

6.78
150.000

321,975.00
321,975.00177
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CITIGROUP GLOBAL MARKETS INC13 Jul 2016

10.000 2,146.500000Local1.000000
2,146.500000 22.60Base

22.60
500.000

1,073,250.00
1,073,250.00179

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

1.000 2,146.500000Local1.000000
2,146.500000 2.26Base

2.26
50.000

107,325.00
107,325.00184

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

1.000 2,146.500000Local1.000000
2,146.500000 2.26Base

2.26
50.000

107,325.00
107,325.00178

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

1.000 2,146.500000Local1.000000
2,146.500000 2.26Base

2.26
50.000

107,325.00
107,325.00180

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

1.000 2,146.500000Local1.000000
2,146.500000 2.26Base

2.26
50.000

107,325.00
107,325.00183

CITIGROUP GLOBAL MARKETS INC13 Jul 2016

10.000 2,146.500000Local1.000000
2,146.500000 22.60Base

22.60
500.000

1,073,250.00
1,073,250.00181

CITIGROUP GLOBAL MARKETS INC14 Jul 2016

1.000 2,157.000000Local1.000000
2,157.000000 2.06Base

2.06
50.000

107,850.00
107,850.00188

CITIGROUP GLOBAL MARKETS INC14 Jul 2016

15.000 2,157.000000Local1.000000
2,157.000000 30.90Base

30.90
750.000

1,617,750.00
1,617,750.00186

CITIGROUP GLOBAL MARKETS INC14 Jul 2016

10.000 2,157.000000Local1.000000
2,157.000000 20.60Base

20.60
500.000

1,078,500.00
1,078,500.00189

CITIGROUP GLOBAL MARKETS INC14 Jul 2016
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5.000 2,157.000000Local1.000000
2,157.000000 10.30Base

10.30
250.000

539,250.00
539,250.00187

CITIGROUP GLOBAL MARKETS INC18 Jul 2016

8.000 2,160.750000Local1.000000
2,160.750000 16.48Base

16.48
400.000

864,300.00
864,300.00192

CITIGROUP GLOBAL MARKETS INC21 Jul 2016

1.000 2,154.500000Local1.000000
2,154.500000 2.26Base

2.26
50.000

107,725.00
107,725.00194

CITIGROUP GLOBAL MARKETS INC03 Aug 2016

2.000 2,154.250000Local1.000000
2,154.250000 4.52Base

4.52
100.000

215,425.00
215,425.00210

CITIGROUP GLOBAL MARKETS INC03 Aug 2016

3.000 2,154.250000Local1.000000
2,154.250000 6.78Base

6.78
150.000

323,137.50
323,137.50211

CITIGROUP GLOBAL MARKETS INC08 Aug 2016

1.000 2,173.750000Local1.000000
2,173.750000 2.26Base

2.26
50.000

108,687.50
108,687.50214

CITIGROUP GLOBAL MARKETS INC10 Aug 2016

7.000 2,169.000000Local1.000000
2,169.000000 15.82Base

15.82
350.000

759,150.00
759,150.00216

CITIGROUP GLOBAL MARKETS INC12 Aug 2016

1.000 2,178.500000Local1.000000
2,178.500000 2.26Base

2.26
50.000

108,925.00
108,925.00218

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

1.000 2,179.500000Local1.000000
2,179.500000 2.26Base

2.26
50.000

108,975.00
108,975.00220

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

1.000 2,179.500000Local1.000000 2.26 108,975.00
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2,179.500000 2.26Base50.000 108,975.00223

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

5.000 2,179.500000Local1.000000
2,179.500000 11.30Base

11.30
250.000

544,875.00
544,875.00224

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

8.000 2,179.500000Local1.000000
2,179.500000 18.08Base

18.08
400.000

871,800.00
871,800.00225

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

1.000 2,179.500000Local1.000000
2,179.500000 2.26Base

2.26
50.000

108,975.00
108,975.00226

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

1.000 2,179.500000Local1.000000
2,179.500000 2.26Base

2.26
50.000

108,975.00
108,975.00221

CITIGROUP GLOBAL MARKETS INC16 Aug 2016

1.000 2,179.500000Local1.000000
2,179.500000 2.26Base

2.26
50.000

108,975.00
108,975.00222

CITIGROUP GLOBAL MARKETS INC17 Aug 2016

1.000 2,176.500000Local1.000000
2,176.500000 2.26Base

2.26
50.000

108,825.00
108,825.00227

CITIGROUP GLOBAL MARKETS INC19 Aug 2016

1.000 2,180.750000Local1.000000
2,180.750000 2.26Base

2.26
50.000

109,037.50
109,037.50229

CITIGROUP GLOBAL MARKETS INC19 Aug 2016

1.000 2,180.750000Local1.000000
2,180.750000 2.26Base

2.26
50.000

109,037.50
109,037.50230

CITIGROUP GLOBAL MARKETS INC22 Aug 2016

11.000 2,180.000000Local1.000000
2,180.000000 24.86Base

24.86
550.000

1,199,000.00
1,199,000.00231
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CITIGROUP GLOBAL MARKETS INC24 Aug 2016

20.000 2,176.750000Local1.000000
2,176.750000 41.20Base

41.20
1,000.000

2,176,750.00
2,176,750.00234

CITIGROUP GLOBAL MARKETS INC24 Aug 2016

1.000 2,176.750000Local1.000000
2,176.750000 2.06Base

2.06
50.000

108,837.50
108,837.50233

CITIGROUP GLOBAL MARKETS INC24 Aug 2016

15.000 2,176.750000Local1.000000
2,176.750000 30.90Base

30.90
750.000

1,632,562.50
1,632,562.50235

CITIGROUP GLOBAL MARKETS INC24 Aug 2016

16.000 2,176.750000Local1.000000
2,176.750000 32.96Base

32.96
800.000

1,741,400.00
1,741,400.00236

CITIGROUP GLOBAL MARKETS INC26 Aug 2016

1.000 2,161.500000Local1.000000
2,161.500000 2.26Base

2.26
50.000

108,075.00
108,075.00240

CITIGROUP GLOBAL MARKETS INC26 Aug 2016

9.000 2,161.500000Local1.000000
2,161.500000 20.34Base

20.34
450.000

972,675.00
972,675.00241

CITIGROUP GLOBAL MARKETS INC26 Aug 2016

1.000 2,161.500000Local1.000000
2,161.500000 2.26Base

2.26
50.000

108,075.00
108,075.00242

CITIGROUP GLOBAL MARKETS INC26 Aug 2016

2.000 2,161.500000Local1.000000
2,161.500000 4.52Base

4.52
100.000

216,150.00
216,150.00238

CITIGROUP GLOBAL MARKETS INC26 Aug 2016

2.000 2,161.500000Local1.000000
2,161.500000 4.52Base

4.52
100.000

216,150.00
216,150.00237

CITIGROUP GLOBAL MARKETS INC26 Aug 2016
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1.000 2,161.500000Local1.000000
2,161.500000 2.26Base

2.26
50.000

108,075.00
108,075.00239

CITIGROUP GLOBAL MARKETS INC26 Aug 2016

6.000 2,161.500000Local1.000000
2,161.500000 13.56Base

13.56
300.000

648,450.00
648,450.00243

CITIGROUP GLOBAL MARKETS INC30 Aug 2016

7.000 2,171.750000Local1.000000
2,171.750000 15.82Base

15.82
350.000

760,112.50
760,112.50245

CITIGROUP GLOBAL MARKETS INC13 Sep 2016

200.000 2,158.600000Local1.000000
2,158.600000 852.02Base

852.02
10,000.000

21,586,000.00
21,586,000.00256

CITIGROUP GLOBAL MARKETS INC13 Sep 2016

77.000 2,158.600000Local1.000000
2,158.600000 0.00Base

0.00
3,850.000

8,310,610.00
8,310,610.00257

CITIGROUP GLOBAL MARKETS INC13 Sep 2016

100.000 2,158.600000Local1.000000
2,158.600000 0.00Base

0.00
5,000.000

10,793,000.00
10,793,000.00258

CITIGROUP GLOBAL MARKETS INC14 Sep 2016

93.000 2,128.800000Local1.000000
2,128.800000 210.18Base

210.18
4,650.000

9,898,920.00
9,898,920.00259

ADI0GDTZ9 Total

1,624.62 78,226,005.00727.000 Local

1,624.62 78,226,005.00Base36,350.000

CITIGROUP GLOBAL MARKETS INCADI0K3W33 S+P500 EMINI FUT  DEC16 13 Sep 2016XCME 20161216

2.000 2,118.500000Local1.000000
2,118.500000 4.52Base

4.52
100.000

211,850.00
211,850.0021

CITIGROUP GLOBAL MARKETS INC14 Sep 2016

2.000 2,119.000000Local1.000000 4.52 211,900.00
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FUND:
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ISBI - CASH OVERLAYSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

2,119.000000 4.52Base100.000 211,900.0023

CITIGROUP GLOBAL MARKETS INC14 Sep 2016

60.000 2,119.000000Local1.000000
2,119.000000 135.60Base

135.60
3,000.000

6,357,000.00
6,357,000.0024

CITIGROUP GLOBAL MARKETS INC15 Sep 2016

43.000 2,139.500000Local1.000000
2,139.500000 97.18Base

97.18
2,150.000

4,599,925.00
4,599,925.0025

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

3.000 2,137.750000Local1.000000
2,137.750000 6.78Base

6.78
150.000

320,662.50
320,662.5035

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

1.000 2,137.750000Local1.000000
2,137.750000 2.26Base

2.26
50.000

106,887.50
106,887.5033

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

3.000 2,137.750000Local1.000000
2,137.750000 6.78Base

6.78
150.000

320,662.50
320,662.5030

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

5.000 2,137.750000Local1.000000
2,137.750000 11.30Base

11.30
250.000

534,437.50
534,437.5029

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

27.000 2,137.750000Local1.000000
2,137.750000 61.02Base

61.02
1,350.000

2,885,962.50
2,885,962.5032

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

3.000 2,137.750000Local1.000000
2,137.750000 6.78Base

6.78
150.000

320,662.50
320,662.5031

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

1.000 2,137.750000Local1.000000
2,137.750000 2.26Base

2.26
50.000

106,887.50
106,887.5034
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

1.000 2,137.750000Local1.000000
2,137.750000 2.26Base

2.26
50.000

106,887.50
106,887.5028

CITIGROUP GLOBAL MARKETS INC19 Sep 2016

2.000 2,137.750000Local1.000000
2,137.750000 4.52Base

4.52
100.000

213,775.00
213,775.0036

CITIGROUP GLOBAL MARKETS INC21 Sep 2016

8.000 2,142.250000Local1.000000
2,142.250000 18.08Base

18.08
400.000

856,900.00
856,900.0038

CITIGROUP GLOBAL MARKETS INC21 Sep 2016

6.000 2,142.250000Local1.000000
2,142.250000 13.56Base

13.56
300.000

642,675.00
642,675.0039

CITIGROUP GLOBAL MARKETS INC26 Sep 2016

2.000 2,139.500000Local1.000000
2,139.500000 4.52Base

4.52
100.000

213,950.00
213,950.0046

CITIGROUP GLOBAL MARKETS INC26 Sep 2016

2.000 2,139.500000Local1.000000
2,139.500000 4.52Base

4.52
100.000

213,950.00
213,950.0047

CITIGROUP GLOBAL MARKETS INC27 Sep 2016

3.000 2,150.500000Local1.000000
2,150.500000 6.78Base

6.78
150.000

322,575.00
322,575.0048

CITIGROUP GLOBAL MARKETS INC28 Sep 2016

3.000 2,160.500000Local1.000000
2,160.500000 6.78Base

6.78
150.000

324,075.00
324,075.0049

ADI0K3W33 Total

400.02 18,871,625.00177.000 Local

400.02 18,871,625.00Base8,850.000
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

904.000 Local
Base

2,024.64
2,024.64

97,097,630.00
97,097,630.0045,200.000

US DOLLAR Total

FUTURE SELL TO CLOSE  Total
904.000

45,200.000 Base 2,024.64 97,097,630.00

97,097,630.002,024.64

904.000

FUTURE SALES Total

45,200.000 Base
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FUND:
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ISBI - CASHPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

9,050,049.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,050,049.57

9,050,049.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

81,666,667.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,666,667.86

81,666,667.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

307,663.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 307,663.32

307,663.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

713,472.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 713,472.38

713,472.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

310,132.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 310,132.01

310,132.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

3,696,579.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,696,579.83

3,696,579.83

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

12,676,371.470 0.00100.000000Local1.000000 0.00 0.00 12,676,371.47
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INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 12,676,371.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

982,248.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 982,248.00

982,248.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

184,455.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 184,455.61

184,455.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

368,929.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 368,929.47

368,929.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

500,864.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,864.68

500,864.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

99,200.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 99,200.00

99,200.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

1,232,854.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,232,854.78

1,232,854.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

77,702.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 77,702.11

77,702.11
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

19,999,964.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,999,964.82

19,999,964.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

12,435,182.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,435,182.96

12,435,182.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

1,686,292.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,686,292.36

1,686,292.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

27,430.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,430.00

27,430.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

465.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 465.79

465.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

95,054.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,054.62

95,054.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

41,075,550.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,075,550.00

41,075,550.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016
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July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

891,618.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 891,618.00

891,618.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

431,928.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 431,928.00

431,928.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

511,090.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 511,090.00

511,090.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

1,669,312.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,669,312.18

1,669,312.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

104,318.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 104,318.74

104,318.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

6,048,337.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,048,337.00

6,048,337.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

1,517,987.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,517,987.27

1,517,987.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

163,239.640 0.00100.000000Local1.000000 0.00 0.00 163,239.64
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 163,239.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

73,156,806.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,156,806.86

73,156,806.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

3,213,437.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,213,437.05

3,213,437.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

53,956.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,956.37

53,956.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

978,960.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 978,960.00

978,960.00
86199E9B7 Total

0.00 0.000.00 275,928,122.75275,928,122.750 Local

0.00 0.00 0.00 275,928,122.75Base

0.00275,928,122.750 Local
0.00Base

0.00
0.00

0.00
0.00

275,928,122.75
275,928,122.75

US DOLLAR Total

CASH EQUIVALENTS  Total
275,928,122.750

Base 0.00 0.00 0.00 275,928,122.75
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

275,928,122.750.000.000.00

275,928,122.750

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 268



NHEN
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.502% 31 Dec 2030 05 Jul 2016

STIF FUND

104,004.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 104,004.27

104,004.27

STATE STREET BANK AND TRUST USD/CSW08 Jul 201631 Dec 2030 08 Jul 2016

STIF FUND

548,290.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 548,290.47

548,290.47

STATE STREET BANK AND TRUST USD/CSW12 Jul 201631 Dec 2030 12 Jul 2016

STIF FUND

456,839.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 456,839.00

456,839.00

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

53,495.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,495.48

53,495.48

STATE STREET BANK AND TRUST USD/CSW21 Jul 201631 Dec 2030 21 Jul 2016

STIF FUND

149,996,053.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,996,053.02

149,996,053.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.511% 31 Dec 2030 22 Jul 2016

STIF FUND

133,130.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 133,130.52

133,130.52

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

1,859,858.840 0.00100.000000Local1.000000 0.00 0.00 1,859,858.84
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Price Interest
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,859,858.84

STATE STREET BANK AND TRUST USD/CSW08 Aug 201631 Dec 2030 08 Aug 2016

STIF FUND

544,485.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 544,485.13

544,485.13

STATE STREET BANK AND TRUST USD/CSW10 Aug 201631 Dec 2030 10 Aug 2016

STIF FUND

67,513.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,513.67

67,513.67

STATE STREET BANK AND TRUST USD/CSW12 Aug 201631 Dec 2030 12 Aug 2016

STIF FUND

9,843,957.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,843,957.21

9,843,957.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.536% 31 Dec 2030 16 Aug 2016

STIF FUND

232,235.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 232,235.56

232,235.56

STATE STREET BANK AND TRUST USD/CSW19 Aug 201631 Dec 2030 19 Aug 2016

STIF FUND

358,731.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 358,731.00

358,731.00

STATE STREET BANK AND TRUST USD/CSW25 Aug 201631 Dec 2030 25 Aug 2016

STIF FUND

34,575,123.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,575,123.48

34,575,123.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.570% 31 Dec 2030 29 Aug 2016

STIF FUND

9,981,056.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,981,056.35

9,981,056.35
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW31 Aug 201631 Dec 2030 31 Aug 2016

STIF FUND

950,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 950,000.00

950,000.00

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

1,700,002.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,700,002.05

1,700,002.05

STATE STREET BANK AND TRUST USD/CSW08 Sep 201631 Dec 2030 08 Sep 2016

STIF FUND

66,370.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66,370.00

66,370.00

STATE STREET BANK AND TRUST USD/CSW15 Sep 201631 Dec 2030 15 Sep 2016

STIF FUND

8,010.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,010.44

8,010.44

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

91,929,126.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 91,929,126.57

91,929,126.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.615% 31 Dec 2030 26 Sep 2016

STIF FUND

1,494,924.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,494,924.44

1,494,924.44

STATE STREET BANK AND TRUST USD/CSW30 Sep 201631 Dec 2030 30 Sep 2016

STIF FUND

362,117.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 362,117.61

362,117.61
86199E9B7 Total
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NHEN
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 305,265,325.11305,265,325.110 Local

0.00 0.00 0.00 305,265,325.11Base

0.00305,265,325.110 Local
0.00Base

0.00
0.00

0.00
0.00

305,265,325.11
305,265,325.11

US DOLLAR Total

CASH EQUIVALENTS  Total
305,265,325.110

Base 0.00 0.00 0.00 305,265,325.11

305,265,325.110.000.000.00

305,265,325.110

SALES Total

Base
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NHEP
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI -CB RICHARD ELLIS INVPurchase and Sales by Report Date
CB RICHARD ELLIS INVESTORS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 273



NHEQ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ING CLARIONPurchase Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOSACI00Q1W6 CLARION PARTNERS 31 Aug 2016REIT 31 Aug 2016

650,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 650,000.00

650,000.00

CAPITAL CALL USD/BOS30 Sep 2016 30 Sep 2016

725,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 725,000.00

725,000.00
ACI00Q1W6 Total

0.00 0.000.00 1,375,000.001,375,000.000 Local

0.00 0.00 0.00 1,375,000.00Base

0.001,375,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,375,000.00
1,375,000.00

US DOLLAR Total

EQUITY  Total
1,375,000.000

Base 0.00 0.00 0.00 1,375,000.00

1,375,000.000.000.000.00

1,375,000.000

PURCHASE Total

Base
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NHEQ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ING CLARIONSales Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI00Q1W6 CLARION PARTNERS 15 Jul 2016REIT 15 Jul 2016

14,714,608.250 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 14,714,608.25

14,714,608.25

AUTREPAT-DISTRIBUTION USD/BOS29 Jul 2016 29 Jul 2016

1,740,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,740,000.00

1,740,000.00

RETURN OF CAPITAL USD/BOS31 Aug 2016 31 Aug 2016

2,094,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,094,000.00

2,094,000.00

AUTREPAT-DISTRIBUTION USD/BOS17 Aug 2016 17 Aug 2016

41,041,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 41,041,000.00

41,041,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

1,218,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,218,000.00

1,218,000.00
ACI00Q1W6 Total

0.00 0.000.00 60,807,608.2560,807,608.250 Local

0.00 0.00 0.00 60,807,608.25Base

0.0060,807,608.250 Local
0.00Base

0.00
0.00

0.00
0.00

60,807,608.25
60,807,608.25

US DOLLAR Total

EQUITY  Total
60,807,608.250

Base 0.00 0.00 0.00 60,807,608.25
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NHEQ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ING CLARIONSales Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

60,807,608.250.000.000.00

60,807,608.250

SALES Total

Base
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NHER
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - COMMONWEALTH REALTY ADVSales Report by Report Date
COMMONWEALTH REALTY ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

RETURN OF CAPITAL USD/BOSACI00LU47 ING TAKEOVER PORTFOLIO 31 Aug 2016REIT 31 Aug 2016

230,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 230,000.00

230,000.00

AUTREPAT-DISTRIBUTION USD/BOS16 Sep 2016 16 Sep 2016

43,660,610.150 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 43,660,610.15

43,660,610.15

AUTREPAT-DISTRIBUTION USD/BOS30 Sep 2016 30 Sep 2016

200,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00
ACI00LU47 Total

0.00 0.000.00 44,090,610.1544,090,610.150 Local

0.00 0.00 0.00 44,090,610.15Base

0.0044,090,610.150 Local
0.00Base

0.00
0.00

0.00
0.00

44,090,610.15
44,090,610.15

US DOLLAR Total

EQUITY  Total
44,090,610.150

Base 0.00 0.00 0.00 44,090,610.15

44,090,610.150.000.000.00

44,090,610.150

SALES Total

Base
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NHEU
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISERSPurchase and Sales by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 278



NHEX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

1,145.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,145.13

1,145.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

16,318.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,318.15

16,318.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

64,484.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64,484.80

64,484.80

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

32,507.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,507.70

32,507.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

174,226.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 174,226.03

174,226.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

16,231.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,231.30

16,231.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

95,034.490 0.00100.000000Local1.000000 0.00 0.00 95,034.49
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NHEX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 95,034.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

343,950.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 343,950.63

343,950.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

512,306.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 512,306.63

512,306.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

30,384.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,384.36

30,384.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

221,270.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 221,270.11

221,270.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

230,592.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,592.69

230,592.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

11,810.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,810.85

11,810.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

747,308.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 747,308.57

747,308.57
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NHEX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

121,674.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 121,674.36

121,674.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

270,419.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 270,419.22

270,419.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

92,306.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 92,306.13

92,306.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

9,576.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,576.00

9,576.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

114,970.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,970.65

114,970.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

37,262.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,262.11

37,262.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

8,857.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,857.53

8,857.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016
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NHEX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

23,457.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,457.08

23,457.08

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

23,146.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,146.86

23,146.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

487,770.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 487,770.35

487,770.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

141,750.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,750.30

141,750.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

176,909.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 176,909.24

176,909.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

287,167.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 287,167.41

287,167.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

153,266.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 153,266.04

153,266.04
86199E9B7 Total

0.00 0.000.00 4,446,104.724,446,104.720 Local

0.00 0.00 0.00 4,446,104.72Base
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NHEX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.004,446,104.720 Local
0.00Base

0.00
0.00

0.00
0.00

4,446,104.72
4,446,104.72

US DOLLAR Total

CASH EQUIVALENTS  Total
4,446,104.720

Base 0.00 0.00 0.00 4,446,104.72

EQUITY
US DOLLAR

KING, CL,& ASSOCIATES, INC USD/DTC077454106 BELDEN INC 12 Sep 2016 0.03COMMON STOCK USD.01 15 Sep 2016

2,455.000 0.0063.615900Local1.000000
63.615900 0.00 73.65Base

73.65
0.00
0.00 156,250.68

156,250.68

KING, CL,& ASSOCIATES, INC USD/DTC13 Sep 2016 0.0316 Sep 2016

3,040.000 0.0063.806000Local1.000000
63.806000 0.00 91.20Base

91.20
0.00
0.00 194,061.44

194,061.44
077454106 Total

164.85 0.000.00 350,312.125,495.000 Local

0.00 164.85 0.00 350,312.12Base

MESIROW FINANCIAL INC. USD/DTC36237H101 G III APPAREL GROUP LTD 05 Aug 2016 0.03COMMON STOCK USD.01 10 Aug 2016

3,560.000 0.0041.325000Local1.000000
41.325000 0.00 106.80Base

106.80
0.00
0.00 147,223.80

147,223.80

KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016

1,982.000 0.0044.154100Local1.000000
44.154100 0.00 79.28Base

79.28
0.00
0.00 87,592.71

87,592.71
36237H101 Total

186.08 0.000.00 234,816.515,542.000 Local

0.00 186.08 0.00 234,816.51Base

KEYBANC CAPITAL MARKETS INC USD/DTC428291108 HEXCEL CORP 15 Aug 2016 0.04COMMON STOCK USD.01 18 Aug 2016
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NHEX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,282.000 0.0045.190800Local1.000000
45.190800 0.00 91.28Base

91.28
0.00
0.00 103,216.69

103,216.69

KEYBANC CAPITAL MARKETS INC USD/DTC431571108 HILLENBRAND INC 16 Aug 2016 0.04COMMON STOCK 19 Aug 2016

5,119.000 0.0032.145400Local1.000000
32.145400 0.00 204.76Base

204.76
0.00
0.00 164,757.06

164,757.06

KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016

6,657.000 0.0031.830200Local1.000000
31.830200 0.00 266.28Base

266.28
0.00
0.00 212,159.92

212,159.92
431571108 Total

471.04 0.000.00 376,916.9811,776.000 Local

0.00 471.04 0.00 376,916.98Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC440327104 HORACE MANN EDUCATORS 14 Sep 2016 0.03COMMON STOCK USD.001 19 Sep 2016

1,532.000 0.0034.410700Local1.000000
34.410700 0.00 45.96Base

45.96
0.00
0.00 52,763.15

52,763.15

JONESTRADING INSTITUTIONAL SERVICES USD/DTC14 Sep 2016 0.0319 Sep 2016

1,100.000 0.0034.420000Local1.000000
34.420000 0.00 33.00Base

33.00
0.00
0.00 37,895.00

37,895.00

KEEFE BRUYETTE + WOODS INC USD/DTC15 Sep 2016 0.0320 Sep 2016

1,692.000 0.0035.100000Local1.000000
35.100000 0.00 50.76Base

50.76
0.00
0.00 59,439.96

59,439.96

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC15 Sep 2016 0.0320 Sep 2016

3,552.000 0.0034.722300Local1.000000
34.722300 0.00 106.56Base

106.56
0.00
0.00 123,440.17

123,440.17

KEEFE BRUYETTE + WOODS INC USD/DTC16 Sep 2016 0.0321 Sep 2016

5,797.000 0.0035.087700Local1.000000
35.087700 0.00 173.91Base

173.91
0.00
0.00 203,577.31

203,577.31

KEEFE BRUYETTE + WOODS INC USD/DTC19 Sep 2016 0.0322 Sep 2016

1,237.000 0.0035.578000Local1.000000 37.11 0.00 44,047.10
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35.578000 0.00 37.11Base 0.00 44,047.10

KEEFE BRUYETTE + WOODS INC USD/DTC20 Sep 2016 0.0323 Sep 2016

2,016.000 0.0035.992800Local1.000000
35.992800 0.00 60.48Base

60.48
0.00
0.00 72,621.96

72,621.96

KEEFE BRUYETTE + WOODS INC USD/DTC21 Sep 2016 0.0326 Sep 2016

2,943.000 0.0036.270000Local1.000000
36.270000 0.00 88.29Base

88.29
0.00
0.00 106,830.90

106,830.90

JONESTRADING INSTITUTIONAL SERVICES USD/DTC21 Sep 2016 0.0326 Sep 2016

8,457.000 0.0036.288700Local1.000000
36.288700 0.00 253.71Base

253.71
0.00
0.00 307,147.25

307,147.25

KEEFE BRUYETTE + WOODS INC USD/DTC22 Sep 2016 0.0327 Sep 2016

1,967.000 0.0037.204600Local1.000000
37.204600 0.00 59.01Base

59.01
0.00
0.00 73,240.46

73,240.46

JONESTRADING INSTITUTIONAL SERVICES USD/DTC22 Sep 2016 0.0327 Sep 2016

3,383.000 0.0037.201300Local1.000000
37.201300 0.00 101.49Base

101.49
0.00
0.00 125,953.49

125,953.49

JONESTRADING INSTITUTIONAL SERVICES USD/DTC23 Sep 2016 0.0328 Sep 2016

5,052.000 0.0037.002000Local1.000000
37.002000 0.00 151.56Base

151.56
0.00
0.00 187,085.66

187,085.66

CANTOR FITZGERALD + CO. USD/DTC23 Sep 2016 0.0328 Sep 2016

2,041.000 0.0036.950000Local1.000000
36.950000 0.00 61.23Base

61.23
0.00
0.00 75,476.18

75,476.18

LOOP CAPITAL MARKETS USD/DTC27 Sep 2016 0.0330 Sep 2016

2,867.000 0.0036.190800Local1.000000
36.190800 0.00 86.01Base

86.01
0.00
0.00 103,845.03

103,845.03

LOOP CAPITAL MARKETS USD/DTC28 Sep 2016 0.03OPEN

5,360.000 0.0036.728500Local1.000000
36.728500 0.00 160.80Base

160.80
0.00
0.00 197,025.56

197,025.56
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LOOP CAPITAL MARKETS USD/DTC29 Sep 2016 0.03OPEN

228.000 0.0037.038000Local1.000000
37.038000 0.00 6.84Base

6.84
0.00
0.00 8,451.50

8,451.50

JONESTRADING INSTITUTIONAL SERVICES USD/DTC29 Sep 2016 0.02OPEN

8,978.000 0.0037.100000Local1.000000
37.100000 0.00 179.56Base

179.56
0.00
0.00 333,263.36

333,263.36
440327104 Total

1,656.28 0.000.00 2,112,104.0458,202.000 Local

0.00 1,656.28 0.00 2,112,104.04Base

SEAPORT GROUP SECURITIES, LLC USD/DTC477839104 JOHN BEAN TECHNOLOGIES CORP 14 Sep 2016 0.03COMMON STOCK USD.01 19 Sep 2016

4,483.000 0.0064.857400Local1.000000
64.857400 0.00 134.49Base

134.49
0.00
0.00 290,890.21

290,890.21

STIFEL NICOLAUS + CO INC USD/DTC536797103 LITHIA MOTORS INC CL A 05 Aug 2016 0.04COMMON STOCK 10 Aug 2016

243.000 0.0086.039200Local1.000000
86.039200 0.00 9.72Base

9.72
0.00
0.00 20,917.25

20,917.25

KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016

768.000 0.0084.638800Local1.000000
84.638800 0.00 30.72Base

30.72
0.00
0.00 65,033.32

65,033.32
536797103 Total

40.44 0.000.00 85,950.571,011.000 Local

0.00 40.44 0.00 85,950.57Base

KING, CL,& ASSOCIATES, INC USD/DTC678026105 OIL STATES INTERNATIONAL INC 30 Sep 2016 0.03COMMON STOCK USD.01 OPEN

968.000 0.0031.489400Local1.000000
31.489400 0.00 29.04Base

29.04
0.00
0.00 30,510.78

30,510.78

MESIROW FINANCIAL INC. USD/DTC28 Sep 2016 0.03OPEN

6,696.000 0.0027.871600Local1.000000
27.871600 0.00 200.88Base

200.88
0.00
0.00 186,829.11

186,829.11
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678026105 Total

229.92 0.000.00 217,339.897,664.000 Local

0.00 229.92 0.00 217,339.89Base

KEYBANC CAPITAL MARKETS INC USD/DTC73179P106 POLYONE CORPORATION 28 Jul 2016 0.04COMMON STOCK USD.01 02 Aug 2016

9,535.000 0.0035.671500Local1.000000
35.671500 0.00 381.40Base

381.40
0.00
0.00 340,509.15

340,509.15

RBC CAPITAL MARKETS USD/DTC28 Sep 2016 0.03OPEN

3,021.000 0.0033.812600Local1.000000
33.812600 0.00 90.63Base

90.63
0.00
0.00 102,238.49

102,238.49

MESIROW FINANCIAL INC. USD/DTC28 Sep 2016 0.03OPEN

3,021.000 0.0033.812598Local1.000000
33.812598 0.00 90.63Base

90.63
0.00
0.00 102,238.49

102,238.49

MESIROW FINANCIAL INC. USD/DTC27 Sep 2016 3 0.03OPEN

2,196.000 0.0033.226000Local1.000000
33.226000 0.00 65.88Base

65.88
0.00
0.00 73,030.18

73,030.18
73179P106 Total

628.54 0.000.00 618,016.3117,773.000 Local

0.00 628.54 0.00 618,016.31Base

SEAPORT GROUP SECURITIES, LLC USD/DTC808194104 SCHULMAN (A.) INC 05 Aug 2016 0.04COMMON STOCK USD1.0 10 Aug 2016

3,791.000 0.0029.434700Local1.000000
29.434700 0.00 151.64Base

151.64
0.00
0.00 111,738.59

111,738.59

SEAPORT GROUP SECURITIES, LLC USD/DTC28 Sep 2016 0.04OPEN

2,355.000 0.0028.227100Local1.000000
28.227100 0.00 94.20Base

94.20
0.00
0.00 66,569.02

66,569.02

SEAPORT GROUP SECURITIES, LLC USD/DTC29 Sep 2016 0.04OPEN

1,501.000 0.0029.037800Local1.000000
29.037800 0.00 60.04Base

60.04
0.00
0.00 43,645.78

43,645.78
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SEAPORT GROUP SECURITIES, LLC USD/DTC30 Sep 2016 0.04OPEN

4,584.000 0.0028.640000Local1.000000
28.640000 0.00 183.36Base

183.36
0.00
0.00 131,469.12

131,469.12
808194104 Total

489.24 0.000.00 353,422.5112,231.000 Local

0.00 489.24 0.00 353,422.51Base

PERSHING LLC USD/DTC840441109 SOUTH STATE CORP 16 Aug 2016 0.04COMMON STOCK USD2.5 19 Aug 2016

1,628.000 0.0072.345700Local1.000000
72.345700 0.00 65.12Base

65.12
0.00
0.00 117,843.92

117,843.92

KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016

880.000 0.0072.244100Local1.000000
72.244100 0.00 35.20Base

35.20
0.00
0.00 63,610.01

63,610.01

RBC CAPITAL MARKETS USD/DTC29 Sep 2016 0.03OPEN

1,223.000 0.0074.948700Local1.000000
74.948700 0.00 36.69Base

36.69
0.00
0.00 91,698.95

91,698.95

MESIROW FINANCIAL INC. USD/DTC28 Sep 2016 0.03OPEN

675.000 0.0074.676900Local1.000000
74.676900 0.00 20.25Base

20.25
0.00
0.00 50,427.16

50,427.16
840441109 Total

157.26 0.000.00 323,580.044,406.000 Local

0.00 157.26 0.00 323,580.04Base

MESIROW FINANCIAL INC. USD/DTC858155203 STEELCASE INC CL A 29 Jun 2016 0.02COMMON STOCK 05 Jul 2016

23,831.000 0.0013.522700Local1.000000
13.522700 0.00 476.62Base

476.62
0.00
0.00 322,736.08

322,736.08

RBC CAPITAL MARKETS USD/DTC05 Aug 2016 0.0310 Aug 2016

6,094.000 0.0015.024900Local1.000000
15.024900 0.00 182.82Base

182.82
0.00
0.00 91,744.56

91,744.56
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KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016

7,348.000 0.0014.359400Local1.000000
14.359400 0.00 293.92Base

293.92
0.00
0.00 105,806.79

105,806.79

JOHNSON RICE & COMPANY LLC USD/DTC30 Sep 2016 0.03OPEN

16,341.000 0.0013.879900Local1.000000
13.879900 0.00 490.23Base

490.23
0.00
0.00 227,301.68

227,301.68

RBC CAPITAL MARKETS USD/DTC28 Sep 2016 0.03OPEN

7,143.000 0.0014.128600Local1.000000
14.128600 0.00 214.29Base

214.29
0.00
0.00 101,134.88

101,134.88

RBC CAPITAL MARKETS USD/DTC29 Sep 2016 0.02OPEN

11,601.000 0.0014.121200Local1.000000
14.121200 0.00 232.02Base

232.02
0.00
0.00 164,052.06

164,052.06

MESIROW FINANCIAL INC. USD/DTC28 Sep 2016 0.03OPEN

7,143.000 0.0014.128600Local1.000000
14.128600 0.00 214.29Base

214.29
0.00
0.00 101,134.88

101,134.88

MESIROW FINANCIAL INC. USD/DTC27 Sep 2016 3 0.03OPEN

4,739.000 0.0014.061000Local1.000000
14.061000 0.00 142.17Base

142.17
0.00
0.00 66,777.25

66,777.25
858155203 Total

2,246.36 0.000.00 1,180,688.1884,240.000 Local

0.00 2,246.36 0.00 1,180,688.18Base

STIFEL NICOLAUS + CO INC USD/DTC860630102 STIFEL FINANCIAL CORP 05 Aug 2016 0.04COMMON STOCK USD.15 10 Aug 2016

3,901.000 0.0037.356100Local1.000000
37.356100 0.00 156.04Base

156.04
0.00
0.00 145,882.19

145,882.19

KEYBANC CAPITAL MARKETS INC USD/DTC16 Aug 2016 0.0419 Aug 2016

6,309.000 0.0037.266400Local1.000000
37.266400 0.00 252.36Base

252.36
0.00
0.00 235,366.08

235,366.08

KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016
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2,589.000 0.0037.115900Local1.000000
37.115900 0.00 103.56Base

103.56
0.00
0.00 96,196.63

96,196.63

KEYBANC CAPITAL MARKETS INC USD/DTC17 Aug 2016 0.0422 Aug 2016

6,143.000 0.0037.469399Local1.000000
37.469399 0.00 245.72Base

245.72
0.00
0.00 230,420.24

230,420.24
860630102 Total

757.68 0.000.00 707,865.1418,942.000 Local

0.00 757.68 0.00 707,865.14Base

KEYBANC CAPITAL MARKETS INC USD/DTC88224Q107 TEXAS CAPITAL BANCSHARES INC 16 Aug 2016 0.04COMMON STOCK USD.01 19 Aug 2016

2,930.000 0.0050.576100Local1.000000
50.576100 0.00 117.20Base

117.20
0.00
0.00 148,305.17

148,305.17

KEYBANC CAPITAL MARKETS INC USD/DTC15 Aug 2016 0.0418 Aug 2016

866.000 0.0050.427600Local1.000000
50.427600 0.00 34.64Base

34.64
0.00
0.00 43,704.94

43,704.94
88224Q107 Total

151.84 0.000.00 192,010.113,796.000 Local

0.00 151.84 0.00 192,010.11Base

0.00237,843.000 Local
0.00Base

7,405.30
7,405.30

0.00
0.00

7,147,129.30
7,147,129.30

US DOLLAR Total

EQUITY  Total
237,843.000

Base 0.00 7,405.30 0.00 7,147,129.30

11,593,234.020.007,405.300.00

4,683,947.720

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

703,045.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 703,045.90

703,045.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.490% 31 Dec 2030 06 Jul 2016

STIF FUND

93,472.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 93,472.88

93,472.88

STATE STREET BANK AND TRUST USD/CSW11 Jul 201631 Dec 2030 11 Jul 2016

STIF FUND

2,407.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,407.87

2,407.87

STATE STREET BANK AND TRUST USD/CSW12 Jul 201631 Dec 2030 12 Jul 2016

STIF FUND

322,736.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 322,736.08

322,736.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.510% 31 Dec 2030 21 Jul 2016

STIF FUND

169,273.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 169,273.20

169,273.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.502% 31 Dec 2030 10 Aug 2016

STIF FUND

353,537.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 353,537.70

353,537.70

STATE STREET BANK AND TRUST USD/CSW11 Aug 201631 Dec 2030 11 Aug 2016

STIF FUND

238,968.360 0.00100.000000Local1.000000 0.00 0.00 238,968.36
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100.000000 0.00 0.00Base 0.00 238,968.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.499% 31 Dec 2030 19 Aug 2016

STIF FUND

455,362.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 455,362.37

455,362.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.501% 31 Dec 2030 02 Sep 2016

STIF FUND

33.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33.82

33.82

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

189,552.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 189,552.64

189,552.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.521% 31 Dec 2030 21 Sep 2016

STIF FUND

563,366.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 563,366.68

563,366.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.524% 31 Dec 2030 22 Sep 2016

STIF FUND

44,047.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,047.10

44,047.10

STATE STREET BANK AND TRUST USD/CSW26 Sep 201631 Dec 2030 26 Sep 2016

STIF FUND

413,978.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 413,978.15

413,978.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.528% 31 Dec 2030 27 Sep 2016

STIF FUND

199,193.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 199,193.95

199,193.95
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.536% 31 Dec 2030 28 Sep 2016

STIF FUND

262,561.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 262,561.84

262,561.84
86199E9B7 Total

0.00 0.000.00 4,011,538.544,011,538.540 Local

0.00 0.00 0.00 4,011,538.54Base

0.004,011,538.540 Local
0.00Base

0.00
0.00

0.00
0.00

4,011,538.54
4,011,538.54

US DOLLAR Total

CASH EQUIVALENTS  Total
4,011,538.540

Base 0.00 0.00 0.00 4,011,538.54

EQUITY
US DOLLAR

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC018522300 ALLETE INC 15 Aug 2016 0.03COMMON STOCK 18 Aug 2016

858.000 0.0060.606600Local1.000000
60.606600 0.00 25.74Base

25.74
1.14
1.14 51,973.58

51,973.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Aug 2016 0.0319 Aug 2016

3,683.000 0.0059.607700Local1.000000
59.607700 0.00 110.49Base

110.49
4.79
4.79 219,419.88

219,419.88

JOHNSON RICE & COMPANY LLC USD/DTC14 Sep 2016 0.0319 Sep 2016

4,874.000 0.0058.415200Local1.000000
58.415200 0.00 146.22Base

146.22
6.21
6.21 284,563.25

284,563.25
018522300 Total

282.45 12.140.00 555,956.719,415.000 Local

0.00 282.45 12.14 555,956.71Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC22002T108 CORPORATE OFFICE PROPERTIES 15 Aug 2016 0.03REIT USD.01 18 Aug 2016

5,225.000 0.0029.014400Local1.000000
29.014400 0.00 156.75Base

156.75
3.31
3.31 151,440.18

151,440.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Aug 2016 0.0319 Aug 2016

5,111.000 0.0028.652800Local1.000000
28.652800 0.00 153.33Base

153.33
3.20
3.20 146,287.93

146,287.93
22002T108 Total

310.08 6.510.00 297,728.1110,336.000 Local

0.00 310.08 6.51 297,728.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC32054K103 FIRST INDUSTRIAL REALTY TR 15 Aug 2016 0.03REIT USD.01 18 Aug 2016

5,137.000 0.0029.184100Local1.000000
29.184100 0.00 154.11Base

154.11
3.27
3.27 149,761.34

149,761.34

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Aug 2016 0.0319 Aug 2016

2,681.000 0.0028.644000Local1.000000
28.644000 0.00 80.43Base

80.43
1.68
1.68 76,712.45

76,712.45

STEPHENS,INC. USD/DTC12 Sep 2016 0.0315 Sep 2016

20,448.000 0.0027.850300Local1.000000
27.850300 0.00 613.44Base

613.44
12.42
12.42 568,857.07

568,857.07
32054K103 Total

847.98 17.370.00 795,330.8628,266.000 Local

0.00 847.98 17.37 795,330.86Base

TELSEY ADVISORY GROUP LLC USD/DTC36237H101 G III APPAREL GROUP LTD 28 Sep 2016 0.02COMMON STOCK USD.01 OPEN

14,836.000 0.0028.687600Local1.000000
28.687600 0.00 296.72Base

296.72
9.28
9.28 425,303.23

425,303.23

TELSEY ADVISORY GROUP LLC USD/DTC29 Sep 2016 0.02OPEN

25,320.000 0.0029.067000Local1.000000
29.067000 0.00 506.40Base

506.40
16.05
16.05 735,453.99

735,453.99
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FUND:
View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

TELSEY ADVISORY GROUP LLC USD/DTC30 Sep 2016 0.02OPEN

25,320.000 0.0028.929000Local1.000000
28.929000 0.00 506.40Base

506.40
15.97
15.97 731,959.91

731,959.91
36237H101 Total

1,309.52 41.300.00 1,892,717.1365,476.000 Local

0.00 1,309.52 41.30 1,892,717.13Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC389375106 GRAY TELEVISION INC 27 Jul 2016 0.02COMMON STOCK 01 Aug 2016

16,341.000 0.0010.307700Local1.000000
10.307700 0.00 326.82Base

326.82
3.68
3.68 168,107.63

168,107.63

STEPHENS,INC. USD/DTC27 Jul 2016 0.0301 Aug 2016

8,498.000 0.0010.339300Local1.000000
10.339300 0.00 254.94Base

254.94
1.92
1.92 87,606.51

87,606.51

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC28 Jul 2016 0.0202 Aug 2016

20,230.000 0.0010.025200Local1.000000
10.025200 0.00 404.60Base

404.60
4.43
4.43 202,400.77

202,400.77

STEPHENS,INC. USD/DTC28 Jul 2016 0.0302 Aug 2016

8,467.000 0.0010.018200Local1.000000
10.018200 0.00 254.01Base

254.01
1.85
1.85 84,568.24

84,568.24

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC29 Jul 2016 0.0203 Aug 2016

16,607.000 0.009.929400Local1.000000
9.929400 0.00 332.14Base

332.14
3.60
3.60 164,561.81

164,561.81

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC01 Aug 2016 0.0204 Aug 2016

22,512.000 0.009.849200Local1.000000
9.849200 0.00 450.24Base

450.24
4.84
4.84 221,270.11

221,270.11

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC02 Aug 2016 0.0205 Aug 2016

24,689.000 0.009.360100Local1.000000
9.360100 0.00 493.78Base

493.78
5.04
5.04 230,592.69

230,592.69
389375106 Total
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ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,516.53 25.360.00 1,159,107.76117,344.000 Local

0.00 2,516.53 25.36 1,159,107.76Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC421946104 HEALTHCARE REALTY TRUST INC 15 Aug 2016 0.03REIT USD.01 18 Aug 2016

2,468.000 0.0035.286400Local1.000000
35.286400 0.00 74.04Base

74.04
1.90
1.90 87,010.90

87,010.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Aug 2016 0.0319 Aug 2016

2,092.000 0.0034.813700Local1.000000
34.813700 0.00 62.76Base

62.76
1.59
1.59 72,765.91

72,765.91

KEYBANC CAPITAL MARKETS INC USD/DTC18 Aug 2016 0.0323 Aug 2016

14,274.000 0.0035.118300Local1.000000
35.118300 0.00 428.22Base

428.22
10.93
10.93 500,839.46

500,839.46

KEYBANC CAPITAL MARKETS INC USD/DTC19 Aug 2016 0.0424 Aug 2016

1,313.000 0.0034.898800Local1.000000
34.898800 0.00 52.52Base

52.52
1.00
1.00 45,768.60

45,768.60

JOHNSON RICE & COMPANY LLC USD/DTC14 Sep 2016 0.0319 Sep 2016

7,229.000 0.0033.055400Local1.000000
33.055400 0.00 216.87Base

216.87
5.21
5.21 238,735.41

238,735.41

JOHNSON RICE & COMPANY LLC USD/DTC15 Sep 2016 0.0320 Sep 2016

10,894.000 0.0033.057100Local1.000000
33.057100 0.00 326.82Base

326.82
7.86
7.86 359,789.37

359,789.37
421946104 Total

1,161.23 28.490.00 1,304,909.6538,270.000 Local

0.00 1,161.23 28.49 1,304,909.65Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC513847103 LANCASTER COLONY CORP 15 Aug 2016 0.03COMMON STOCK 18 Aug 2016

665.000 0.00129.884500Local1.000000
129.884500 0.00 19.95Base

19.95
1.89
1.89 86,351.35

86,351.35

JONESTRADING INSTITUTIONAL SERVICES USD/DTC16 Aug 2016 0.0319 Aug 2016

1,176.000 0.00127.077700Local1.000000 35.28 3.26 149,404.84
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CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

127.077700 0.00 35.28Base 3.26 149,404.84

JONESTRADING INSTITUTIONAL SERVICES USD/DTC17 Aug 2016 0.0322 Aug 2016

3,412.000 0.00126.067600Local1.000000
126.067600 0.00 102.36Base

102.36
9.38
9.38 430,030.91

430,030.91
513847103 Total

157.59 14.530.00 665,787.105,253.000 Local

0.00 157.59 14.53 665,787.10Base

STIFEL NICOLAUS + CO INC USD/DTC553498106 MSA SAFETY INC 22 Jul 2016 0.04COMMON STOCK 27 Jul 2016

3,119.000 0.0055.900800Local1.000000
55.900800 0.00 124.76Base

124.76
3.81
3.81 174,226.03

174,226.03

STIFEL NICOLAUS + CO INC USD/DTC25 Jul 2016 0.0428 Jul 2016

291.000 0.0055.818900Local1.000000
55.818900 0.00 11.64Base

11.64
0.36
0.36 16,231.30

16,231.30

STIFEL NICOLAUS + CO INC USD/DTC26 Jul 2016 0.0429 Jul 2016

1,257.000 0.0055.612200Local1.000000
55.612200 0.00 50.28Base

50.28
1.53
1.53 69,852.73

69,852.73

STIFEL NICOLAUS + CO INC USD/DTC27 Jul 2016 0.0401 Aug 2016

855.000 0.0055.454000Local1.000000
55.454000 0.00 34.20Base

34.20
1.04
1.04 47,377.93

47,377.93

STIFEL NICOLAUS + CO INC USD/DTC28 Jul 2016 0.0402 Aug 2016

4,094.000 0.0055.087400Local1.000000
55.087400 0.00 163.76Base

163.76
4.92
4.92 225,359.14

225,359.14

STIFEL NICOLAUS + CO INC USD/DTC29 Jul 2016 0.0403 Aug 2016

2,213.000 0.0055.063100Local1.000000
55.063100 0.00 88.52Base

88.52
2.66
2.66 121,763.46

121,763.46
553498106 Total

473.16 14.320.00 654,810.5911,829.000 Local

0.00 473.16 14.32 654,810.59Base
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CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC595137100 MICROSEMI CORP 27 Sep 2016 0.03COMMON STOCK USD.2 30 Sep 2016

5,115.000 0.0040.395600Local1.000000
40.395600 0.00 153.45Base

153.45
4.51
4.51 206,465.53

206,465.53

LOOP CAPITAL MARKETS USD/DTC28 Sep 2016 0.03OPEN

2,488.000 0.0040.848800Local1.000000
40.848800 0.00 74.64Base

74.64
2.22
2.22 101,554.95

101,554.95
595137100 Total

228.09 6.730.00 308,020.487,603.000 Local

0.00 228.09 6.73 308,020.48Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC84857L101 SPIRE INC 15 Aug 2016 0.03COMMON STOCK USD1.0 18 Aug 2016

3,265.000 0.0067.649000Local1.000000
67.649000 0.00 97.95Base

97.95
4.82
4.82 220,771.22

220,771.22

0.00297,057.000 Local
0.00Base

7,384.58
7,384.58

171.57
171.57

7,855,139.61
7,855,139.61

US DOLLAR Total

EQUITY  Total
297,057.000

Base 0.00 7,384.58 171.57 7,855,139.61

11,866,678.15171.577,384.580.00

4,308,595.540

SALES Total

Base
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DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

5,043.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,043.34

5,043.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

1,275.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,275.30

1,275.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

217,284.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,284.38

217,284.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

89,327.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89,327.34

89,327.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

2,786.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,786.75

2,786.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

4,780.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,780.50

4,780.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

165.030 0.00100.000000Local1.000000 0.00 0.00 165.03
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ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 165.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.545% 31 Dec 2030 05 Aug 2016

STIF FUND

2,365.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,365.00

2,365.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

373,130.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 373,130.16

373,130.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

3,334.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,334.50

3,334.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

4,917.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,917.60

4,917.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

2,381.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,381.25

2,381.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

1,040.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,040.00

1,040.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

3,576.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,576.50

3,576.50
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DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

3,176.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,176.25

3,176.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

8,414.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,414.46

8,414.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

3,270.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,270.00

3,270.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

6,263.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,263.00

6,263.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

3,431.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,431.25

3,431.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

3,894.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,894.00

3,894.00

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

2,644.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,644.25

2,644.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016
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DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

1,722.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,722.50

1,722.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

1,768.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,768.50

1,768.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

172,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 172,750.00

172,750.00
86199E9B7 Total

0.00 0.000.00 918,741.86918,741.860 Local

0.00 0.00 0.00 918,741.86Base

0.00918,741.860 Local
0.00Base

0.00
0.00

0.00
0.00

918,741.86
918,741.86

US DOLLAR Total

CASH EQUIVALENTS  Total
918,741.860

Base 0.00 0.00 0.00 918,741.86

EQUITY
US DOLLAR

CHEEVERS & CO. INC. USD/DTC00846U101 AGILENT TECHNOLOGIES INC 12 Jul 2016 0.02COMMON STOCK USD.01 15 Jul 2016

4,650.000 0.0046.401800Local1.000000
46.401800 0.00 93.00Base

93.00
0.00
0.00 215,861.37

215,861.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC09061G101 BIOMARIN PHARMACEUTICAL INC 10 Aug 2016 0.02COMMON STOCK USD.001 15 Aug 2016

3,375.000 0.0092.572500Local1.000000
92.572500 0.00 67.50Base

67.50
0.00
0.00 312,499.69

312,499.69
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC256677105 DOLLAR GENERAL CORP 19 Jul 2016 0.02COMMON STOCK USD.875 22 Jul 2016

2,300.000 0.0093.341200Local1.000000
93.341200 0.00 46.00Base

46.00
0.00
0.00 214,730.76

214,730.76

CABRERA CAPITAL MARKETS USD/DTC369604103 GENERAL ELECTRIC CO 29 Jul 2016 0.02COMMON STOCK USD.06 03 Aug 2016

13,725.000 0.0031.232300Local1.000000
31.232300 0.00 274.50Base

274.50
0.00
0.00 428,937.82

428,937.82

CABRERA CAPITAL MARKETS USD/DTC485170302 KANSAS CITY SOUTHERN 04 Aug 2016 0.02COMMON STOCK USD.01 09 Aug 2016

4,450.000 0.0096.328100Local1.000000
96.328100 0.00 89.00Base

89.00
0.00
0.00 428,749.05

428,749.05

LOOP CAPITAL MARKETS USD/DTC580135101 MCDONALD S CORP 31 Aug 2016 0.02COMMON STOCK USD.01 06 Sep 2016

1,675.000 0.00115.703200Local1.000000
115.703200 0.00 33.50Base

33.50
0.00
0.00 193,836.36

193,836.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC832696405 JM SMUCKER CO/THE 06 Jul 2016 0.02COMMON STOCK 11 Jul 2016

1,275.000 0.00152.670200Local1.000000
152.670200 0.00 25.50Base

25.50
0.00
0.00 194,680.01

194,680.01

LOOP CAPITAL MARKETS USD/DTC85207U105 SPRINT CORP 05 Aug 2016 0.02COMMON STOCK USD.01 10 Aug 2016

51,400.000 0.006.213100Local1.000000
6.213100 0.00 1,028.00Base

1,028.00
0.00
0.00 320,381.34

320,381.34

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC857477103 STATE STREET CORP 07 Sep 2016 0.02COMMON STOCK USD1.0 12 Sep 2016

4,600.000 0.0070.368800Local1.000000
70.368800 0.00 92.00Base

92.00
0.00
0.00 323,788.48

323,788.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87612E106 TARGET CORP 19 Jul 2016 0.02COMMON STOCK USD.083 22 Jul 2016

2,900.000 0.0073.675600Local1.000000
73.675600 0.00 58.00Base

58.00
0.00
0.00 213,717.24

213,717.24

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC881609101 TESORO CORP 27 Sep 2016 0.02COMMON STOCK USD.167 30 Sep 2016

2,600.000 0.0082.585000Local1.000000 52.00 0.00 214,773.00
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NHEY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

82.585000 0.00 52.00Base 0.00 214,773.00

LOOP CAPITAL MARKETS USD/DTC90184L102 TWITTER INC 05 Aug 2016 0.02COMMON STOCK USD.000 10 Aug 2016

23,500.000 0.0018.330400Local1.000000
18.330400 0.00 470.00Base

470.00
0.00
0.00 431,234.40

431,234.40

0.00116,450.000 Local
0.00Base

2,329.00
2,329.00

0.00
0.00

3,493,189.52
3,493,189.52

US DOLLAR Total

EQUITY  Total
116,450.000

Base 0.00 2,329.00 0.00 3,493,189.52

4,411,931.380.002,329.000.00

1,035,191.860

PURCHASE Total

Base
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NHEY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.501% 31 Dec 2030 15 Jul 2016

STIF FUND

215,861.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 215,861.37

215,861.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20160.513% 31 Dec 2030 18 Jul 2016

STIF FUND

25,717.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,717.07

25,717.07

STATE STREET BANK AND TRUST USD/CSW03 Aug 201631 Dec 2030 03 Aug 2016

STIF FUND

151,578.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 151,578.66

151,578.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.507% 31 Dec 2030 10 Aug 2016

STIF FUND

529,815.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 529,815.31

529,815.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.541% 31 Dec 2030 06 Sep 2016

STIF FUND

23,964.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,964.83

23,964.83

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

838.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 838.31

838.31
86199E9B7 Total

0.00 0.000.00 947,775.55947,775.550 Local

0.00 0.00 0.00 947,775.55Base
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NHEY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00947,775.550 Local
0.00Base

0.00
0.00

0.00
0.00

947,775.55
947,775.55

US DOLLAR Total

CASH EQUIVALENTS  Total
947,775.550

Base 0.00 0.00 0.00 947,775.55

EQUITY
US DOLLAR

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03076C106 AMERIPRISE FINANCIAL INC 07 Sep 2016 0.02COMMON STOCK USD.01 12 Sep 2016

3,175.000 0.00100.600200Local1.000000
100.600200 0.00 63.50Base

63.50
6.97
6.97 319,335.17

319,335.17

LOOP CAPITAL MARKETS USD/DTC053332102 AUTOZONE INC 19 Jul 2016 0.02COMMON STOCK USD.01 22 Jul 2016

250.000 0.00788.341100Local1.000000
788.341100 0.00 5.00Base

5.00
4.30
4.30 197,075.98

197,075.98

LOOP CAPITAL MARKETS USD/DTC05 Aug 2016 0.0210 Aug 2016

275.000 0.00806.584600Local1.000000
806.584600 0.00 5.50Base

5.50
4.84
4.84 221,800.43

221,800.43
053332102 Total

10.50 9.140.00 418,876.41525.000 Local

0.00 10.50 9.14 418,876.41Base

LOOP CAPITAL MARKETS USD/DTC075887109 BECTON DICKINSON AND CO 29 Jul 2016 0.02COMMON STOCK USD1.0 03 Aug 2016

400.000 0.00176.155300Local1.000000
176.155300 0.00 8.00Base

8.00
1.54
1.54 70,452.58

70,452.58

LOOP CAPITAL MARKETS USD/DTC101137107 BOSTON SCIENTIFIC CORP 29 Jul 2016 0.02COMMON STOCK USD.01 03 Aug 2016

5,150.000 0.0024.345200Local1.000000
24.345200 0.00 103.00Base

103.00
2.74
2.74 125,272.04

125,272.04
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NHEY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC256677105 DOLLAR GENERAL CORP 31 Aug 2016 0.02COMMON STOCK USD.875 06 Sep 2016

2,300.000 0.0073.878800Local1.000000
73.878800 0.00 46.00Base

46.00
3.71
3.71 169,871.53

169,871.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30231G102 EXXON MOBIL CORP 27 Sep 2016 0.02COMMON STOCK 30 Sep 2016

4,575.000 0.0082.833800Local1.000000
82.833800 0.00 91.50Base

91.50
8.27
8.27 378,864.87

378,864.87

LOOP CAPITAL MARKETS USD/DTC31620M106 FIDELITY NATIONAL INFO SERV 29 Jul 2016 0.02COMMON STOCK USD.01 03 Aug 2016

1,025.000 0.0079.665200Local1.000000
79.665200 0.00 20.50Base

20.50
1.79
1.79 81,634.54

81,634.54

LOOP CAPITAL MARKETS USD/DTC34959J108 FORTIVE CORP 19 Jul 2016 0.02COMMON STOCK USD.01 22 Jul 2016

2,325.000 0.0050.912400Local1.000000
50.912400 0.00 46.50Base

46.50
2.59
2.59 118,322.24

118,322.24

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC372460105 GENUINE PARTS CO 10 Aug 2016 0.02COMMON STOCK USD1.0 15 Aug 2016

2,325.000 0.00101.008700Local1.000000
101.008700 0.00 46.50Base

46.50
5.12
5.12 234,793.61

234,793.61

CABRERA CAPITAL MARKETS USD/DTC416515104 HARTFORD FINANCIAL SVCS GRP 04 Aug 2016 0.02COMMON STOCK USD.01 09 Aug 2016

8,900.000 0.0040.363400Local1.000000
40.363400 0.00 178.00Base

178.00
7.83
7.83 359,048.43

359,048.43

LOOP CAPITAL MARKETS USD/DTC778296103 ROSS STORES INC 19 Jul 2016 0.02COMMON STOCK USD.01 22 Jul 2016

3,425.000 0.0059.109500Local1.000000
59.109500 0.00 68.50Base

68.50
4.42
4.42 202,377.12

202,377.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC78409V104 S+P GLOBAL INC 06 Jul 2016 0.02COMMON STOCK USD1.0 11 Jul 2016

3,900.000 0.00105.654200Local1.000000
105.654200 0.00 78.00Base

78.00
8.99
8.99 411,964.39

411,964.39

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC882508104 TEXAS INSTRUMENTS INC 10 Aug 2016 0.02COMMON STOCK USD1.0 15 Aug 2016

1,100.000 0.0070.005700Local1.000000 22.00 1.68 76,982.59
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NHEY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

70.005700 0.00 22.00Base 1.68 76,982.59

CABRERA CAPITAL MARKETS USD/DTC958102105 WESTERN DIGITAL CORP 04 Aug 2016 0.02COMMON STOCK USD.01 09 Aug 2016

9,925.000 0.0044.557800Local1.000000
44.557800 0.00 198.50Base

198.50
9.64
9.64 442,028.03

442,028.03

0.0049,050.000 Local
0.00Base

981.00
981.00

74.43
74.43

3,409,823.55
3,409,823.55

US DOLLAR Total

EQUITY  Total
49,050.000

Base 0.00 981.00 74.43 3,409,823.55

4,357,599.1074.43981.000.00

996,825.550

SALES Total

Base
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NHEZ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ATLANTA LIFE INV ADVPurchase and Sales by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 309



NHFG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - WESTERN ASSET MGMTPurchase and Sales by Report Date
WESTERN ASSET MGMT CO

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 310



NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

3,492.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,492.57

3,492.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

105,336.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 105,336.00

105,336.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

381,544.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 381,544.09

381,544.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

141,312.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,312.50

141,312.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

3,286,811.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,286,811.82

3,286,811.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

1,289,187.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,289,187.22

1,289,187.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

82,500.000 0.00100.000000Local1.000000 0.00 0.00 82,500.00

Books Closed Prepared by State StreetPage 311



NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 82,500.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

2,313,149.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,313,149.19

2,313,149.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

198,525.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 198,525.28

198,525.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

163,577.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 163,577.93

163,577.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

145,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,125.00

145,125.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

2,184,984.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,184,984.49

2,184,984.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

2,081,332.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,081,332.03

2,081,332.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

107,100.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 107,100.00

107,100.00
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NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

2,614.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,614.29

2,614.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

163,577.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 163,577.93

163,577.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

2,021,109.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,021,109.00

2,021,109.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20161.000% 31 Dec 2030 16 Sep 2016

STIF FUND

2,018,587.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,018,587.42

2,018,587.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

3,252,056.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,252,056.43

3,252,056.43
86199E9B7 Total

0.00 0.000.00 19,941,923.1919,941,923.190 Local

0.00 0.00 0.00 19,941,923.19Base

0.0019,941,923.190 Local
0.00Base

0.00
0.00

0.00
0.00

19,941,923.19
19,941,923.19

US DOLLAR Total

CASH EQUIVALENTS  Total
19,941,923.190
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NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 19,941,923.19

FIXED INCOME
US DOLLAR

PERSHING LLC USD/FED3138WGG65 FNMA POOL AS6520 08 Aug 20163.5%   01 Jan 2046 11 Aug 2016

6,624,905.490 6,440.88105.500000Local
7,000,000.000

1.000000
105.500000 6,440.88 0.00Base

0.00
0.00
0.00 6,989,275.29

6,989,275.29

PERSHING LLC USD/FED3138WGUF9 FNMA POOL AS6881 09 Sep 20163.5%   01 Mar 2046 14 Sep 2016

7,145,020.190 9,030.51105.390625Local
7,700,000.000

1.000000
105.390625 9,030.51 0.00Base

0.00
0.00
0.00 7,530,181.43

7,530,181.43

PERSHING LLC USD/FED09 Sep 2016

7,145,020.190 9,030.51105.390625Local
7,700,000.000

1.000000
105.390625 9,030.51 0.00Base

0.00
0.00
0.00 7,530,181.43

7,530,181.43

PERSHING LLC USD/FED09 Sep 2016 CANCEL

-7,145,020.190 -9,030.51105.390625Local
7,700,000.000

1.000000
105.390625 -9,030.51 0.00Base

0.00
0.00
0.00 -7,530,181.43

-7,530,181.43
3138WGUF9 Total

0.00 0.009,030.51 7,530,181.437,145,020.190 Local

9,030.51 0.00 0.00 7,530,181.4323,100,000.000 Base

EXCHANGE OFFER (NON CASH) USD/DTC36164QNA2 GE CAPITAL INTL FUNDING 01 Jul 20164.418%   15 Nov 2035 08 Jul 2016

6,428,000.000 36,287.49103.255291Local1.000000
103.255291 36,287.49 0.00Base

0.00
0.00
0.00 6,637,250.13

6,637,250.13

JEFFERIES + COMPANY INC USD/DTC887317AM7 TIME WARNER INC 07 Jul 2016 15.375%   15 Oct 2041 13 Jul 2016

800,000.000 10,391.67119.633000Local1.000000
119.633000 10,391.67 0.00Base

0.00
0.00
0.00 957,064.00

957,064.00

MORGAN STANLEY CO INCORPORATED USD/DTC07 Jul 2016 12 Jul 2016

2,100,000.000 27,278.13119.589000Local1.000000
119.589000 27,278.13 0.00Base

0.00
0.00
0.00 2,511,369.00

2,511,369.00
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NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JEFFERIES + COMPANY INC USD/DTC13 Jul 2016 18 Jul 2016

2,100,000.000 29,159.38121.718000Local1.000000
121.718000 29,159.38 0.00Base

0.00
0.00
0.00 2,556,078.00

2,556,078.00
887317AM7 Total

0.00 0.0066,829.18 6,024,511.005,000,000.000 Local

66,829.18 0.00 0.00 6,024,511.00Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/FED912810RS9 US TREASURY N/B 13 Jul 20162.5%   15 May 2046 14 Jul 2016

2,400,000.000 9,782.61107.046875Local1.000000
107.046875 9,782.61 0.00Base

0.00
0.00
0.00 2,569,125.00

2,569,125.00

128,370.6727,597,925.680 Local
128,370.6730,100,000.000 Base

0.00
0.00

0.00
0.00

29,750,342.85
29,750,342.85

US DOLLAR Total

FIXED INCOME  Total
27,597,925.680
30,100,000.000 Base 128,370.67 0.00 0.00 29,750,342.85

49,692,266.040.000.00128,370.67

47,539,848.870

30,100,000.000

PURCHASE Total

Base
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NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCSales Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20160.490% 31 Dec 2030 18 Jul 2016

STIF FUND

2,585,237.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,585,237.38

2,585,237.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.508% 31 Dec 2030 11 Aug 2016

STIF FUND

6,995,716.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,995,716.17

6,995,716.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.526% 31 Dec 2030 30 Aug 2016

STIF FUND

163,577.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 163,577.93

163,577.93

STATE STREET BANK AND TRUST USD/CSW14 Sep 201631 Dec 2030 14 Sep 2016

STIF FUND

8,103,492.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,103,492.65

8,103,492.65
86199E9B7 Total

0.00 0.000.00 17,848,024.1317,848,024.130 Local

0.00 0.00 0.00 17,848,024.13Base

0.0017,848,024.130 Local
0.00Base

0.00
0.00

0.00
0.00

17,848,024.13
17,848,024.13

US DOLLAR Total

CASH EQUIVALENTS  Total
17,848,024.130

Base 0.00 0.00 0.00 17,848,024.13

FIXED INCOME
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NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCSales Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

PRINCIPAL PAYMENTS CORP BDS USD/FED3138EM6N6 FNMA POOL AL5376 25 Aug 20151%   01 May 2044 CANCEL

-39,577.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -39,577.32

-39,577.32

PRINCIPAL PAYMENTS CORP BDS USD/FED25 Aug 2015 25 Aug 2015

39,577.360 0.0099.999898Local1.000000
99.999898 0.00 0.00Base

0.00
0.00
0.00 39,577.32

39,577.32
3138EM6N6 Total

0.00 0.000.00 0.000.040 Local

0.00 0.00 0.00 0.00Base

EXCHANGE OFFER (NON CASH) USD/DTC36164NFH3 GE CAPITAL INTL FUNDING 01 Jul 20164.418%   15 Nov 2035 08 Jul 2016

6,428,000.000 36,287.49103.255291Local1.000000
103.255291 36,287.49 0.00Base

0.00
0.00
0.00 6,637,250.13

6,637,250.13

GOLDMAN SACHS + CO USD/DTC887317AU9 TIME WARNER INC 06 Sep 20164.65%   01 Jun 2044 09 Sep 2016

1,800,000.000 22,785.00111.018000Local1.000000
111.018000 22,785.00 0.00Base

0.00
0.00
0.00 1,998,324.00

1,998,324.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/FED912828JR2 US TREASURY N/B 13 Jul 20163.75%   15 Nov 2018 14 Jul 2016

5,400,000.000 33,016.30107.054688Local1.000000
107.054688 33,016.30 0.00Base

0.00
0.00
0.00 5,780,953.13

5,780,953.13

BANK OF AMERICA SECURITIES LLC USD/DTC92343VAX2 VERIZON COMMUNICATIONS 08 Jul 20164.6%   01 Apr 2021 12 Jul 2016

3,400,000.000 43,878.89113.052000Local1.000000
113.052000 43,878.89 0.00Base

0.00
0.00
0.00 3,843,768.00

3,843,768.00

135,967.6817,028,000.040 Local
135,967.68Base

0.00
0.00

0.00
0.00

18,260,295.26
18,260,295.26

US DOLLAR Total

FIXED INCOME  Total
17,028,000.040
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NHFJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLCSales Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 135,967.68 0.00 0.00 18,260,295.26

36,108,319.390.000.00135,967.68

34,876,024.170

SALES Total

Base
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NHFL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI -  COMMINGLED MBS ACCTPurchase and Sales by Report Date
ISBI COMMINGLED MBS ACCOUNT

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 319



NHFM
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - SSGA DOMESTIC EQUITYPurchase and Sales by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 320



NHFN
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-DOUBTFUL/DESP/WORTHLESSPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 321



NHFO
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-RECLAIM ACCOUNTPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 322



NHFR
September 30, 2016

FUND:
View Date:to October 18, 2016

TRANSITION FUND 3Purchase and Sales by Report Date
ISBI

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

2,356,014.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,356,014.55

2,356,014.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

427,247.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 427,247.24

427,247.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

364,050.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 364,050.63

364,050.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

471,683.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 471,683.33

471,683.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

2,410,546.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,410,546.77

2,410,546.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

1,345,748.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,345,748.25

1,345,748.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

1,402,566.580 0.00100.000000Local1.000000 0.00 0.00 1,402,566.58
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,402,566.58

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

115,073.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 115,073.43

115,073.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

350,867.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,867.13

350,867.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

4,283,904.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,283,904.25

4,283,904.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

1,104,874.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,104,874.55

1,104,874.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

35,760.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,760.61

35,760.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

4,937,094.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,937,094.58

4,937,094.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

3,522,321.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,522,321.61

3,522,321.61
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

7,894.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,894.97

7,894.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

4,692,305.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,692,305.90

4,692,305.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

306,436.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 306,436.49

306,436.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

2,952,519.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,952,519.79

2,952,519.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

137,379.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 137,379.48

137,379.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

1,678,827.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,678,827.65

1,678,827.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

142,181.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 142,181.25

142,181.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

3,980.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,980.00

3,980.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

2,331,913.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,331,913.59

2,331,913.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

53,662.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,662.63

53,662.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

7,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,000,000.00

7,000,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

1,158,310.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,158,310.49

1,158,310.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

29,902.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,902.76

29,902.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

5,784,776.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,784,776.60

5,784,776.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

81,156.240 0.00100.000000Local1.000000 0.00 0.00 81,156.24
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 81,156.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

478,024.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 478,024.61

478,024.61
86199E9B7 Total

0.00 0.000.00 49,967,025.9649,967,025.960 Local

0.00 0.00 0.00 49,967,025.96Base

LOOP CAPITAL MARKETS LLC USD/FED912796JK6 WI TREASURY SEC. 15 Aug 20160.01%   08 Sep 2016 16 Aug 2016

7,000,000.000 0.0099.985305Local1.000000
99.985305 0.00 0.00Base

0.00
0.00
0.00 6,998,971.39

6,998,971.39

LOOP CAPITAL MARKETS LLC USD/FED912796KB4 TREASURY BILL 01 Aug 20160.01%   20 Jul 2017 01 Aug 2016

5,000,000.000 0.0099.524430Local1.000000
99.524430 0.00 0.00Base

0.00
0.00
0.00 4,976,221.53

4,976,221.53

LOOP CAPITAL MARKETS LLC USD/FED912796KF5 TREASURY BILL 08 Sep 20160.01%   17 Aug 2017 09 Sep 2016

5,000,000.000 0.0099.487000Local1.000000
99.487000 0.00 0.00Base

0.00
0.00
0.00 4,974,350.00

4,974,350.00

0.0066,967,025.960 Local
0.00Base

0.00
0.00

0.00
0.00

66,916,568.88
66,916,568.88

US DOLLAR Total

CASH EQUIVALENTS  Total
66,967,025.960

Base 0.00 0.00 0.00 66,916,568.88

FIXED INCOME
US DOLLAR

BANK OF AMERICA SECURITIES LLC USD/DTC013093AC3 ALBERTSONS COS LLC/SAFEW 04 Aug 20165.75%   15 Mar 2025 09 Aug 2016

3,366,000.000 0.00100.000000Local1.000000 0.00 0.00 3,366,000.00
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,366,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC013822AA9 ALCOA NEDERLAND HOLDING 28 Sep 20166.75%   30 Sep 2024 OPEN

1,212,000.000 1,363.50103.000000Local1.000000
103.000000 1,363.50 0.00Base

0.00
0.00
0.00 1,248,360.00

1,248,360.00

MORGAN STANLEY CO INCORPORATED USD/DTC013822AB7 ALCOA NEDERLAND HOLDING 22 Sep 20167%   30 Sep 2026 27 Sep 2016

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

BARCLAYS CAPITAL INC USD/DTC27 Sep 2016 30 Sep 2016

1,024,000.000 597.33101.625000Local1.000000
101.625000 597.33 0.00Base

0.00
0.00
0.00 1,040,640.00

1,040,640.00
013822AB7 Total

0.00 0.00597.33 1,240,640.001,224,000.000 Local

597.33 0.00 0.00 1,240,640.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC060505EN0 BANK OF AMERICA CORP 19 Sep 20161%   29 Dec 2049 22 Sep 2016

2,277,000.000 1,929.13104.125000Local1.000000
104.125000 1,929.13 0.00Base

0.00
0.00
0.00 2,370,926.25

2,370,926.25

GOLDMAN SACHS + CO USD/DTC27 Sep 2016 30 Sep 2016

480,000.000 1,057.33104.250000Local1.000000
104.250000 1,057.33 0.00Base

0.00
0.00
0.00 500,400.00

500,400.00
060505EN0 Total

0.00 0.002,986.46 2,871,326.252,757,000.000 Local

2,986.46 0.00 0.00 2,871,326.25Base

J.P. MORGAN SECURITIES LLC USD/DTC109641AH3 BRINKER INTERNATIONAL IN 20 Sep 20165%   01 Oct 2024 23 Sep 2016

1,376,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,376,000.00

1,376,000.00

JEFFERIES + COMPANY INC USD/DTC120111BM0 STANDARD INDUSTRIES INC 27 Sep 20165.375%   15 Nov 2024 30 Sep 2016

1,184,000.000 23,865.00103.000000Local1.000000 0.00 0.00 1,219,520.00
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NHFS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

103.000000 23,865.00 0.00Base 0.00 1,219,520.00

J.P. MORGAN SECURITIES LLC USD/DTC126307AQ0 CSC HOLDINGS LLC 09 Sep 20165.5%   15 Apr 2027 23 Sep 2016

1,462,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,462,000.00

1,462,000.00

WELLS FARGO SECURITIES, LLC USD/DTC14162VAA4 CARE CAPITAL PROPERTIES 07 Jul 20165.125%   15 Aug 2026 14 Jul 2016

1,735,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,735,000.00

1,735,000.00

WELLS FARGO SECURITIES, LLC USD/DTC17 Aug 2016 22 Aug 2016

742,000.000 4,014.01101.250000Local1.000000
101.250000 4,014.01 0.00Base

0.00
0.00
0.00 751,275.00

751,275.00

BANK OF AMERICA SECURITIES LLC USD/DTC15 Sep 2016 20 Sep 2016

1,211,000.000 11,378.35100.000000Local1.000000
100.000000 11,378.35 0.00Base

0.00
0.00
0.00 1,211,000.00

1,211,000.00
14162VAA4 Total

0.00 0.0015,392.36 3,697,275.003,688,000.000 Local

15,392.36 0.00 0.00 3,697,275.00Base

EXCHANGE OFFER (NON CASH) USD/DTC15135BAF8 CENTENE CORP 12 Jul 20165.625%   15 Feb 2021 18 Jul 2016

2,151,000.000 50,750.16100.000000Local1.000000
100.000000 50,750.16 0.00Base

0.00
0.00
0.00 2,151,000.00

2,151,000.00

BARCLAYS CAPITAL INC USD/DTC156700AS5 CENTURYLINK INC 07 Sep 20165.8%   15 Mar 2022 12 Sep 2016

701,000.000 19,990.18103.750000Local1.000000
103.750000 19,990.18 0.00Base

0.00
0.00
0.00 727,287.50

727,287.50

BARCLAYS CAPITAL INC USD/DTC184496AL1 CLEAN HARBORS INC 02 Aug 20165.125%   01 Jun 2021 05 Aug 2016

148,000.000 1,348.44102.500000Local1.000000
102.500000 1,348.44 0.00Base

0.00
0.00
0.00 151,700.00

151,700.00

JEFFERIES + COMPANY INC USD/DTC21036PAP3 CONSTELLATION BRANDS INC 29 Jul 20164.75%   01 Dec 2025 03 Aug 2016

425,000.000 3,476.74108.875000Local1.000000 0.00 0.00 462,718.75
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108.875000 3,476.74 0.00Base 0.00 462,718.75

WELLS FARGO SECURITIES, LLC USD/DTC22025YAM2 CORRECTIONS CORP OF AMER 18 Aug 20164.125%   01 Apr 2020 23 Aug 2016

186,000.000 3,026.3894.000000Local1.000000
94.000000 3,026.38 0.00Base

0.00
0.00
0.00 174,840.00

174,840.00

JEFFERIES + COMPANY INC USD/DTC20 Sep 2016 23 Sep 2016

144,000.000 2,838.0095.750000Local1.000000
95.750000 2,838.00 0.00Base

0.00
0.00
0.00 137,880.00

137,880.00
22025YAM2 Total

0.00 0.005,864.38 312,720.00330,000.000 Local

5,864.38 0.00 0.00 312,720.00Base

JEFFERIES + COMPANY INC USD/DTC22025YAP5 CORRECTIONS CORP OF AMER 19 Sep 20164.625%   01 May 2023 22 Sep 2016

140,000.000 2,536.0489.250000Local1.000000
89.250000 2,536.04 0.00Base

0.00
0.00
0.00 124,950.00

124,950.00

JEFFERIES + COMPANY INC USD/DTC19 Sep 2016 22 Sep 2016

165,000.000 2,988.9189.250000Local1.000000
89.250000 2,988.91 0.00Base

0.00
0.00
0.00 147,262.50

147,262.50
22025YAP5 Total

0.00 0.005,524.95 272,212.50305,000.000 Local

5,524.95 0.00 0.00 272,212.50Base

JEFFERIES + COMPANY INC USD/DTC22025YAQ3 CORRECTIONS CORP OF AMER 16 Sep 20165%   15 Oct 2022 21 Sep 2016

375,000.000 8,125.0092.250000Local1.000000
92.250000 8,125.00 0.00Base

0.00
0.00
0.00 345,937.50

345,937.50

JEFFERIES + COMPANY INC USD/DTC20 Sep 2016 23 Sep 2016

263,000.000 5,771.3992.250000Local1.000000
92.250000 5,771.39 0.00Base

0.00
0.00
0.00 242,617.50

242,617.50

BARCLAYS CAPITAL INC USD/DTC26 Sep 2016 29 Sep 2016

175,000.000 3,986.1192.250000Local1.000000
92.250000 3,986.11 0.00Base

0.00
0.00
0.00 161,437.50

161,437.50
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22025YAQ3 Total

0.00 0.0017,882.50 749,992.50813,000.000 Local

17,882.50 0.00 0.00 749,992.50Base

IMPERIAL CAPITAL LLC USD/DTC23311RAE6 DCP MIDSTREAM LLC 19 Jul 20164.75%   30 Sep 2021 22 Jul 2016

406,000.000 5,999.7897.625000Local1.000000
97.625000 5,999.78 0.00Base

0.00
0.00
0.00 396,357.50

396,357.50

BARCLAYS CAPITAL INC USD/DTC25272KAW3 DIAMOND 1 FIN/DIAMOND 2 01 Aug 20167.125%   15 Jun 2024 04 Aug 2016

529,000.000 4,397.31107.875000Local1.000000
107.875000 4,397.31 0.00Base

0.00
0.00
0.00 570,658.75

570,658.75

BARCLAYS CAPITAL INC USD/DTC02 Aug 2016 05 Aug 2016

628,000.000 5,344.54107.750000Local1.000000
107.750000 5,344.54 0.00Base

0.00
0.00
0.00 676,670.00

676,670.00
25272KAW3 Total

0.00 0.009,741.85 1,247,328.751,157,000.000 Local

9,741.85 0.00 0.00 1,247,328.75Base

EXCHANGE OFFER (NON CASH) USD/DTC256746AB4 DOLLAR TREE INC 26 Jul 20165.75%   01 Mar 2023 01 Aug 2016

812,000.000 18,805.69100.000000Local1.000000
100.000000 18,805.69 0.00Base

0.00
0.00
0.00 812,000.00

812,000.00

JEFFERIES + COMPANY INC USD/DTC26907YAA2 ESH HOSPITALITY INC 19 Jul 20165.25%   01 May 2025 22 Jul 2016

463,000.000 5,469.19100.700000Local1.000000
100.700000 5,469.19 0.00Base

0.00
0.00
0.00 466,241.00

466,241.00

J.P. MORGAN SECURITIES LLC USD/DTC26969PAA6 EAGLE MATERIALS INC 28 Jul 20164.5%   01 Aug 2026 02 Aug 2016

798,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 798,000.00

798,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC32008DAA4 FIRST DATA CORPORATION 16 Sep 20165%   15 Jan 2024 21 Sep 2016

980,000.000 8,983.33101.875000Local1.000000
101.875000 8,983.33 0.00Base

0.00
0.00
0.00 998,375.00

998,375.00
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CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC361841AH2 GLP CAPITAL LP / FIN II 22 Aug 20165.375%   15 Apr 2026 25 Aug 2016

265,000.000 4,629.22109.375000Local1.000000
109.375000 4,629.22 0.00Base

0.00
0.00
0.00 289,843.75

289,843.75

BANK OF AMERICA SECURITIES LLC USD/DTC08 Sep 2016 13 Sep 2016

700,000.000 14,109.38109.250000Local1.000000
109.250000 14,109.38 0.00Base

0.00
0.00
0.00 764,750.00

764,750.00
361841AH2 Total

0.00 0.0018,738.60 1,054,593.75965,000.000 Local

18,738.60 0.00 0.00 1,054,593.75Base

BANK OF AMERICA SECURITIES LLC USD/DTC38869PAM6 GRAPHIC PACKAGING INTL 08 Aug 20164.125%   15 Aug 2024

955,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 955,000.00

955,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC08 Aug 2016 CANCEL

-955,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -955,000.00

-955,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC08 Aug 2016 11 Aug 2016

1,235,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,235,000.00

1,235,000.00
38869PAM6 Total

0.00 0.000.00 1,235,000.001,235,000.000 Local

0.00 0.00 0.00 1,235,000.00Base

WELLS FARGO SECURITIES, LLC USD/DTC389375AK2 GRAY TELEVISION INC 07 Sep 20165.125%   15 Oct 2024 14 Sep 2016

1,987,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,987,000.00

1,987,000.00

MANDATORY EXCHANGE NON CASH USD/DTC432833AA9 HILTON DOMESTIC OPERATIN 16 Sep 20164.25%   01 Sep 2024

1,930,000.000 6,379.72100.000000Local1.000000
100.000000 6,379.72 0.00Base

0.00
0.00
0.00 1,930,000.00

1,930,000.00
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MANDATORY EXCHANGE NON CASH USD/DTC16 Sep 2016 CANCEL

-1,930,000.000 -6,379.72100.000000Local1.000000
100.000000 -6,379.72 0.00Base

0.00
0.00
0.00 -1,930,000.00

-1,930,000.00

MANDATORY EXCHANGE NON CASH USD/DTC23 Sep 2016 23 Sep 2016

1,930,000.000 7,974.65100.000000Local1.000000
100.000000 7,974.65 0.00Base

0.00
0.00
0.00 1,930,000.00

1,930,000.00
432833AA9 Total

0.00 0.007,974.65 1,930,000.001,930,000.000 Local

7,974.65 0.00 0.00 1,930,000.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC432836AA2 HILTON ESCROW LLC / CORP 08 Aug 20164.25%   01 Sep 2024 18 Aug 2016

1,930,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,930,000.00

1,930,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC435765AG7 HOLLY ENERGY PARTNERS LP 13 Jul 20166%   01 Aug 2024 19 Jul 2016

382,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 382,000.00

382,000.00

GOLDMAN SACHS + CO USD/DTC449934AD0 QUINTILES IMS INC 14 Sep 20165%   15 Oct 2026 28 Sep 2016

798,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 798,000.00

798,000.00

BARCLAYS CAPITAL INC USD/DTC459745GN9 INTL LEASE FINANCE CORP 06 Jul 20165.875%   15 Aug 2022 11 Jul 2016

166,000.000 3,955.18109.750000Local1.000000
109.750000 3,955.18 0.00Base

0.00
0.00
0.00 182,185.00

182,185.00

BANK OF AMERICA SECURITIES LLC USD/DTC481165AJ7 JOY GLOBAL INC 26 Jul 20165.125%   15 Oct 2021 29 Jul 2016

495,000.000 7,328.75109.000000Local1.000000
109.000000 7,328.75 0.00Base

0.00
0.00
0.00 539,550.00

539,550.00

EXCHANGE OFFER (NON CASH) USD/DTC483007AH3 KAISER ALUMINUM CORP 21 Sep 20165.875%   15 May 2024 22 Sep 2016

335,000.000 7,052.45100.000000Local1.000000
100.000000 7,052.45 0.00Base

0.00
0.00
0.00 335,000.00

335,000.00
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BANK OF AMERICA SECURITIES LLC USD/DTC546347AJ4 LOUISIANA PACIFIC CORP 07 Sep 20164.875%   15 Sep 2024 14 Sep 2016

1,285,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,285,000.00

1,285,000.00

EXCHANGE OFFER (NON CASH) USD/DTC55336VAC4 MPLX LP 27 Sep 20165.5%   15 Feb 2023 29 Sep 2016

500,000.000 3,208.33102.850000Local1.000000
102.850000 3,208.33 0.00Base

0.00
0.00
0.00 514,250.00

514,250.00

EXCHANGE OFFER (NON CASH) USD/DTC55336VAG5 MPLX LP 27 Sep 20164.875%   01 Dec 2024 29 Sep 2016

33,000.000 518.38101.525000Local1.000000
101.525000 518.38 0.00Base

0.00
0.00
0.00 33,503.25

33,503.25

EXCHANGE OFFER (NON CASH) USD/DTC55336VAJ9 MPLX LP 27 Sep 20164.875%   01 Jun 2025 29 Sep 2016

1,088,000.000 17,090.6798.926000Local1.000000
98.926000 17,090.67 0.00Base

0.00
0.00
0.00 1,076,314.88

1,076,314.88

JEFFERIES + COMPANY INC USD/DTC561234AE5 MALLINCKRODT INTL FIN 03 Aug 20164.75%   15 Apr 2023 08 Aug 2016

265,000.000 3,951.0891.500000Local1.000000
91.500000 3,951.08 0.00Base

0.00
0.00
0.00 242,475.00

242,475.00

EXCHANGE OFFER (NON CASH) USD/DTC57665RAB2 MATCH GROUP INC 15 Aug 20166.75%   15 Dec 2022 19 Aug 2016

1,734,000.000 19,507.50102.012471Local1.000000
102.012471 19,507.50 0.00Base

0.00
0.00
0.00 1,768,896.25

1,768,896.25

EXCHANGE OFFER (NON CASH) USD/DTC57665RAF3 MATCH GROUP INC 15 Aug 20166.375%   01 Jun 2024 19 Aug 2016

335,000.000 4,389.90100.000000Local1.000000
100.000000 4,389.90 0.00Base

0.00
0.00
0.00 335,000.00

335,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC629377CB6 NRG ENERGY INC 19 Jul 20166.625%   15 Jan 2027 02 Aug 2016

2,245,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,245,000.00

2,245,000.00

BARCLAYS CAPITAL INC USD/DTC62947QAU2 NXP BV/NXP FUNDING LLC 28 Jul 20164.125%   01 Jun 2021
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1,187,000.000 9,384.72101.750000Local1.000000
101.750000 9,384.72 0.00Base

0.00
0.00
0.00 1,207,772.50

1,207,772.50

BARCLAYS CAPITAL INC USD/DTC28 Jul 2016 CANCEL

-1,187,000.000 -9,384.72101.750000Local1.000000
101.750000 -9,384.72 0.00Base

0.00
0.00
0.00 -1,207,772.50

-1,207,772.50

BARCLAYS CAPITAL INC USD/DTC28 Jul 2016

1,187,000.000 9,384.72101.875000Local1.000000
101.875000 9,384.72 0.00Base

0.00
0.00
0.00 1,209,256.25

1,209,256.25

BARCLAYS CAPITAL INC USD/DTC28 Jul 2016 CANCEL

-1,187,000.000 -9,384.72101.875000Local1.000000
101.875000 -9,384.72 0.00Base

0.00
0.00
0.00 -1,209,256.25

-1,209,256.25

BARCLAYS CAPITAL INC USD/DTC28 Jul 2016 01 Aug 2016

1,187,000.000 9,248.71101.875000Local1.000000
101.875000 9,248.71 0.00Base

0.00
0.00
0.00 1,209,256.25

1,209,256.25
62947QAU2 Total

0.00 0.009,248.71 1,209,256.251,187,000.000 Local

9,248.71 0.00 0.00 1,209,256.25Base

J.P. MORGAN SECURITIES LLC USD/DTC63530QAF6 NATIONAL CINEMEDIA LLC 16 Aug 20165.75%   15 Aug 2026 19 Aug 2016

282,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 282,000.00

282,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC65336YAL7 NEXSTAR ESCROW CORP 13 Jul 20165.625%   01 Aug 2024

1,300,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,300,000.00

1,300,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC13 Jul 2016 CANCEL

-1,300,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,300,000.00

-1,300,000.00
65336YAL7 Total

0.00 0.000.00 0.000.000 Local
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0.00 0.00 0.00 0.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC65341XAA6 NEXSTAR ESCROW CORP 13 Jul 20165.625%   01 Aug 2024 27 Jul 2016

1,300,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,300,000.00

1,300,000.00

J.P. MORGAN SECURITIES LLC USD/DTC69327RAE1 PDC ENERGY INC 12 Sep 20166.125%   15 Sep 2024 15 Sep 2016

536,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 536,000.00

536,000.00

J.P. MORGAN SECURITIES LLC USD/DTC13 Sep 2016 16 Sep 2016

670,000.000 113.99101.125000Local1.000000
101.125000 113.99 0.00Base

0.00
0.00
0.00 677,537.50

677,537.50
69327RAE1 Total

0.00 0.00113.99 1,213,537.501,206,000.000 Local

113.99 0.00 0.00 1,213,537.50Base

GOLDMAN SACHS + CO USD/DTC726505AL4 FREEPORT MCMORAN OIL+GAS 29 Sep 20166.75%   01 Feb 2022 OPEN

2,365,000.000 27,936.56102.250000Local1.000000
102.250000 27,936.56 0.00Base

0.00
0.00
0.00 2,418,212.50

2,418,212.50

BARCLAYS CAPITAL INC USD/DTC737446AK0 POST HOLDINGS INC 25 Jul 20165%   15 Aug 2026 03 Aug 2016

2,341,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,341,000.00

2,341,000.00

EXCHANGE OFFER USD/DTC75281AAV1 RANGE RESOURCES CORP 16 Aug 20165.75%   01 Jun 2021 16 Sep 2016

1,620,000.000 0.0089.688888Local1.000000
89.688888 0.00 0.00Base

0.00
0.00
0.00 1,452,960.00

1,452,960.00

EXCHANGE OFFER (NON CASH) USD/DTC75281AAX7 RANGE RESOURCES CORP 16 Aug 20165%   15 Aug 2022

3,135,000.000 0.0078.411577Local1.000000
78.411577 0.00 0.00Base

0.00
0.00
0.00 2,458,202.97

2,458,202.97

EXCHANGE OFFER (NON CASH) USD/DTC16 Aug 2016 CANCEL
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-3,135,000.000 0.0078.411577Local1.000000
78.411577 0.00 0.00Base

0.00
0.00
0.00 -2,458,202.97

-2,458,202.97

EXCHANGE OFFER USD/DTC16 Aug 2016 16 Sep 2016

3,135,000.000 0.0078.411577Local1.000000
78.411577 0.00 0.00Base

0.00
0.00
0.00 2,458,202.97

2,458,202.97
75281AAX7 Total

0.00 0.000.00 2,458,202.973,135,000.000 Local

0.00 0.00 0.00 2,458,202.97Base

BANK OF AMERICA SECURITIES LLC USD/DTC78454LAN0 SM ENERGY CO 07 Sep 20166.75%   15 Sep 2026 12 Sep 2016

599,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 599,000.00

599,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC785592AR7 SABINE PASS LIQUEFACTION 19 Sep 20165%   15 Mar 2027 23 Sep 2016

717,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 717,000.00

717,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC920479AA0 VALVOLINE INC 13 Jul 20165.5%   15 Jul 2024 20 Jul 2016

267,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 267,000.00

267,000.00

DEUTSCHE BANK SECURITIES INC USD/DTC92532WAA1 VERSUM MATERIALS INC 21 Sep 20165.5%   30 Sep 2024 30 Sep 2016

281,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 281,000.00

281,000.00

CANTOR FITZGERALD + CO USD/DTC966244AA3 WHITEWAVE FOODS CO 12 Sep 20165.375%   01 Oct 2022 15 Sep 2016

1,072,000.000 26,249.11112.875000Local1.000000
112.875000 26,249.11 0.00Base

0.00
0.00
0.00 1,210,020.00

1,210,020.00

355,305.7059,838,000.000 Local
355,305.70Base

0.00
0.00

0.00
0.00

59,650,012.10
59,650,012.10

US DOLLAR Total

FIXED INCOME  Total
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FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

59,838,000.000
Base 355,305.70 0.00 0.00 59,650,012.10

126,566,580.980.000.00355,305.70

126,805,025.960

PURCHASE Total

Base
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FUND:
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.503% 31 Dec 2030 06 Jul 2016

STIF FUND

801,133.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 801,133.67

801,133.67

STATE STREET BANK AND TRUST USD/CSW11 Jul 201631 Dec 2030 11 Jul 2016

STIF FUND

186,140.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 186,140.18

186,140.18

STATE STREET BANK AND TRUST USD/CSW14 Jul 201631 Dec 2030 14 Jul 2016

STIF FUND

671,661.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 671,661.10

671,661.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.509% 31 Dec 2030 19 Jul 2016

STIF FUND

669,032.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 669,032.00

669,032.00

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

236,949.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 236,949.19

236,949.19

STATE STREET BANK AND TRUST USD/CSW22 Jul 201631 Dec 2030 22 Jul 2016

STIF FUND

874,067.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 874,067.47

874,067.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.499% 31 Dec 2030 29 Jul 2016

STIF FUND

489,651.830 0.00100.000000Local1.000000 0.00 0.00 489,651.83
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 489,651.83

STATE STREET BANK AND TRUST USD/CSW01 Aug 201631 Dec 2030 01 Aug 2016

STIF FUND

736,029.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 736,029.37

736,029.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.503% 31 Dec 2030 02 Aug 2016

STIF FUND

8,019,388.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,019,388.35

8,019,388.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.511% 31 Dec 2030 03 Aug 2016

STIF FUND

1,418,399.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,418,399.91

1,418,399.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.516% 31 Dec 2030 05 Aug 2016

STIF FUND

277,875.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 277,875.48

277,875.48

STATE STREET BANK AND TRUST USD/CSW09 Aug 201631 Dec 2030 09 Aug 2016

STIF FUND

3,366,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,366,000.00

3,366,000.00

STATE STREET BANK AND TRUST USD/CSW16 Aug 201631 Dec 2030 16 Aug 2016

STIF FUND

5,854,783.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,854,783.93

5,854,783.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.545% 31 Dec 2030 18 Aug 2016

STIF FUND

1,930,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,930,000.00

1,930,000.00
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.535% 31 Dec 2030 19 Aug 2016

STIF FUND

282,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 282,000.00

282,000.00

STATE STREET BANK AND TRUST USD/CSW22 Aug 201631 Dec 2030 22 Aug 2016

STIF FUND

755,289.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 755,289.01

755,289.01

STATE STREET BANK AND TRUST USD/CSW23 Aug 201631 Dec 2030 23 Aug 2016

STIF FUND

167,711.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 167,711.28

167,711.28

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

301.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 301.00

301.00

STATE STREET BANK AND TRUST USD/CSW09 Sep 201631 Dec 2030 09 Sep 2016

STIF FUND

4,974,350.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,974,350.00

4,974,350.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.550% 31 Dec 2030 12 Sep 2016

STIF FUND

1,119,994.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,119,994.80

1,119,994.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.549% 31 Dec 2030 13 Sep 2016

STIF FUND

555,886.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 555,886.47

555,886.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.561% 31 Dec 2030 14 Sep 2016
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

2,703,879.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,703,879.42

2,703,879.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.559% 31 Dec 2030 15 Sep 2016

STIF FUND

361,136.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 361,136.22

361,136.22

STATE STREET BANK AND TRUST USD/CSW21 Sep 201631 Dec 2030 21 Sep 2016

STIF FUND

567,543.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 567,543.82

567,543.82

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

606,359.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 606,359.74

606,359.74

STATE STREET BANK AND TRUST USD/CSW23 Sep 201631 Dec 2030 23 Sep 2016

STIF FUND

1,565,120.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,565,120.38

1,565,120.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.561% 31 Dec 2030 27 Sep 2016

STIF FUND

154,171.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,171.24

154,171.24

STATE STREET BANK AND TRUST USD/CSW28 Sep 201631 Dec 2030 28 Sep 2016

STIF FUND

798,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 798,000.00

798,000.00

STATE STREET BANK AND TRUST USD/CSW30 Sep 201631 Dec 2030 30 Sep 2016

STIF FUND

2,627,393.410 0.00100.000000Local1.000000 0.00 0.00 2,627,393.41
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,627,393.41
86199E9B7 Total

0.00 0.000.00 42,770,249.2742,770,249.270 Local

0.00 0.00 0.00 42,770,249.27Base

LOOP CAPITAL MARKETS LLC USD/FED912796KB4 TREASURY BILL 05 Aug 20160.01%   20 Jul 2017 08 Aug 2016

5,000,000.000 0.0099.529055Local1.000000
99.529055 0.00 0.00Base

0.00
0.00
0.00 4,976,452.78

4,976,452.78

LOOP CAPITAL MARKETS LLC USD/FED912796KF5 TREASURY BILL 19 Sep 20160.01%   17 Aug 2017 20 Sep 2016

5,000,000.000 0.0099.494305Local1.000000
99.494305 0.00 0.00Base

0.00
0.00
0.00 4,974,715.28

4,974,715.28

0.0052,770,249.270 Local
0.00Base

0.00
0.00

0.00
0.00

52,721,417.33
52,721,417.33

US DOLLAR Total

CASH EQUIVALENTS  Total
52,770,249.270

Base 0.00 0.00 0.00 52,721,417.33

FIXED INCOME
US DOLLAR

GOLDMAN SACHS + CO USD/DTC00101JAF3 ADT CORP 09 Aug 20163.5%   15 Jul 2022 12 Aug 2016

135,000.000 354.3894.500000Local1.000000
94.500000 354.38 0.00Base

0.00
0.00
0.00 127,575.00

127,575.00

BANK OF AMERICA SECURITIES LLC USD/DTC00101JAK2 ADT CORP 09 Aug 20166.25%   15 Oct 2021 12 Aug 2016

1,026,000.000 20,840.63109.375000Local1.000000
109.375000 20,840.63 0.00Base

0.00
0.00
0.00 1,122,187.50

1,122,187.50

BANK OF AMERICA SECURITIES LLC USD/DTC125577BC9 CIT GROUP INC 19 Sep 20166.625%   01 Apr 2018 22 Sep 2016

90,000.000 2,832.19105.875000Local1.000000 0.00 0.00 95,287.50
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

105.875000 2,832.19 0.00Base 0.00 95,287.50

BANK OF AMERICA SECURITIES LLC USD/DTC125581GM4 CIT GROUP INC 19 Sep 20165%   15 May 2017 22 Sep 2016

1,090,000.000 19,226.39101.875000Local1.000000
101.875000 19,226.39 0.00Base

0.00
0.00
0.00 1,110,437.50

1,110,437.50

BARCLAYS CAPITAL INC USD/DTC12686CBB4 CABLEVISION SYSTEMS CORP 22 Jul 20165.875%   15 Sep 2022 27 Jul 2016

1,000,000.000 21,541.6793.250000Local1.000000
93.250000 21,541.67 0.00Base

0.00
0.00
0.00 932,500.00

932,500.00

EXCHANGE OFFER (NON CASH) USD/DTC15135BAE1 CENTENE CORP 12 Jul 20165.625%   15 Feb 2021 18 Jul 2016

2,151,000.000 50,750.16100.000000Local1.000000
100.000000 50,750.16 0.00Base

0.00
0.00
0.00 2,151,000.00

2,151,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC17186HAA0 CIMPRESS NV 26 Sep 20167%   01 Apr 2022 29 Sep 2016

596,000.000 20,628.22104.500000Local1.000000
104.500000 20,628.22 0.00Base

0.00
0.00
0.00 622,820.00

622,820.00

TENDER OFFER USD/DTC171871AN6 CINCINNATI BELL INC 19 Sep 20168.375%   15 Oct 2020 22 Sep 2016

1,331,000.000 48,613.85103.250000Local1.000000
103.250000 48,613.85 0.00Base

0.00
0.00
0.00 1,374,257.50

1,374,257.50

IMPERIAL CAPITAL LLC USD/DTC221643AK5 COTT BEVERAGES INC 11 Jul 20166.75%   01 Jan 2020

641,000.000 1,562.44105.375000Local1.000000
105.375000 1,562.44 0.00Base

0.00
0.00
0.00 675,453.75

675,453.75

IMPERIAL CAPITAL LLC USD/DTC11 Jul 2016 CANCEL

-641,000.000 -1,562.44105.375000Local1.000000
105.375000 -1,562.44 0.00Base

0.00
0.00
0.00 -675,453.75

-675,453.75

IMPERIAL CAPITAL LLC USD/DTC11 Jul 2016 14 Jul 2016

641,000.000 1,562.44105.375000Local1.000000
105.375000 1,562.44 0.00Base

0.00
0.00
0.00 675,453.75

675,453.75
221643AK5 Total

0.00 0.001,562.44 675,453.75641,000.000 Local
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,562.44 0.00 0.00 675,453.75Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23331ABJ7 D.R. HORTON INC 01 Jul 20163.75%   01 Mar 2019 07 Jul 2016

349,000.000 4,580.63103.000000Local1.000000
103.000000 4,580.63 0.00Base

0.00
0.00
0.00 359,470.00

359,470.00

J.P. MORGAN SECURITIES LLC USD/DTC253651AA1 DIEBOLD INC 24 Aug 20168.5%   15 Apr 2024 29 Aug 2016

135,000.000 4,143.75102.250000Local1.000000
102.250000 4,143.75 0.00Base

0.00
0.00
0.00 138,037.50

138,037.50

RBC CAPITAL MARKETS USD/DTC285512AD1 ELECTRONIC ARTS INC 15 Sep 20164.8%   01 Mar 2026 20 Sep 2016

1,318,000.000 3,338.93110.183000Local1.000000
110.183000 3,338.93 0.00Base

0.00
0.00
0.00 1,452,211.94

1,452,211.94

PAYDOWN USD/OTH29101QAE9 EMERGENCY MED SVCS CORP 30 Sep 20161%   28 Oct 2022 30 Sep 2016

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

WELLS FARGO SECURITIES, LLC USD/DTC30283WAB0 FTS INTERNATIONAL INC 08 Jul 20166.25%   01 May 2022 13 Jul 2016

1,743,000.000 21,787.5040.000000Local1.000000
40.000000 21,787.50 0.00Base

0.00
0.00
0.00 697,200.00

697,200.00

EXCHANGE OFFER (NON CASH) USD/DTC30706VAA3 DOLLAR TREE INC 26 Jul 20165.75%   01 Mar 2023 01 Aug 2016

812,000.000 18,805.69100.000000Local1.000000
100.000000 18,805.69 0.00Base

0.00
0.00
0.00 812,000.00

812,000.00

RBC CAPITAL MARKETS USD/DTC36159RAK9 GEO GROUP INC/THE 08 Sep 20165.875%   15 Jan 2022 13 Sep 2016

233,000.000 2,205.4194.750000Local1.000000
94.750000 2,205.41 0.00Base

0.00
0.00
0.00 220,767.50

220,767.50

JEFFERIES + COMPANY INC USD/DTC36162JAB2 GEO GROUP INC/THE 16 Sep 20166%   15 Apr 2026 21 Sep 2016

889,000.000 22,669.5086.750000Local1.000000
86.750000 22,669.50 0.00Base

0.00
0.00
0.00 771,207.50

771,207.50

JEFFERIES + COMPANY INC USD/DTC19 Sep 2016 22 Sep 2016
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

893,000.000 22,920.3386.500000Local1.000000
86.500000 22,920.33 0.00Base

0.00
0.00
0.00 772,445.00

772,445.00
36162JAB2 Total

0.00 0.0045,589.83 1,543,652.501,782,000.000 Local

45,589.83 0.00 0.00 1,543,652.50Base

BARCLAYS CAPITAL INC USD/DTC370425RZ5 ALLY FINANCIAL INC 29 Jul 20168%   01 Nov 2031 03 Aug 2016

390,000.000 7,973.33121.750000Local1.000000
121.750000 7,973.33 0.00Base

0.00
0.00
0.00 474,825.00

474,825.00

GOLDMAN SACHS + CO USD/DTC428040CN7 HERTZ CORP 09 Aug 20166.25%   15 Oct 2022 12 Aug 2016

1,058,000.000 21,490.63105.750000Local1.000000
105.750000 21,490.63 0.00Base

0.00
0.00
0.00 1,118,835.00

1,118,835.00

GOLDMAN SACHS + CO USD/DTC12 Aug 2016 17 Aug 2016

1,454,000.000 30,796.53105.750000Local1.000000
105.750000 30,796.53 0.00Base

0.00
0.00
0.00 1,537,605.00

1,537,605.00
428040CN7 Total

0.00 0.0052,287.16 2,656,440.002,512,000.000 Local

52,287.16 0.00 0.00 2,656,440.00Base

MANDATORY EXCHANGE NON CASH USD/DTC432836AA2 HILTON ESCROW LLC / CORP 16 Sep 20164.25%   01 Sep 2024

1,930,000.000 6,379.72100.000000Local1.000000
100.000000 6,379.72 0.00Base

0.00
0.00
0.00 1,930,000.00

1,930,000.00

MANDATORY EXCHANGE NON CASH USD/DTC16 Sep 2016 CANCEL

-1,930,000.000 -6,379.72100.000000Local1.000000
100.000000 -6,379.72 0.00Base

0.00
0.00
0.00 -1,930,000.00

-1,930,000.00

MANDATORY EXCHANGE NON CASH USD/DTC23 Sep 2016 23 Sep 2016

1,930,000.000 7,974.65100.000000Local1.000000
100.000000 7,974.65 0.00Base

0.00
0.00
0.00 1,930,000.00

1,930,000.00
432836AA2 Total

0.00 0.007,974.65 1,930,000.001,930,000.000 Local
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7,974.65 0.00 0.00 1,930,000.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC443628AB8 HUDBAY MINERALS INC 05 Aug 20169.5%   01 Oct 2020 10 Aug 2016

623,000.000 21,207.9696.500000Local1.000000
96.500000 21,207.96 0.00Base

0.00
0.00
0.00 601,195.00

601,195.00

JEFFERIES + COMPANY INC USD/DTC07 Sep 2016 12 Sep 2016

189,000.000 8,029.88100.000000Local1.000000
100.000000 8,029.88 0.00Base

0.00
0.00
0.00 189,000.00

189,000.00

JEFFERIES + COMPANY INC USD/DTC09 Sep 2016 14 Sep 2016

546,000.000 23,485.5899.750000Local1.000000
99.750000 23,485.58 0.00Base

0.00
0.00
0.00 544,635.00

544,635.00
443628AB8 Total

0.00 0.0052,723.42 1,334,830.001,358,000.000 Local

52,723.42 0.00 0.00 1,334,830.00Base

CALLED BONDS USD/DTC44919PAF9 IAC/INTERACTIVECORP 29 Jul 20164.875%   30 Nov 2018 29 Jul 2016

55,000.000 439.42103.250000Local1.000000
103.250000 439.42 0.00Base

0.00
0.00
0.00 56,787.50

56,787.50

EXCHANGE OFFER (NON CASH) USD/DTC483007AF7 KAISER ALUMINUM CORP 21 Sep 20165.875%   15 May 2024 22 Sep 2016

335,000.000 7,052.45100.000000Local1.000000
100.000000 7,052.45 0.00Base

0.00
0.00
0.00 335,000.00

335,000.00

JEFFERIES + COMPANY INC USD/DTC552704AB4 MEG ENERGY CORP 08 Jul 20166.375%   30 Jan 2023 13 Jul 2016

792,000.000 22,860.7576.250000Local1.000000
76.250000 22,860.75 0.00Base

0.00
0.00
0.00 603,900.00

603,900.00

JEFFERIES + COMPANY INC USD/DTC12 Jul 2016

485,000.000 14,085.2176.750000Local1.000000
76.750000 14,085.21 0.00Base

0.00
0.00
0.00 372,237.50

372,237.50

JEFFERIES + COMPANY INC USD/DTC12 Jul 2016 CANCEL

-485,000.000 -14,085.2176.750000Local1.000000 0.00 0.00 -372,237.50
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FUND:
View Date:to October 18, 2016

ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

76.750000 -14,085.21 0.00Base 0.00 -372,237.50

JEFFERIES + COMPANY INC USD/DTC11 Jul 2016 14 Jul 2016

485,000.000 14,085.2176.750000Local1.000000
76.750000 14,085.21 0.00Base

0.00
0.00
0.00 372,237.50

372,237.50
552704AB4 Total

0.00 0.0036,945.96 976,137.501,277,000.000 Local

36,945.96 0.00 0.00 976,137.50Base

EXCHANGE OFFER (NON CASH) USD/DTC55336VAB6 MPLX LP 27 Sep 20165.5%   15 Feb 2023 29 Sep 2016

500,000.000 3,208.33102.850000Local1.000000
102.850000 3,208.33 0.00Base

0.00
0.00
0.00 514,250.00

514,250.00

EXCHANGE OFFER (NON CASH) USD/DTC55336VAF7 MPLX LP 27 Sep 20164.875%   01 Dec 2024 29 Sep 2016

33,000.000 518.38101.525000Local1.000000
101.525000 518.38 0.00Base

0.00
0.00
0.00 33,503.25

33,503.25

EXCHANGE OFFER (NON CASH) USD/DTC55336VAH3 MPLX LP 27 Sep 20164.875%   01 Jun 2025 29 Sep 2016

1,088,000.000 17,090.6798.926000Local1.000000
98.926000 17,090.67 0.00Base

0.00
0.00
0.00 1,076,314.88

1,076,314.88

CALLED BONDS USD/DTC55342UAC8 MPT OPER PARTNERSP/FINL 12 Aug 20166.875%   01 May 2021

1,865,000.000 0.00103.438000Local1.000000
103.438000 0.00 0.00Base

0.00
0.00
0.00 1,929,118.70

1,929,118.70

CALLED BONDS USD/DTC12 Aug 2016 CANCEL

-1,865,000.000 0.00103.438000Local1.000000
103.438000 0.00 0.00Base

0.00
0.00
0.00 -1,929,118.70

-1,929,118.70

CALLED BONDS USD/DTC12 Aug 2016 12 Aug 2016

1,865,000.000 35,972.48103.438000Local1.000000
103.438000 35,972.48 0.00Base

0.00
0.00
0.00 1,929,118.70

1,929,118.70
55342UAC8 Total

0.00 0.0035,972.48 1,929,118.701,865,000.000 Local
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

35,972.48 0.00 0.00 1,929,118.70Base

BANK OF AMERICA SECURITIES LLC USD/DTC574599BH8 MASCO CORP 15 Sep 20165.95%   15 Mar 2022 20 Sep 2016

493,000.000 407.41114.750000Local1.000000
114.750000 407.41 0.00Base

0.00
0.00
0.00 565,717.50

565,717.50

BANK OF AMERICA SECURITIES LLC USD/DTC20 Sep 2016 23 Sep 2016

166,000.000 219.49114.750000Local1.000000
114.750000 219.49 0.00Base

0.00
0.00
0.00 190,485.00

190,485.00
574599BH8 Total

0.00 0.00626.90 756,202.50659,000.000 Local

626.90 0.00 0.00 756,202.50Base

EXCHANGE OFFER (NON CASH) USD/DTC57665RAA4 MATCH GROUP INC 15 Aug 20166.75%   15 Dec 2022 19 Aug 2016

1,734,000.000 19,507.50102.012471Local1.000000
102.012471 19,507.50 0.00Base

0.00
0.00
0.00 1,768,896.25

1,768,896.25

EXCHANGE OFFER (NON CASH) USD/DTC57665RAD8 MATCH GROUP INC 15 Aug 20166.375%   01 Jun 2024 19 Aug 2016

335,000.000 4,389.90100.000000Local1.000000
100.000000 4,389.90 0.00Base

0.00
0.00
0.00 335,000.00

335,000.00

BARCLAYS CAPITAL INC USD/DTC595112BH5 MICRON TECHNOLOGY INC 01 Aug 20167.5%   15 Sep 2023 04 Aug 2016

547,000.000 11,167.92109.625000Local1.000000
109.625000 11,167.92 0.00Base

0.00
0.00
0.00 599,648.75

599,648.75

BARCLAYS CAPITAL INC USD/DTC02 Aug 2016 05 Aug 2016

500,000.000 10,312.50109.375000Local1.000000
109.375000 10,312.50 0.00Base

0.00
0.00
0.00 546,875.00

546,875.00
595112BH5 Total

0.00 0.0021,480.42 1,146,523.751,047,000.000 Local

21,480.42 0.00 0.00 1,146,523.75Base

CALLED BONDS USD/DTC629377BJ0 NRG ENERGY INC 01 Sep 20168.25%   01 Sep 2020 01 Sep 2016

1,075,000.000 0.00102.750000Local1.000000 0.00 0.00 1,104,562.50
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.750000 0.00 0.00Base 0.00 1,104,562.50

CALLED BONDS USD/DTC629377BS0 NRG ENERGY INC 01 Sep 20167.875%   15 May 2021 01 Sep 2016

574,000.000 13,309.63103.938000Local1.000000
103.938000 13,309.63 0.00Base

0.00
0.00
0.00 596,604.12

596,604.12

JEFFERIES + COMPANY INC USD/DTC64110LAG1 NETFLIX INC 05 Aug 20165.75%   01 Mar 2024 10 Aug 2016

591,000.000 15,008.94107.000000Local1.000000
107.000000 15,008.94 0.00Base

0.00
0.00
0.00 632,370.00

632,370.00

BANK OF AMERICA SECURITIES LLC USD/DTC651229AQ9 NEWELL BRANDS INC 07 Jul 20164%   01 Dec 2024 12 Jul 2016

1,120,000.000 5,102.22105.750000Local1.000000
105.750000 5,102.22 0.00Base

0.00
0.00
0.00 1,184,400.00

1,184,400.00

BARCLAYS CAPITAL INC USD/DTC20 Sep 2016 23 Sep 2016

715,000.000 8,897.78105.806000Local1.000000
105.806000 8,897.78 0.00Base

0.00
0.00
0.00 756,512.90

756,512.90
651229AQ9 Total

0.00 0.0014,000.00 1,940,912.901,835,000.000 Local

14,000.00 0.00 0.00 1,940,912.90Base

PERSHING LLC USD/DTC65409QBB7 NIELSEN FINANCE LLC/CO 22 Jul 20165%   15 Apr 2022 27 Jul 2016

300,000.000 4,250.00104.285000Local1.000000
104.285000 4,250.00 0.00Base

0.00
0.00
0.00 312,855.00

312,855.00

BANK OF AMERICA SECURITIES LLC USD/DTC70959WAF0 PENSKE AUTOMOTIVE GROUP 13 Sep 20165.375%   01 Dec 2024 16 Sep 2016

1,790,000.000 28,061.98101.000000Local1.000000
101.000000 28,061.98 0.00Base

0.00
0.00
0.00 1,807,900.00

1,807,900.00

BARCLAYS CAPITAL INC USD/DTC737446AB0 POST HOLDINGS INC 25 Jul 20167.375%   15 Feb 2022 26 Jul 2016

3,842,000.000 126,719.30107.110000Local1.000000
107.110000 126,719.30 0.00Base

0.00
0.00
0.00 4,115,166.20

4,115,166.20

BARCLAYS CAPITAL INC USD/DTC745867AW1 PULTEGROUP INC 07 Jul 20165.5%   01 Mar 2026 12 Jul 2016
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

251,000.000 5,023.49103.750000Local1.000000
103.750000 5,023.49 0.00Base

0.00
0.00
0.00 260,412.50

260,412.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC09 Aug 2016 12 Aug 2016

294,000.000 7,231.58105.000000Local1.000000
105.000000 7,231.58 0.00Base

0.00
0.00
0.00 308,700.00

308,700.00
745867AW1 Total

0.00 0.0012,255.07 569,112.50545,000.000 Local

12,255.07 0.00 0.00 569,112.50Base

EXCHANGE OFFER USD/DTC75281AAM1 RANGE RESOURCES CORP 16 Aug 20165.75%   01 Jun 2021 16 Sep 2016

1,620,000.000 27,168.7489.688888Local1.000000
89.688888 27,168.74 0.00Base

0.00
0.00
0.00 1,452,960.00

1,452,960.00

EXCHANGE OFFER (NON CASH) USD/DTC75281AAN9 RANGE RESOURCES CORP 16 Aug 20165%   15 Aug 2022

3,135,000.000 10,583.9378.411577Local1.000000
78.411577 10,583.93 0.00Base

0.00
0.00
0.00 2,458,202.97

2,458,202.97

EXCHANGE OFFER (NON CASH) USD/DTC16 Aug 2016 CANCEL

-3,135,000.000 -10,583.9378.411577Local1.000000
78.411577 -10,583.93 0.00Base

0.00
0.00
0.00 -2,458,202.97

-2,458,202.97

EXCHANGE OFFER USD/DTC16 Aug 2016 16 Sep 2016

3,135,000.000 13,497.9278.411577Local1.000000
78.411577 13,497.92 0.00Base

0.00
0.00
0.00 2,458,202.97

2,458,202.97
75281AAN9 Total

0.00 0.0013,497.92 2,458,202.973,135,000.000 Local

13,497.92 0.00 0.00 2,458,202.97Base

BANK OF AMERICA SECURITIES LLC USD/DTC808194AA2 A SCHULMAN INC 12 Aug 20166.875%   01 Jun 2023 17 Aug 2016

1,351,000.000 19,608.26101.000000Local1.000000
101.000000 19,608.26 0.00Base

0.00
0.00
0.00 1,364,510.00

1,364,510.00

JEFFERIES + COMPANY INC USD/DTC829259AM2 SINCLAIR TELEVISION GROU 22 Jul 20165.375%   01 Apr 2021 27 Jul 2016
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,071,000.000 18,549.13104.125000Local1.000000
104.125000 18,549.13 0.00Base

0.00
0.00
0.00 1,115,178.75

1,115,178.75

BANK OF AMERICA SECURITIES LLC USD/DTC05 Aug 2016 10 Aug 2016

1,478,000.000 28,466.90104.125000Local1.000000
104.125000 28,466.90 0.00Base

0.00
0.00
0.00 1,538,967.50

1,538,967.50
829259AM2 Total

0.00 0.0047,016.03 2,654,146.252,549,000.000 Local

47,016.03 0.00 0.00 2,654,146.25Base

RBC CAPITAL MARKETS USD/DTC82967NAN8 SIRIUS XM RADIO INC 15 Jul 20165.75%   01 Aug 2021 20 Jul 2016

28,000.000 755.81104.625000Local1.000000
104.625000 755.81 0.00Base

0.00
0.00
0.00 29,295.00

29,295.00

JEFFERIES + COMPANY INC USD/DTC82967NAS7 SIRIUS XM RADIO INC 29 Jul 20166%   15 Jul 2024 03 Aug 2016

799,000.000 2,397.00106.375000Local1.000000
106.375000 2,397.00 0.00Base

0.00
0.00
0.00 849,936.25

849,936.25

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC852060AD4 SPRINT CAPITAL CORP 08 Aug 20166.875%   15 Nov 2028 11 Aug 2016

1,375,000.000 22,582.4788.750000Local1.000000
88.750000 22,582.47 0.00Base

0.00
0.00
0.00 1,220,312.50

1,220,312.50

WELLS FARGO SECURITIES, LLC USD/DTC877249AC6 TAYLOR MORRISON COMM/MON 07 Jul 20165.25%   15 Apr 2021 12 Jul 2016

939,000.000 11,913.56100.500000Local1.000000
100.500000 11,913.56 0.00Base

0.00
0.00
0.00 943,695.00

943,695.00

CALLED BONDS USD/DTC90320TAA8 UPCB FINANCE V LTD 24 Aug 20167.25%   15 Nov 2021 24 Aug 2016

1,854,900.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,854,900.00

1,854,900.00

PRINCIPAL PAYMENTS CORP BDS USD/DTC90320XAA9 UPCB FINANCE VI LTD 24 Aug 20166.875%   15 Jan 2022 24 Aug 2016

122,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 122,500.00

122,500.00
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J.P. MORGAN SECURITIES LLC USD/DTC914906AP7 UNIVISION COMMUNICATIONS 20 Jul 20166.75%   15 Sep 2022 25 Jul 2016

313,000.000 7,629.38107.875000Local1.000000
107.875000 7,629.38 0.00Base

0.00
0.00
0.00 337,648.75

337,648.75

BANK OF AMERICA SECURITIES LLC USD/DTC05 Aug 2016 10 Aug 2016

623,000.000 16,937.81107.250000Local1.000000
107.250000 16,937.81 0.00Base

0.00
0.00
0.00 668,167.50

668,167.50
914906AP7 Total

0.00 0.0024,567.19 1,005,816.25936,000.000 Local

24,567.19 0.00 0.00 1,005,816.25Base

OPPENHEIMER + CO. INC. USD/DTC92532WAA1 VERSUM MATERIALS INC 21 Sep 20165.5%   30 Sep 2024 30 Sep 2016

281,000.000 0.00102.250000Local1.000000
102.250000 0.00 0.00Base

0.00
0.00
0.00 287,322.50

287,322.50

JEFFERIES + COMPANY INC USD/DTC94707VAC4 WEATHERFORD BERMUDA 29 Jul 20164.5%   15 Apr 2022 03 Aug 2016

64,000.000 864.0082.500000Local1.000000
82.500000 864.00 0.00Base

0.00
0.00
0.00 52,800.00

52,800.00

JEFFERIES + COMPANY INC USD/DTC03 Aug 2016 08 Aug 2016

199,000.000 2,810.8880.000000Local1.000000
80.000000 2,810.88 0.00Base

0.00
0.00
0.00 159,200.00

159,200.00
94707VAC4 Total

0.00 0.003,674.88 212,000.00263,000.000 Local

3,674.88 0.00 0.00 212,000.00Base

941,779.4255,357,900.000 Local
941,779.42Base

0.00
0.00

0.00
0.00

54,296,267.46
54,296,267.46

US DOLLAR Total

FIXED INCOME  Total
55,357,900.000

Base 941,779.42 0.00 0.00 54,296,267.46
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/FED912796JK6 WI TREASURY SEC. 08 Sep 20160.01%   08 Sep 2016 08 Sep 2016

7,000,000.000 1,028.61100.000000Local1.000000
100.000000 1,028.61 0.00Base

0.00
0.00
0.00 6,998,971.39

6,998,971.39

1,028.617,000,000.000 Local
1,028.61Base

0.00
0.00

0.00
0.00

6,998,971.39
6,998,971.39

US DOLLAR Total

SHORT TERM MATURITIES  Total
7,000,000.000

Base 1,028.61 0.00 0.00 6,998,971.39

114,016,656.180.000.00942,808.03

115,128,149.270

SALES Total

Base
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MESIROW FINAN.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

1,023.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,023.97

1,023.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

4,421,862.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,421,862.99

4,421,862.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

19,114,864.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,114,864.81

19,114,864.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

3,026,504.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,026,504.63

3,026,504.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20161.000% 31 Dec 2030 27 Jul 2016

STIF FUND

21,521,333.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,521,333.13

21,521,333.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

2,422,784.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,422,784.39

2,422,784.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

4,388.030 0.00100.000000Local1.000000 0.00 0.00 4,388.03
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 4,388.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

29,692,356.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,692,356.06

29,692,356.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20161.000% 31 Dec 2030 09 Aug 2016

STIF FUND

3,808,381.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,808,381.04

3,808,381.04

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

1,607.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,607.65

1,607.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

3,461,798.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,461,798.32

3,461,798.32
86199E9B7 Total

0.00 0.000.00 87,476,905.0287,476,905.020 Local

0.00 0.00 0.00 87,476,905.02Base

0.0087,476,905.020 Local
0.00Base

0.00
0.00

0.00
0.00

87,476,905.02
87,476,905.02

US DOLLAR Total

CASH EQUIVALENTS  Total
87,476,905.020

Base 0.00 0.00 0.00 87,476,905.02
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

87,476,905.020.000.000.00

87,476,905.020

PURCHASE Total

Base
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MESIROW FINAN.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20161.000% 31 Dec 2030 21 Jul 2016

STIF FUND

14,827,323.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,827,323.27

14,827,323.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.503% 31 Dec 2030 26 Jul 2016

STIF FUND

11,736,933.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,736,933.13

11,736,933.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20161.000% 31 Dec 2030 28 Jul 2016

STIF FUND

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

33,640,861.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,640,861.61

33,640,861.61

STATE STREET BANK AND TRUST USD/CSW25 Aug 201631 Dec 2030 25 Aug 2016

STIF FUND

3,808,381.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,808,381.04

3,808,381.04
86199E9B7 Total

0.00 0.000.00 84,013,499.0584,013,499.050 Local

0.00 0.00 0.00 84,013,499.05Base

0.0084,013,499.050 Local
0.00Base

0.00
0.00

0.00
0.00

84,013,499.05
84,013,499.05

US DOLLAR Total
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NHFU
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - MESIROW FINANCIALSales Report by Report Date
MESIROW FINAN.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
84,013,499.050

Base 0.00 0.00 0.00 84,013,499.05

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS59099N917 MESIROW PLAN EQUITY FUND LP 08 Jul 201644 LIMITED PARTNERSH 08 Jul 2016

4,421,862.990 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,421,862.99

4,421,862.99

AUTREPAT-DISTRIBUTION USD/BOS12 Jul 2016 12 Jul 2016

4,037,218.740 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,037,218.74

4,037,218.74

AUTREPAT-DISTRIBUTION USD/BOS13 Jul 2016 13 Jul 2016

3,026,504.630 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,026,504.63

3,026,504.63

AUTREPAT-DISTRIBUTION USD/BOS12 Jul 2016 12 Jul 2016

15,077,646.070 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 15,077,646.07

15,077,646.07

AUTREPAT-DISTRIBUTION USD/BOS20 Jul 2016 20 Jul 2016

10,172,676.730 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 10,172,676.73

10,172,676.73

AUTREPAT-DISTRIBUTION USD/BOS26 Jul 2016 26 Jul 2016

29,784,400.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 29,784,400.00

29,784,400.00

AUTREPAT-DISTRIBUTION USD/BOS28 Jul 2016 28 Jul 2016

2,422,784.390 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,422,784.39

2,422,784.39

AUTREPAT-DISTRIBUTION USD/BOS03 Aug 2016 03 Aug 2016
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NHFU
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - MESIROW FINANCIALSales Report by Report Date
MESIROW FINAN.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

29,692,356.060 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 29,692,356.06

29,692,356.06

AUTREPAT-DISTRIBUTION USD/BOS08 Aug 2016 08 Aug 2016

3,808,381.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,808,381.04

3,808,381.04

AUTREPAT-DISTRIBUTION USD/BOS29 Sep 2016 29 Sep 2016

3,461,798.320 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,461,798.32

3,461,798.32
59099N917 Total

0.00 0.000.00 105,905,628.97105,905,628.970 Local

0.00 0.00 0.00 105,905,628.97Base

0.00105,905,628.970 Local
0.00Base

0.00
0.00

0.00
0.00

105,905,628.97
105,905,628.97

US DOLLAR Total

EQUITY  Total
105,905,628.970

Base 0.00 0.00 0.00 105,905,628.97

189,919,128.020.000.000.00

189,919,128.020

SALES Total

Base
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NHFV
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - IVY ASSET MGMTPurchase and Sales by Report Date
ISBI - IVY ASSET MGMT

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 362



NHFX
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - BRANDYWINEPurchase and Sales by Report Date
BRANDYWINE ASSET MANAGEMENT

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 363



NHFY
September 30, 2016

FUND:
View Date:to October 18, 2016

TRANSITION FUND 2Purchase and Sales by Report Date
STATE STREET GLOBAL MARKETS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHFZ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ROCKCREEKPurchase Report by Report Date
ISBI - ROCKCREEK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20161.000% 31 Dec 2030 30 Aug 2016

STIF FUND

211,071.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211,071.66

211,071.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

6.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6.51

6.51
86199E9B7 Total

0.00 0.000.00 211,078.17211,078.170 Local

0.00 0.00 0.00 211,078.17Base

0.00211,078.170 Local
0.00Base

0.00
0.00

0.00
0.00

211,078.17
211,078.17

US DOLLAR Total

CASH EQUIVALENTS  Total
211,078.170

Base 0.00 0.00 0.00 211,078.17

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS773990957 ROCK CREEK GROUP 29 Jul 2016LIMITED PARTNERSHIP 29 Jul 2016

15,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 15,000,000.00

15,000,000.00

CAPITAL CALL USD/BOS29 Aug 2016 29 Aug 2016

3,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00
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NHFZ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ROCKCREEKPurchase Report by Report Date
ISBI - ROCKCREEK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS26 Aug 2016 26 Aug 2016

4,700,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,700,000.00

4,700,000.00

CAPITAL CALL USD/BOS29 Sep 2016 29 Sep 2016

1,500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,500,000.00

1,500,000.00
773990957 Total

0.00 0.000.00 24,200,000.0024,200,000.000 Local

0.00 0.00 0.00 24,200,000.00Base

0.0024,200,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

24,200,000.00
24,200,000.00

US DOLLAR Total

EQUITY  Total
24,200,000.000

Base 0.00 0.00 0.00 24,200,000.00

24,411,078.170.000.000.00

24,411,078.170

PURCHASE Total

Base
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NHHA
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - MACQUARIESales Report by Report Date
MACQUARIE

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS55699B923 MACQUARIE INFRASTRUCTURE 15 Jul 2016PARNTERS A LP 15 Jul 2016

602,617.850 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 602,617.85

602,617.85

AUTREPAT-DISTRIBUTION USD/BOS11 Aug 2016 11 Aug 2016

1,076,272.390 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,076,272.39

1,076,272.39

AUTREPAT-DISTRIBUTION USD/BOS16 Sep 2016 16 Sep 2016

27,186,488.130 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 27,186,488.13

27,186,488.13
55699B923 Total

0.00 0.000.00 28,865,378.3728,865,378.370 Local

0.00 0.00 0.00 28,865,378.37Base

0.0028,865,378.370 Local
0.00Base

0.00
0.00

0.00
0.00

28,865,378.37
28,865,378.37

US DOLLAR Total

EQUITY  Total
28,865,378.370

Base 0.00 0.00 0.00 28,865,378.37

28,865,378.370.000.000.00

28,865,378.370

SALES Total

Base
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NHHB
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ALLINDAPurchase Report by Report Date
ALLINDA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS01699E947 ALINDA INFRASTRUCTURE 03 Aug 2016. 03 Aug 2016

202,700.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 202,700.00

202,700.00

0.00202,700.000 Local
0.00Base

0.00
0.00

0.00
0.00

202,700.00
202,700.00

US DOLLAR Total

EQUITY  Total
202,700.000

Base 0.00 0.00 0.00 202,700.00

202,700.000.000.000.00

202,700.000

PURCHASE Total

Base
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NHHB
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ALLINDASales Report by Report Date
ALLINDA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS01699E947 ALINDA INFRASTRUCTURE 03 Aug 2016. 03 Aug 2016

393,604.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 393,604.00

393,604.00

0.00393,604.000 Local
0.00Base

0.00
0.00

0.00
0.00

393,604.00
393,604.00

US DOLLAR Total

EQUITY  Total
393,604.000

Base 0.00 0.00 0.00 393,604.00

393,604.000.000.000.00

393,604.000

SALES Total

Base
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NHHD
September 30, 2016

FUND:
View Date:to October 18, 2016

TRANSITION FUND 1Purchase and Sales by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 370



NHHF
September 30, 2016

FUND:
View Date:to October 18, 2016

LOOMIS SAYLESPurchase and Sales by Report Date
LOOMIS, SAYLES & CO

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 371



NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALPurchase Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

0.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.36

0.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.513% 31 Dec 2030 08 Jul 2016

STIF FUND

3,683,501.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,683,501.45

3,683,501.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

24,411,101.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,411,101.89

24,411,101.89

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

54,675,717.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,675,717.21

54,675,717.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

5,423,451.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,423,451.04

5,423,451.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

5,354,337.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,354,337.94

5,354,337.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

19,113,297.490 0.00100.000000Local1.000000 0.00 0.00 19,113,297.49
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NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALPurchase Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 19,113,297.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

45,753,854.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,753,854.27

45,753,854.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

2,829,796.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,829,796.32

2,829,796.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

1,853,047.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,853,047.37

1,853,047.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

11,062,000.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,062,000.61

11,062,000.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20161.000% 31 Dec 2030 12 Aug 2016

STIF FUND

3,290,779.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,290,779.13

3,290,779.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

6,864,422.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,864,422.50

6,864,422.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20161.000% 31 Dec 2030 01 Sep 2016

STIF FUND

3,057.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,057.50

3,057.50
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NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALPurchase Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

4,400.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,400.56

4,400.56
86199E9B7 Total

0.00 0.000.00 184,322,765.64184,322,765.640 Local

0.00 0.00 0.00 184,322,765.64Base

0.00184,322,765.640 Local
0.00Base

0.00
0.00

0.00
0.00

184,322,765.64
184,322,765.64

US DOLLAR Total

CASH EQUIVALENTS  Total
184,322,765.640

Base 0.00 0.00 0.00 184,322,765.64

184,322,765.640.000.000.00

184,322,765.640

PURCHASE Total

Base
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NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20161.000% 31 Dec 2030 21 Jul 2016

STIF FUND

72,476,839.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,476,839.73

72,476,839.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.511% 31 Dec 2030 22 Jul 2016

STIF FUND

687,831.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 687,831.67

687,831.67

STATE STREET BANK AND TRUST USD/CSW28 Jul 201631 Dec 2030 28 Jul 2016

STIF FUND

63,494,328.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,494,328.14

63,494,328.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.516% 31 Dec 2030 03 Aug 2016

STIF FUND

7,501,106.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,501,106.41

7,501,106.41

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016

STIF FUND

30,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,000,000.00

30,000,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20161.000% 31 Dec 2030 25 Aug 2016

STIF FUND

10,155,201.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,155,201.63

10,155,201.63
86199E9B7 Total

0.00 0.000.00 184,315,307.58184,315,307.580 Local

0.00 0.00 0.00 184,315,307.58Base
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NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00184,315,307.580 Local
0.00Base

0.00
0.00

0.00
0.00

184,315,307.58
184,315,307.58

US DOLLAR Total

CASH EQUIVALENTS  Total
184,315,307.580

Base 0.00 0.00 0.00 184,315,307.58

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI00WAI4 ENTRUST CAPITAL 07 Jul 2016LIMITED PARTNERSHIP 07 Jul 2016

3,683,501.450 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,683,501.45

3,683,501.45

AUTREPAT-DISTRIBUTION USD/BOS14 Jul 2016 14 Jul 2016

19,467,499.750 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 19,467,499.75

19,467,499.75

AUTREPAT-DISTRIBUTION USD/BOS14 Jul 2016 14 Jul 2016

4,943,602.140 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,943,602.14

4,943,602.14

AUTREPAT-DISTRIBUTION USD/BOS15 Jul 2016 15 Jul 2016

35,191,659.640 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 35,191,659.64

35,191,659.64

AUTREPAT-DISTRIBUTION USD/BOS15 Jul 2016 15 Jul 2016

19,484,057.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 19,484,057.57

19,484,057.57

AUTREPAT-DISTRIBUTION USD/BOS18 Jul 2016 18 Jul 2016

5,423,451.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,423,451.04

5,423,451.04

AUTREPAT-DISTRIBUTION USD/BOS19 Jul 2016 19 Jul 2016
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NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,354,337.940 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,354,337.94

5,354,337.94

AUTREPAT-DISTRIBUTION USD/BOS25 Jul 2016 25 Jul 2016

1,178,609.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,178,609.51

1,178,609.51

AUTREPAT-DISTRIBUTION USD/BOS22 Jul 2016

687,831.670 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 687,831.67

687,831.67

AUTREPAT-DISTRIBUTION USD/BOS22 Jul 2016 CANCEL

-687,831.670 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -687,831.67

-687,831.67

AUTREPAT-DISTRIBUTION USD/BOS28 Jul 2016 28 Jul 2016

1,853,047.370 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,853,047.37

1,853,047.37

AUTREPAT-DISTRIBUTION USD/BOS20 Jul 2016 20 Jul 2016

1,217,130.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,217,130.86

1,217,130.86

AUTREPAT-DISTRIBUTION USD/BOS20 Jul 2016 20 Jul 2016

1,306,029.410 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,306,029.41

1,306,029.41

AUTREPAT-DISTRIBUTION USD/BOS26 Jul 2016 26 Jul 2016

2,829,796.320 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,829,796.32

2,829,796.32

AUTREPAT-DISTRIBUTION USD/BOS25 Jul 2016 25 Jul 2016

10,687,481.720 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 10,687,481.72

10,687,481.72

AUTREPAT-DISTRIBUTION USD/BOS22 Jul 2016 22 Jul 2016

19,113,297.490 0.001.000000Local1.000000 0.00 0.00 19,113,297.49
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.000000 0.00 0.00Base 0.00 19,113,297.49

AUTREPAT-DISTRIBUTION USD/BOS27 Jul 2016 27 Jul 2016

21,505,671.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 21,505,671.86

21,505,671.86

AUTREPAT-DISTRIBUTION USD/BOS25 Jul 2016 25 Jul 2016

33,887,763.040 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 33,887,763.04

33,887,763.04

AUTREPAT-DISTRIBUTION USD/BOS29 Jul 2016 29 Jul 2016

4,613,729.020 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,613,729.02

4,613,729.02

AUTREPAT-DISTRIBUTION USD/BOS29 Jul 2016 29 Jul 2016

6,437,292.330 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 6,437,292.33

6,437,292.33

AUTREPAT-DISTRIBUTION USD/BOS11 Aug 2016 11 Aug 2016

3,290,779.130 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,290,779.13

3,290,779.13

AUTREPAT-DISTRIBUTION USD/BOS16 Aug 2016 16 Aug 2016

3,342,995.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,342,995.00

3,342,995.00

AUTREPAT-DISTRIBUTION USD/BOS16 Aug 2016 16 Aug 2016

3,521,427.500 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,521,427.50

3,521,427.50

AUTREPAT-DISTRIBUTION USD/BOS20 Sep 2016 20 Sep 2016

4,400.560 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,400.56

4,400.56
ACI00WAI4 Total

0.00 0.000.00 208,337,560.65208,337,560.650 Local

0.00 0.00 0.00 208,337,560.65Base

Books Closed Prepared by State StreetPage 378



NHHG
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00208,337,560.650 Local
0.00Base

0.00
0.00

0.00
0.00

208,337,560.65
208,337,560.65

US DOLLAR Total

EQUITY  Total
208,337,560.650

Base 0.00 0.00 0.00 208,337,560.65

392,652,868.230.000.000.00

392,652,868.230

SALES Total

Base
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FUND:
View Date:to October 18, 2016

SSGA MSCI EAFE INDEXPurchase and Sales by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

767,939.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 767,939.07

767,939.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

1.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1.81

1.81

STATE STREET BANK AND TRUST USD/CSW11 Jul 201631 Dec 2030 11 Jul 2016

STIF FUND

24,376.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,376.99

24,376.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

13,264.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,264.54

13,264.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

25,025.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,025.09

25,025.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

20,979.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,979.06

20,979.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

20,000,000.000 0.00100.000000Local1.000000 0.00 0.00 20,000,000.00
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NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 20,000,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

10,422,302.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,422,302.86

10,422,302.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

167,709.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 167,709.10

167,709.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

12,314,892.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,314,892.59

12,314,892.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

7,766,008.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,766,008.36

7,766,008.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

5,909.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,909.38

5,909.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

370,890.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 370,890.32

370,890.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

22,137.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,137.01

22,137.01
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NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

2,758.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,758.32

2,758.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

389,139.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 389,139.44

389,139.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

22,531.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,531.29

22,531.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

3,301.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,301.80

3,301.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

1,234.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,234.30

1,234.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

13.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13.00

13.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

3,935.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,935.04

3,935.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016
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NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

24.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24.18

24.18

STATE STREET BANK AND TRUST USD/CSW19 Sep 201631 Dec 2030 19 Sep 2016

STIF FUND

934,692.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 934,692.00

934,692.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

124,114.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,114.14

124,114.14
86199E9B7 Total

0.00 0.000.00 53,403,179.6953,403,179.690 Local

0.00 0.00 0.00 53,403,179.69Base

0.0053,403,179.690 Local
0.00Base

0.00
0.00

0.00
0.00

53,403,179.69
53,403,179.69

US DOLLAR Total

CASH EQUIVALENTS  Total
53,403,179.690

Base 0.00 0.00 0.00 53,403,179.69

EQUITY
AUSTRALIAN DOLLAR

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600284905 AUSTRALIAN PHARMA INDUS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

132,837.000 0.001.830000Local1.333689
1.372134 0.00 0.00Base

0.00
0.00
0.00 243,091.71

182,270.16

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8600384903 AWE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

42,900.000 0.000.927900Local1.331115
0.697085 0.00 11.22Base

14.93
0.00
0.00 39,821.84

29,916.15
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FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8600688006 ADELAIDE BRIGHTON LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

37,288.000 0.005.866200Local1.331115
4.406982 0.00 61.63Base

82.03
0.00
0.00 218,820.90

164,389.18

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,572.000 0.005.948300Local1.313974
4.526954 0.00 4.37Base

5.74
0.00
0.00 15,304.77

11,647.70
600688006 Total

87.77 0.000.00 234,125.6739,860.000 Local

0.00 66.00 0.00 176,036.88Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8601581903 WEBJET LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

34,592.000 0.007.350000Local1.333689
5.511030 0.00 0.00Base

0.00
0.00
0.00 254,251.20

190,637.55

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8604199901 RAMSAY HEALTH CARE LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,236.000 0.0077.708300Local1.331115
58.378352 0.00 70.84Base

94.30
0.00
0.00 251,558.36

188,983.19

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0204 Aug 2016

96.000 0.0078.470000Local1.313974
59.719599 0.00 2.15Base

2.82
0.00
0.00 7,535.94

5,735.23
604199901 Total

97.12 0.000.00 259,094.303,332.000 Local

0.00 72.99 0.00 194,718.42Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8606558005 AUST AND NZ BANKING GROUP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

50,770.000 0.0025.768300Local1.331115
19.358433 0.00 368.56Base

490.60
0.00
0.00 1,308,747.19

983,196.19

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

1,988.000 0.0025.720000Local1.313974
19.574208 0.00 14.59Base

19.17
0.00
0.00 51,150.53

38,928.11
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FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

606558005 Total

509.77 0.000.00 1,359,897.7252,758.000 Local

0.00 383.15 0.00 1,022,124.30Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8606660009 AMCOR LIMITED 28 Jul 2016COMMON STOCK 02 Aug 2016

26,449.000 0.0015.310300Local1.331115
11.501861 0.00 114.08Base

151.85
0.00
0.00 405,093.97

304,326.80

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

789.000 0.0015.040000Local1.313974
11.446193 0.00 3.39Base

4.45
0.00
0.00 11,871.01

9,034.43
606660009 Total

156.30 0.000.00 416,964.9827,238.000 Local

0.00 117.47 0.00 313,361.23Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8606857001 APN NEWS + MEDIA LIMITED 28 Jul 2016COMMON STOCK 02 Aug 2016

14,404.000 0.004.042300Local1.331115
3.036777 0.00 16.40Base

21.83
0.00
0.00 58,247.12

43,758.14

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8607614005 WESTPAC BANKING CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

63,163.000 0.0030.941100Local1.331115
23.244498 0.00 550.57Base

732.87
0.00
0.00 1,955,065.57

1,468,742.80

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

2,273.000 0.0031.000000Local1.313974
23.592552 0.00 20.11Base

26.42
0.00
0.00 70,489.42

53,645.98
607614005 Total

759.29 0.000.00 2,025,554.9965,436.000 Local

0.00 570.68 0.00 1,522,388.78Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8607624004 BANK OF QUEENSLAND LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,624.000 0.0010.610300Local1.331115
7.970987 0.00 61.65Base

82.06
0.00
0.00 218,908.89

164,455.28
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

256.000 0.0010.510000Local1.313974
7.998636 0.00 0.77Base

1.01
0.00
0.00 2,691.57

2,048.42
607624004 Total

83.07 0.000.00 221,600.4620,880.000 Local

0.00 62.42 0.00 166,503.70Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8608625901 FORTESCUE METALS GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

36,964.000 0.004.590200Local1.331115
3.448387 0.00 47.80Base

63.63
0.00
0.00 169,735.78

127,513.99

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,061.000 0.004.510000Local1.313974
3.432336 0.00 1.36Base

1.79
0.00
0.00 4,786.90

3,643.07
608625901 Total

65.42 0.000.00 174,522.6838,025.000 Local

0.00 49.16 0.00 131,157.06Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8608728903 TELSTRA CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,742.000 0.005.706900Local1.331115
4.287308 0.00 25.31Base

33.69
0.00
0.00 89,871.71

67,516.11

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,916.000 0.005.730000Local1.313974
4.360817 0.00 4.77Base

6.27
0.00
0.00 16,714.95

12,720.91
608728903 Total

39.96 0.000.00 106,586.6618,658.000 Local

0.00 30.08 0.00 80,237.02Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8608820007 BEACH ENERGY LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

330,702.000 0.000.630000Local1.333689
0.472374 0.00 0.00Base

0.00
0.00
0.00 208,342.26

156,215.02
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

12,534.000 0.000.545000Local1.313974
0.414772 0.00 1.95Base

2.56
0.00
0.00 6,833.59

5,200.70
608820007 Total

2.56 0.000.00 215,175.85343,236.000 Local

0.00 1.95 0.00 161,415.72Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8609128905 BENDIGO AND ADELAIDE BANK 28 Jul 2016COMMON STOCK 02 Aug 2016

21,997.000 0.0010.111200Local1.331115
7.596038 0.00 62.66Base

83.41
0.00
0.00 222,499.48

167,152.71

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

311.000 0.0010.120000Local1.313974
7.701827 0.00 0.90Base

1.18
0.00
0.00 3,148.50

2,396.17
609128905 Total

84.59 0.000.00 225,647.9822,308.000 Local

0.00 63.56 0.00 169,548.88Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8610226003 BLACKMORES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

3,646.000 0.00150.940000Local1.333689
113.174811 0.00 0.00Base

0.00
0.00
0.00 550,327.24

412,635.36

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0404 Aug 2016

75.000 0.00154.200000Local1.313974
117.353920 0.00 3.30Base

4.34
0.00
0.00 11,569.34

8,804.85
610226003 Total

4.34 0.000.00 561,896.583,721.000 Local

0.00 3.30 0.00 421,440.21Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8610233900 GRAINCORP LTD A 28 Jul 2016COMMON STOCK 02 Aug 2016

14,969.000 0.008.185900Local1.331115
6.149656 0.00 34.52Base

45.95
0.00
0.00 122,580.69

92,088.73
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,331.000 0.008.481300Local1.313974
6.454694 0.00 3.22Base

4.23
0.00
0.00 11,292.84

8,594.42
610233900 Total

50.18 0.000.00 133,873.5316,300.000 Local

0.00 37.74 0.00 100,683.15Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8610837908 TEN NETWORK HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,658.000 0.001.052300Local1.331115
0.790540 0.00 4.64Base

6.18
0.00
0.00 16,483.09

12,382.92

ASSET TRANSFER AT MARKET NON CASH AUD/AU8611776907 PRIMARY HEALTH CARE LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

167,690.000 0.003.980000Local1.333689
2.984204 0.00 0.00Base

0.00
0.00
0.00 667,406.20

500,421.16

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,282.000 0.004.118500Local1.313974
3.134385 0.00 3.86Base

5.07
0.00
0.00 13,521.99

10,290.91
611776907 Total

5.07 0.000.00 680,928.19170,972.000 Local

0.00 3.86 0.00 510,712.07Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8611796905 ARDENT LEISURE GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

35,830.000 0.002.116000Local1.331115
1.589645 0.00 21.36Base

28.43
0.00
0.00 75,844.71

56,978.33

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,694.000 0.002.112900Local1.313974
1.608023 0.00 2.23Base

2.93
0.00
0.00 7,807.98

5,942.26
611796905 Total

31.36 0.000.00 83,652.6939,524.000 Local

0.00 23.59 0.00 62,920.59Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8612345900 COCA COLA AMATIL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

23,504.000 0.009.143000Local1.331115
6.868678 0.00 60.54Base

80.59
0.00
0.00 214,977.66

161,501.94

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

390.000 0.009.240000Local1.313974
7.032103 0.00 1.03Base

1.35
0.00
0.00 3,604.95

2,743.55
612345900 Total

81.94 0.000.00 218,582.6123,894.000 Local

0.00 61.57 0.00 164,245.49Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8612745901 BWP TRUST 28 Jul 2016REIT 02 Aug 2016

42,073.000 0.003.765600Local1.331115
2.828907 0.00 44.63Base

59.41
0.00
0.00 158,489.50

119,065.22

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,048.000 0.003.890000Local1.313974
2.960485 0.00 2.28Base

2.99
0.00
0.00 7,969.71

6,065.35
612745901 Total

62.40 0.000.00 166,459.2144,121.000 Local

0.00 46.91 0.00 125,130.57Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8612922906 ASX LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,176.000 0.0049.222500Local1.331115
36.978398 0.00 141.11Base

187.83
0.00
0.00 501,075.99

376,433.28

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

132.000 0.0049.850000Local1.313974
37.938346 0.00 1.88Base

2.47
0.00
0.00 6,582.67

5,009.74
612922906 Total

190.30 0.000.00 507,658.6610,308.000 Local

0.00 142.99 0.00 381,443.02Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8613716901 AUSTAL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,254.000 0.001.087000Local1.331115
0.816609 0.00 6.51Base

8.66
0.00
0.00 23,111.76

17,362.71

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8614469005 BHP BILLITON LIMITED 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

53,248.000 0.0020.114700Local1.331115
15.111166 0.00 301.74Base

401.65
0.00
0.00 1,071,469.20

804,941.12

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

2,188.000 0.0019.530000Local1.313974
14.863308 0.00 12.19Base

16.02
0.00
0.00 42,747.66

32,533.11
614469005 Total

417.67 0.000.00 1,114,216.8655,436.000 Local

0.00 313.93 0.00 837,474.23Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8615870904 BREVILLE GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,452.000 0.008.117800Local1.331115
6.098496 0.00 17.05Base

22.69
0.00
0.00 60,516.54

45,463.04

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8616150009 CALTEX AUSTRALIA LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,789.000 0.0032.504600Local1.331115
24.419077 0.00 107.95Base

143.70
0.00
0.00 383,340.43

287,984.46

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

184.000 0.0033.910000Local1.313974
25.807208 0.00 1.78Base

2.34
0.00
0.00 6,241.78

4,750.31
616150009 Total

146.04 0.000.00 389,582.2111,973.000 Local

0.00 109.73 0.00 292,734.77Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8616197901 MIRVAC GROUP 28 Jul 2016REIT 02 Aug 2016

62,036.000 0.002.193600Local1.331115
1.647942 0.00 38.34Base

51.03
0.00
0.00 136,133.20

102,270.05
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,522.000 0.002.200000Local1.313974
1.674310 0.00 1.58Base

2.08
0.00
0.00 5,550.48

4,224.19
616197901 Total

53.11 0.000.00 141,683.6864,558.000 Local

0.00 39.92 0.00 106,494.24Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8616769907 ALTIUM LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.007.292200Local1.331115
5.478264 0.00 18.49Base

24.61
0.00
0.00 65,654.41

49,322.87

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,063.000 0.007.273300Local1.313974
5.535345 0.00 2.21Base

2.90
0.00
0.00 7,734.42

5,886.28
616769907 Total

27.51 0.000.00 73,388.8310,063.000 Local

0.00 20.70 0.00 55,209.15Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8616883906 SARACEN MINERAL HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

61,463.000 0.001.674700Local1.331115
1.258118 0.00 29.00Base

38.60
0.00
0.00 102,970.69

77,356.72

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

4,866.000 0.001.800000Local1.313974
1.369890 0.00 2.50Base

3.28
0.00
0.00 8,762.08

6,668.38
616883906 Total

41.88 0.000.00 111,732.7766,329.000 Local

0.00 31.50 0.00 84,025.10Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8617350905 HARVEY NORMAN HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

18,767.000 0.004.755200Local1.331115
3.572343 0.00 25.14Base

33.47
0.00
0.00 89,274.31

67,067.32
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

379.000 0.004.730000Local1.313974
3.599767 0.00 0.51Base

0.67
0.00
0.00 1,793.34

1,364.82
617350905 Total

34.14 0.000.00 91,067.6519,146.000 Local

0.00 25.65 0.00 68,432.14Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8617449905 PROGRAMMED MAINTENANCE SERV 22 Jul 2016COMMON STOCK 22 Jul 2016

169,730.000 0.001.740000Local1.333689
1.304652 0.00 0.00Base

0.00
0.00
0.00 295,330.20

221,438.58

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8618041909 COMPUTERSHARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,758.000 0.008.998400Local1.331115
6.760047 0.00 50.09Base

66.67
0.00
0.00 177,857.06

133,615.10

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

318.000 0.008.840000Local1.313974
6.727683 0.00 0.80Base

1.05
0.00
0.00 2,812.17

2,140.20
618041909 Total

67.72 0.000.00 180,669.2320,076.000 Local

0.00 50.89 0.00 135,755.30Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8618228902 CEDAR WOODS PROPERTIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,761.000 0.004.663300Local1.331115
3.503304 0.00 6.26Base

8.33
0.00
0.00 22,210.30

16,685.49

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8618549901 CSL LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

8,460.000 0.00117.924300Local1.331115
88.590618 0.00 281.05Base

374.11
0.00
0.00 998,013.69

749,757.68

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0304 Aug 2016

315.000 0.00118.080000Local1.313974
89.864792 0.00 10.62Base

13.95
0.00
0.00 37,209.15

28,318.03
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618549901 Total

388.06 0.000.00 1,035,222.848,775.000 Local

0.00 291.67 0.00 778,075.71Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8619469901 CABCHARGE AUSTRALIA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,869.000 0.003.776700Local1.331115
2.837245 0.00 9.44Base

12.56
0.00
0.00 33,508.11

25,172.96

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8619857907 REA GROUP LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,095.000 0.0063.718400Local1.331115
47.868441 0.00 37.61Base

50.06
0.00
0.00 133,540.11

100,321.99

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0204 Aug 2016

36.000 0.0061.970000Local1.313974
47.162273 0.00 0.64Base

0.84
0.00
0.00 2,231.76

1,698.48
619857907 Total

50.90 0.000.00 135,771.872,131.000 Local

0.00 38.25 0.00 102,020.47Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8620088906 TRANSURBAN GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

41,021.000 0.0012.448400Local1.331115
9.351859 0.00 143.86Base

191.49
0.00
0.00 510,837.31

383,766.47

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,387.000 0.0012.390000Local1.313974
9.429410 0.00 4.90Base

6.44
0.00
0.00 17,191.37

13,083.49
620088906 Total

197.93 0.000.00 528,028.6842,408.000 Local

0.00 148.76 0.00 396,849.96Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8620569905 INVESTA OFFICE FUND 22 Jul 2016REIT 22 Jul 2016

84,013.000 0.004.470000Local1.333689
3.351606 0.00 0.00Base

0.00
0.00
0.00 375,538.11

281,578.47
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,373.000 0.004.590000Local1.313974
3.493220 0.00 3.11Base

4.08
0.00
0.00 10,896.15

8,292.52
620569905 Total

4.08 0.000.00 386,434.2686,386.000 Local

0.00 3.11 0.00 289,870.99Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8621179902 COCHLEAR LTD 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

960.000 0.00129.673700Local1.331115
97.417353 0.00 35.07Base

46.68
0.00
0.00 124,533.43

93,555.73

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0404 Aug 2016

39.000 0.00131.000000Local1.313974
99.697559 0.00 1.46Base

1.92
0.00
0.00 5,110.92

3,889.67
621179902 Total

48.60 0.000.00 129,644.35999.000 Local

0.00 36.53 0.00 97,445.40Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8621486901 ORIGIN ENERGY LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

31,754.000 0.005.662200Local1.331115
4.253727 0.00 50.65Base

67.42
0.00
0.00 179,864.92

135,123.50

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,192.000 0.005.550000Local1.313974
4.223828 0.00 1.89Base

2.48
0.00
0.00 6,618.08

5,036.69
621486901 Total

69.90 0.000.00 186,483.0032,946.000 Local

0.00 52.54 0.00 140,160.19Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8621503002 COMMONWEALTH BANK OF AUSTRAL 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

30,151.000 0.0077.923600Local1.331115
58.540096 0.00 661.89Base

881.05
0.00
0.00 2,350,355.51

1,765,704.32
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0204 Aug 2016

1,164.000 0.0077.820000Local1.313974
59.224916 0.00 25.85Base

33.97
0.00
0.00 90,616.45

68,963.66
621503002 Total

915.02 0.000.00 2,440,971.9631,315.000 Local

0.00 687.74 0.00 1,834,667.98Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8621867902 BORAL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

28,473.000 0.006.914400Local1.331115
5.194442 0.00 55.46Base

73.83
0.00
0.00 196,947.54

147,956.82

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

507.000 0.006.850000Local1.313974
5.213193 0.00 0.99Base

1.30
0.00
0.00 3,474.25

2,644.08
621867902 Total

75.13 0.000.00 200,421.7928,980.000 Local

0.00 56.45 0.00 150,600.90Base

MACQUARIE BANK LIMITED AUD/AU8622010007 RIO TINTO LTD 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

289.000 0.0049.840000Local1.313974
37.930735 0.00 4.11Base

5.40
0.00
0.00 14,409.16

10,966.09

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8622547909 CROMWELL PROPERTY GROUP 28 Jul 2016REIT 02 Aug 2016

107,021.000 0.001.096100Local1.331115
0.823445 0.00 33.05Base

43.99
0.00
0.00 117,349.71

88,158.96

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

7,205.000 0.001.110000Local1.313974
0.844766 0.00 2.28Base

3.00
0.00
0.00 8,000.55

6,088.82
622547909 Total

46.99 0.000.00 125,350.26114,226.000 Local

0.00 35.33 0.00 94,247.78Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8622559904 CHARTER HALL RETAIL REIT 28 Jul 2016REIT 02 Aug 2016

26,568.000 0.004.788900Local1.331115
3.597661 0.00 35.84Base

47.71
0.00
0.00 127,279.21

95,618.49

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,600.000 0.004.870000Local1.313974
3.706314 0.00 2.22Base

2.92
0.00
0.00 7,794.92

5,932.32
622559904 Total

50.63 0.000.00 135,074.1328,168.000 Local

0.00 38.06 0.00 101,550.81Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8623864006 CSR LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

41,352.000 0.003.946800Local1.331115
2.965033 0.00 45.98Base

61.20
0.00
0.00 163,269.27

122,656.02

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,633.000 0.003.905599Local1.313974
2.972356 0.00 4.05Base

5.32
0.00
0.00 14,194.36

10,802.62
623864006 Total

66.52 0.000.00 177,463.6344,985.000 Local

0.00 50.03 0.00 133,458.64Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8624325908 HANSEN TECHNOLOGIES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

51,055.000 0.003.830000Local1.333689
2.871734 0.00 0.00Base

0.00
0.00
0.00 195,540.65

146,616.38

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8624730909 APA GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

21,777.000 0.009.686800Local1.331115
7.277207 0.00 59.43Base

79.11
0.00
0.00 211,028.55

158,535.18

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

759.000 0.009.620000Local1.313974
7.321302 0.00 2.09Base

2.74
0.00
0.00 7,304.32

5,558.95
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624730909 Total

81.85 0.000.00 218,332.8722,536.000 Local

0.00 61.52 0.00 164,094.13Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8625398904 ARISTOCRAT LEISURE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

23,423.000 0.0015.500400Local1.331115
11.644674 0.00 102.28Base

136.15
0.00
0.00 363,202.02

272,855.48

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

369.000 0.0015.760000Local1.313974
11.994149 0.00 1.66Base

2.18
0.00
0.00 5,817.62

4,427.50
625398904 Total

138.33 0.000.00 369,019.6423,792.000 Local

0.00 103.94 0.00 277,282.98Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8625953005 VILLAGE ROADSHOW LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,628.000 0.005.394200Local1.331115
4.052392 0.00 10.07Base

13.41
0.00
0.00 35,766.17

26,869.33

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8626072904 SELECT HARVESTS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,913.000 0.007.639300Local1.331115
5.739023 0.00 12.73Base

16.94
0.00
0.00 45,188.12

33,947.57

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8626124903 WESTERN AREAS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,233.000 0.002.714000Local1.331115
2.038892 0.00 14.70Base

19.57
0.00
0.00 52,217.93

39,228.71

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8627102908 INSURANCE AUSTRALIA GROUP 28 Jul 2016COMMON STOCK 02 Aug 2016

86,792.000 0.006.020300Local1.331115
4.522750 0.00 147.20Base

195.94
0.00
0.00 522,709.82

392,685.70

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,657.000 0.006.100000Local1.313974
4.642405 0.00 2.88Base

3.79
0.00
0.00 10,111.49

7,695.35

Books Closed Prepared by State StreetPage 398



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

627102908 Total

199.73 0.000.00 532,821.3188,449.000 Local

0.00 150.08 0.00 400,381.05Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8627791908 BILLABONG INTERNATIONAL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,848.000 0.001.557599Local1.331115
1.170146 0.00 3.44Base

4.58
0.00
0.00 12,228.62

9,186.75

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8628600900 SIRTEX MEDICAL LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,679.000 0.0031.062200Local1.331115
23.335474 0.00 40.94Base

54.50
0.00
0.00 145,394.53

109,227.62

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

361.000 0.0031.408700Local1.313974
23.903593 0.00 3.23Base

4.25
0.00
0.00 11,342.79

8,632.43
628600900 Total

58.75 0.000.00 156,737.325,040.000 Local

0.00 44.17 0.00 117,860.05Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8628661001 ANSELL LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,943.000 0.0019.270000Local1.333689
14.448646 0.00 0.00Base

0.00
0.00
0.00 461,381.61

345,943.93

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

902.000 0.0019.455900Local1.313974
14.806914 0.00 5.01Base

6.58
0.00
0.00 17,555.80

13,360.84
628661001 Total

6.58 0.000.00 478,937.4124,845.000 Local

0.00 5.01 0.00 359,304.77Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8628765901 CREDIT CORP GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,494.000 0.0012.966500Local1.331115
9.741082 0.00 12.76Base

16.99
0.00
0.00 45,321.94

34,048.10
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8629202904 TOX FREE SOLUTIONS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,107.000 0.002.653400Local1.331115
1.993366 0.00 8.30Base

11.05
0.00
0.00 29,482.36

22,148.62

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8629329905 REGIS HEALTHCARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,991.000 0.005.063900Local1.331115
3.804254 0.00 15.68Base

20.87
0.00
0.00 55,678.19

41,828.23

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629749904 IRESS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

30,105.000 0.0011.650000Local1.333689
8.735170 0.00 0.00Base

0.00
0.00
0.00 350,723.25

262,972.29

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

951.000 0.0011.407700Local1.313974
8.681831 0.00 3.10Base

4.07
0.00
0.00 10,852.79

8,259.52
629749904 Total

4.07 0.000.00 361,576.0431,056.000 Local

0.00 3.10 0.00 271,231.81Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8630241909 TECHNOLOGY ONE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,105.000 0.005.741900Local1.331115
4.313602 0.00 30.91Base

41.14
0.00
0.00 109,740.14

82,442.27

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,997.000 0.005.728000Local1.313974
4.359295 0.00 3.26Base

4.29
0.00
0.00 11,443.11

8,708.78
630241909 Total

45.43 0.000.00 121,183.2521,102.000 Local

0.00 34.17 0.00 91,151.05Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8631559903 BRICKWORKS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,952.000 0.0015.224200Local1.331115
11.437179 0.00 21.24Base

28.27
0.00
0.00 75,418.51

56,658.15
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8631707007 ST BARBARA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

38,353.000 0.003.000000Local1.333689
2.249400 0.00 0.00Base

0.00
0.00
0.00 115,059.00

86,271.24

UBS WARBURG AUSTRALIA EQUITIES AUD/AU828 Jul 2016 02 Aug 2016

2,107.000 0.003.019000Local1.331115
2.268023 0.00 1.80Base

2.39
0.00
0.00 6,363.42

4,780.52

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,150.000 0.003.350000Local1.313974
2.549518 0.00 3.01Base

3.96
0.00
0.00 10,556.46

8,033.99
631707007 Total

6.35 0.000.00 131,978.8843,610.000 Local

0.00 4.81 0.00 99,085.75Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8631772001 ENERGY WORLD CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

55,358.000 0.000.258400Local1.331115
0.194123 0.00 4.03Base

5.36
0.00
0.00 14,309.87

10,750.29

ASSET TRANSFER AT MARKET NON CASH AUD/AU8633533906 NUFARM LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

18,456.000 0.007.950000Local1.333689
5.960910 0.00 0.00Base

0.00
0.00
0.00 146,725.20

110,014.55

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,240.000 0.008.388900Local1.313974
6.384373 0.00 2.97Base

3.90
0.00
0.00 10,406.14

7,919.59
633533906 Total

3.90 0.000.00 157,131.3419,696.000 Local

0.00 2.97 0.00 117,934.14Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8635187909 TPG TELECOM LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,974.000 0.0012.615800Local1.331115
9.477618 0.00 56.77Base

75.57
0.00
0.00 201,600.36

151,452.25
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

231.000 0.0012.600000Local1.313974
9.589231 0.00 0.83Base

1.09
0.00
0.00 2,911.69

2,215.94
635187909 Total

76.66 0.000.00 204,512.0516,205.000 Local

0.00 57.60 0.00 153,668.19Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8635214901 FLIGHT CENTRE TRAVEL GROUP L 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,926.000 0.0031.461800Local1.331115
23.635674 0.00 17.07Base

22.72
0.00
0.00 60,618.15

45,539.38

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

38.000 0.0032.160000Local1.313974
24.475370 0.00 0.35Base

0.46
0.00
0.00 1,222.54

930.41
635214901 Total

23.18 0.000.00 61,840.691,964.000 Local

0.00 17.42 0.00 46,469.79Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8635800006 G.U.D. HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,030.000 0.009.536000Local1.331115
7.163919 0.00 18.89Base

25.14
0.00
0.00 67,063.22

50,381.24

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

795.000 0.0010.380000Local1.313974
7.899700 0.00 2.35Base

3.09
0.00
0.00 8,255.19

6,282.61
635800006 Total

28.23 0.000.00 75,318.417,825.000 Local

0.00 21.24 0.00 56,663.85Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8636586000 GPT GROUP 28 Jul 2016REIT NPV 02 Aug 2016

72,651.000 0.005.593600Local1.331115
4.202191 0.00 114.48Base

152.39
0.00
0.00 406,533.02

305,407.89
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,224.000 0.005.590000Local1.313974
4.254270 0.00 1.96Base

2.57
0.00
0.00 6,844.73

5,209.18
636586000 Total

154.96 0.000.00 413,377.7573,875.000 Local

0.00 116.44 0.00 310,617.07Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8638228908 AUSTRALIAN AGRICULTURAL CO 28 Jul 2016COMMON STOCK 02 Aug 2016

30,213.000 0.002.100000Local1.331115
1.577625 0.00 17.87Base

23.79
0.00
0.00 63,471.09

47,682.65

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,622.000 0.002.027200Local1.313974
1.542801 0.00 2.09Base

2.75
0.00
0.00 7,345.27

5,590.12
638228908 Total

26.54 0.000.00 70,816.3633,835.000 Local

0.00 19.96 0.00 53,272.77Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8639294909 GWA GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

16,367.000 0.002.114700Local1.331115
1.588668 0.00 9.75Base

12.98
0.00
0.00 34,624.27

26,011.48

ASSET TRANSFER AT MARKET NON CASH AUD/AU8639782903 OZ MINERALS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

168,773.000 0.006.450000Local1.333689
4.836210 0.00 0.00Base

0.00
0.00
0.00 1,088,585.85

816,221.66

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,214.000 0.006.487400Local1.313974
4.937236 0.00 4.10Base

5.39
0.00
0.00 14,368.49

10,935.14
639782903 Total

5.39 0.000.00 1,102,954.34170,987.000 Local

0.00 4.10 0.00 827,156.80Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8641297908 JAMES HARDIE INDUSTRIES CDI 28 Jul 2016 0.01CDI EUR.59 02 Aug 2016

6,683.000 0.0022.173200Local1.331115
16.657614 0.00 41.75Base

55.57
0.00
0.00 148,239.07

111,364.59

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

304.000 0.0021.760000Local1.313974
16.560449 0.00 1.89Base

2.48
0.00
0.00 6,617.52

5,036.26
641297908 Total

58.05 0.000.00 154,856.596,987.000 Local

0.00 43.64 0.00 116,400.85Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8642782908 AINSWORTH GAME TECHNOLOGY LT 28 Jul 2016COMMON STOCK 02 Aug 2016

10,509.000 0.002.040600Local1.331115
1.533001 0.00 6.04Base

8.04
0.00
0.00 21,452.71

16,116.35

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8643956907 INDEPENDENCE GROUP NL 28 Jul 2016COMMON STOCK 02 Aug 2016

35,447.000 0.003.799100Local1.331115
2.854073 0.00 37.94Base

50.50
0.00
0.00 134,717.20

101,206.28

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,758.000 0.004.100000Local1.313974
3.120305 0.00 3.23Base

4.24
0.00
0.00 11,312.04

8,609.03
643956907 Total

54.74 0.000.00 146,029.2438,205.000 Local

0.00 41.17 0.00 109,815.31Base

MACQUARIE BANK LIMITED AUD/AU8645800004 ORICA LTD 02 Aug 2016COMMON STOCK 04 Aug 2016

254.000 0.0014.240000Local1.313974
10.837353 0.00 1.04Base

1.36
0.00
0.00 3,618.32

2,753.72

ASSET TRANSFER AT MARKET NON CASH AUD/AU8646557900 DOWNER EDI LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

207,931.000 0.004.030000Local1.333689
3.021694 0.00 0.00Base

0.00
0.00
0.00 837,961.93

628,303.85
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,086.000 0.004.244300Local1.313974
3.230125 0.00 3.74Base

4.91
0.00
0.00 13,102.82

9,971.90
646557900 Total

4.91 0.000.00 851,064.75211,017.000 Local

0.00 3.74 0.00 638,275.75Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8646707000 FAIRFAX MEDIA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

197,741.000 0.001.022100Local1.331115
0.767853 0.00 56.94Base

75.79
0.00
0.00 202,186.87

151,892.86

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

15,239.000 0.001.029200Local1.313974
0.783273 0.00 4.47Base

5.88
0.00
0.00 15,689.86

11,940.77
646707000 Total

81.67 0.000.00 217,876.73212,980.000 Local

0.00 61.41 0.00 163,833.63Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8647654904 REGIS RESOURCES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

217,008.000 0.003.540000Local1.333689
2.654292 0.00 0.00Base

0.00
0.00
0.00 768,208.32

576,002.59

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,826.000 0.004.230000Local1.313974
3.219242 0.00 3.41Base

4.48
0.00
0.00 11,958.46

9,100.99
647654904 Total

4.48 0.000.00 780,166.78219,834.000 Local

0.00 3.41 0.00 585,103.58Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8651200008 LENDLEASE GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

14,163.000 0.0013.404900Local1.331115
10.070430 0.00 53.49Base

71.20
0.00
0.00 189,924.80

142,680.99
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

376.000 0.0013.310000Local1.313974
10.129576 0.00 1.43Base

1.88
0.00
0.00 5,006.44

3,810.15
651200008 Total

73.08 0.000.00 194,931.2414,539.000 Local

0.00 54.92 0.00 146,491.14Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8653323907 BLUESCOPE STEEL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

46,659.000 0.008.479400Local1.331115
6.370148 0.00 111.46Base

148.37
0.00
0.00 395,788.69

297,336.21

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,174.000 0.008.544300Local1.313974
6.502640 0.00 7.74Base

10.17
0.00
0.00 27,129.78

20,647.12
653323907 Total

158.54 0.000.00 422,918.4749,833.000 Local

0.00 119.20 0.00 317,983.33Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8655259901 SIGMA PHARMACEUTICALS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

149,042.000 0.001.300000Local1.333689
0.974740 0.00 0.00Base

0.00
0.00
0.00 193,754.60

145,277.20

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

7,978.000 0.001.305200Local1.313974
0.993323 0.00 2.97Base

3.90
0.00
0.00 10,416.79

7,927.70
655259901 Total

3.90 0.000.00 204,171.39157,020.000 Local

0.00 2.97 0.00 153,204.90Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8656247905 WORLEYPARSONS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

20,151.000 0.007.840000Local1.333689
5.878432 0.00 0.00Base

0.00
0.00
0.00 157,983.84

118,456.28
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,405.000 0.007.421000Local1.313974
5.647753 0.00 2.98Base

3.91
0.00
0.00 10,430.42

7,938.07
656247905 Total

3.91 0.000.00 168,414.2621,556.000 Local

0.00 2.98 0.00 126,394.35Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8656570900 ABACUS PROPERTY GROUP 22 Jul 2016REIT 22 Jul 2016

192,170.000 0.003.190000Local1.333689
2.391862 0.00 0.00Base

0.00
0.00
0.00 613,022.30

459,644.11

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,633.000 0.003.190400Local1.313974
2.428054 0.00 2.40Base

3.15
0.00
0.00 8,403.47

6,395.46
656570900 Total

3.15 0.000.00 621,425.77194,803.000 Local

0.00 2.40 0.00 466,039.57Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8658508007 SUNCORP GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,280.000 0.0013.389200Local1.331115
10.058635 0.00 114.21Base

152.03
0.00
0.00 405,577.01

304,689.68

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

877.000 0.0013.460000Local1.313974
10.243734 0.00 3.37Base

4.43
0.00
0.00 11,808.85

8,987.13
658508007 Total

156.46 0.000.00 417,385.8631,157.000 Local

0.00 117.58 0.00 313,676.81Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8660047903 MONADELPHOUS GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

71,702.000 0.008.930000Local1.333689
6.695714 0.00 0.00Base

0.00
0.00
0.00 640,298.86

480,096.08
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

638.000 0.0011.000000Local1.313974
8.371551 0.00 2.00Base

2.63
0.00
0.00 7,020.63

5,343.05
660047903 Total

2.63 0.000.00 647,319.4972,340.000 Local

0.00 2.00 0.00 485,439.13Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8662460005 NATIONAL AUSTRALIA BANK LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

44,672.000 0.0026.441500Local1.331115
19.864174 0.00 332.77Base

442.95
0.00
0.00 1,181,637.64

887,705.15

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

1,798.000 0.0026.600000Local1.313974
20.243932 0.00 13.65Base

17.94
0.00
0.00 47,844.74

36,412.24
662460005 Total

460.89 0.000.00 1,229,482.3846,470.000 Local

0.00 346.42 0.00 924,117.39Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8663710002 NEWCREST MINING LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

17,317.000 0.0024.469400Local1.331115
18.382634 0.00 119.37Base

158.90
0.00
0.00 423,895.50

318,451.45

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

522.000 0.0025.700000Local1.313974
19.558987 0.00 3.83Base

5.03
0.00
0.00 13,420.43

10,213.62
663710002 Total

163.93 0.000.00 437,315.9317,839.000 Local

0.00 123.20 0.00 328,665.07Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8665760005 OIL SEARCH LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

42,398.000 0.007.139000Local1.331115
5.363173 0.00 85.27Base

113.50
0.00
0.00 302,792.82

227,473.07
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

934.000 0.007.100000Local1.313974
5.403455 0.00 1.90Base

2.49
0.00
0.00 6,633.89

5,048.72
665760005 Total

115.99 0.000.00 309,426.7143,332.000 Local

0.00 87.17 0.00 232,521.79Base

CITIGROUP GLOBAL MARKETS INC. AUD/AU8666846902 PALADIN ENERGY LTD 01 Aug 2016COMMON STOCK 03 Aug 2016

118,678.000 0.000.190000Local1.323276
0.143583 0.00 6.39Base

8.46
0.00
0.00 22,557.28

17,046.54

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8667304901 INCITEC PIVOT LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,289.000 0.002.932500Local1.331115
2.203040 0.00 1.89Base

2.52
0.00
0.00 6,715.01

5,044.65

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,150.000 0.002.890000Local1.313974
2.199435 0.00 0.95Base

1.25
0.00
0.00 3,324.75

2,530.30
667304901 Total

3.77 0.000.00 10,039.763,439.000 Local

0.00 2.84 0.00 7,574.95Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8668239007 PERPETUAL LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,610.000 0.0045.288500Local1.331115
34.022981 0.00 46.06Base

61.31
0.00
0.00 163,552.80

122,869.02

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

273.000 0.0045.897000Local1.313974
34.929915 0.00 3.58Base

4.70
0.00
0.00 12,534.58

9,539.44
668239007 Total

66.01 0.000.00 176,087.383,883.000 Local

0.00 49.64 0.00 132,408.46Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8669880908 CUDECO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,072.000 0.000.477800Local1.331115
0.358947 0.00 1.89Base

2.52
0.00
0.00 6,726.12

5,053.00

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8669978009 PREMIER INVESTMENTS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,686.000 0.0016.003600Local1.331115
12.022703 0.00 34.66Base

46.13
0.00
0.00 123,049.80

92,441.15

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

647.000 0.0016.418393Local1.313974
12.495219 0.00 3.03Base

3.98
0.00
0.00 10,626.68

8,087.44
669978009 Total

50.11 0.000.00 133,676.488,333.000 Local

0.00 37.69 0.00 100,528.59Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8670262906 JB HI FI LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

20,548.000 0.0024.820000Local1.333689
18.610036 0.00 0.00Base

0.00
0.00
0.00 510,001.36

382,399.02

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

640.000 0.0025.940000Local1.313974
19.741639 0.00 4.74Base

6.23
0.00
0.00 16,607.83

12,639.39
670262906 Total

6.23 0.000.00 526,609.1921,188.000 Local

0.00 4.74 0.00 395,038.41Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8670995901 AMP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

68,699.000 0.005.856700Local1.331115
4.399845 0.00 113.35Base

150.88
0.00
0.00 402,500.31

302,378.31

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,015.000 0.005.890000Local1.313974
4.482585 0.00 3.39Base

4.45
0.00
0.00 11,872.80

9,035.80
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670995901 Total

155.33 0.000.00 414,373.1170,714.000 Local

0.00 116.74 0.00 311,414.11Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671034908 QANTAS AIRWAYS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,188.000 0.003.079500Local1.331115
2.313474 0.00 7.97Base

10.61
0.00
0.00 28,305.06

21,264.17

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

351.000 0.003.190000Local1.313974
2.427750 0.00 0.32Base

0.42
0.00
0.00 1,120.11

852.46
671034908 Total

11.03 0.000.00 29,425.179,539.000 Local

0.00 8.29 0.00 22,116.63Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671070902 TASSAL GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,388.000 0.004.121900Local1.331115
3.096577 0.00 13.22Base

17.60
0.00
0.00 46,957.80

35,277.04

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671439909 IOOF HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,984.000 0.009.066500Local1.331115
6.811207 0.00 56.15Base

74.74
0.00
0.00 199,392.68

149,793.73

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,632.000 0.009.036000Local1.313974
6.876848 0.00 4.21Base

5.53
0.00
0.00 14,752.28

11,227.22
671439909 Total

80.27 0.000.00 214,144.9623,616.000 Local

0.00 60.36 0.00 161,020.95Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671526903 INVOCARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,069.000 0.0014.507100Local1.331115
10.898457 0.00 37.07Base

49.34
0.00
0.00 131,614.23

98,875.18
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

673.000 0.0014.596600Local1.313974
11.108743 0.00 2.80Base

3.68
0.00
0.00 9,827.19

7,478.98
671526903 Total

53.02 0.000.00 141,441.429,742.000 Local

0.00 39.87 0.00 106,354.16Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671560001 PILBARA MINERALS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

83,774.000 0.000.534900Local1.331115
0.401844 0.00 12.62Base

16.80
0.00
0.00 44,827.51

33,676.66

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671574002 QBE INSURANCE GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,577.000 0.0011.050300Local1.331115
8.301537 0.00 95.19Base

126.71
0.00
0.00 338,011.73

253,931.28

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

934.000 0.0011.100000Local1.313974
8.447656 0.00 2.96Base

3.89
0.00
0.00 10,371.29

7,893.07
671574002 Total

130.60 0.000.00 348,383.0231,511.000 Local

0.00 98.15 0.00 261,824.35Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671695906 SAI GLOBAL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

17,452.000 0.003.568500Local1.331115
2.680835 0.00 17.54Base

23.35
0.00
0.00 62,300.81

46,803.48

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671745909 NORTHERN STAR RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

46,609.000 0.005.024700Local1.331115
3.774805 0.00 65.97Base

87.82
0.00
0.00 234,284.06

176,005.87

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,277.000 0.005.400000Local1.313974
4.109670 0.00 5.05Base

6.64
0.00
0.00 17,702.44

13,472.44
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671745909 Total

94.46 0.000.00 251,986.5049,886.000 Local

0.00 71.02 0.00 189,478.31Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8672630902 CHALLENGER LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

84,827.000 0.009.080000Local1.333689
6.808184 0.00 0.00Base

0.00
0.00
0.00 770,229.16

577,517.82

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

389.000 0.009.510000Local1.313974
7.237586 0.00 1.06Base

1.39
0.00
0.00 3,700.78

2,816.48
672630902 Total

1.39 0.000.00 773,929.9485,216.000 Local

0.00 1.06 0.00 580,334.30Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8673973905 SANDFIRE RESOURCES NL 28 Jul 2016COMMON STOCK 02 Aug 2016

12,177.000 0.005.975900Local1.331115
4.489394 0.00 20.50Base

27.29
0.00
0.00 72,795.82

54,687.85

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,442.000 0.005.955200Local1.313974
4.532205 0.00 2.45Base

3.22
0.00
0.00 8,590.62

6,537.89
673973905 Total

30.51 0.000.00 81,386.4413,619.000 Local

0.00 22.95 0.00 61,225.74Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8677670002 SANTOS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

25,955.000 0.004.498900Local1.331115
3.379798 0.00 32.90Base

43.79
0.00
0.00 116,812.74

87,755.56

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,083.000 0.004.350000Local1.313974
3.310568 0.00 1.35Base

1.77
0.00
0.00 4,712.82

3,586.69
677670002 Total
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45.56 0.000.00 121,525.5627,038.000 Local

0.00 34.25 0.00 91,342.25Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8678385907 SEVEN GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,854.000 0.006.583300Local1.331115
4.945703 0.00 12.71Base

16.92
0.00
0.00 45,138.86

33,910.56

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8682112909 SONIC HEALTHCARE LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,976.000 0.0022.701700Local1.331115
17.054650 0.00 63.80Base

84.93
0.00
0.00 226,557.09

170,200.99

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

268.000 0.0023.120000Local1.313974
17.595478 0.00 1.77Base

2.32
0.00
0.00 6,198.48

4,717.35
682112909 Total

87.25 0.000.00 232,755.5710,244.000 Local

0.00 65.57 0.00 174,918.34Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8685085003 STOCKLAND 28 Jul 2016REIT 02 Aug 2016

74,264.000 0.005.020900Local1.331115
3.771951 0.00 105.05Base

139.83
0.00
0.00 373,011.95

280,225.19

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,630.000 0.005.080000Local1.313974
3.866134 0.00 2.37Base

3.11
0.00
0.00 8,283.51

6,304.17

AUTREPAT-DIV RE AUD/AU831 Aug 2016 31 Aug 2016

2,928.000 0.004.851441Local1.330141
3.647313 0.00 0.00Base

0.00
0.00
0.00 14,205.02

10,679.33
685085003 Total

142.94 0.000.00 395,500.4878,822.000 Local

0.00 107.42 0.00 297,208.69Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8687326900 TABCORP HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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18,955.000 0.004.832600Local1.331115
3.630490 0.00 25.81Base

34.35
0.00
0.00 91,636.28

68,841.75

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

567.000 0.004.870000Local1.313974
3.706314 0.00 0.79Base

1.04
0.00
0.00 2,762.33

2,102.27
687326900 Total

35.39 0.000.00 94,398.6119,522.000 Local

0.00 26.60 0.00 70,944.02Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8694883000 WESFARMERS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

18,537.000 0.0042.661700Local1.331115
32.049598 0.00 222.79Base

296.56
0.00
0.00 791,116.49

594,326.18

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

767.000 0.0042.900000Local1.313974
32.649048 0.00 9.39Base

12.34
0.00
0.00 32,916.64

25,051.21
694883000 Total

308.90 0.000.00 824,033.1319,304.000 Local

0.00 232.18 0.00 619,377.39Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8694943903 SEVEN WEST MEDIA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

74,109.000 0.001.020900Local1.331115
0.766951 0.00 21.31Base

28.37
0.00
0.00 75,686.25

56,859.29

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

7,293.000 0.000.960000Local1.313974
0.730608 0.00 2.00Base

2.63
0.00
0.00 7,003.91

5,330.33
694943903 Total

31.00 0.000.00 82,690.1681,402.000 Local

0.00 23.31 0.00 62,189.62Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8695498006 ALUMINA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

62,953.000 0.001.338200Local1.331115 31.59 0.00 84,275.29
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1.005323 0.00 23.73Base 0.00 63,311.80

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,668.000 0.001.345000Local1.313974
1.023612 0.00 0.64Base

0.84
0.00
0.00 2,244.30

1,708.02
695498006 Total

32.43 0.000.00 86,519.5964,621.000 Local

0.00 24.37 0.00 65,019.82Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8695757005 ILUKA RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

34,217.000 0.007.027600Local1.331115
5.279484 0.00 67.74Base

90.17
0.00
0.00 240,553.56

180,715.84

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,668.000 0.007.134900Local1.313974
5.430016 0.00 5.43Base

7.14
0.00
0.00 19,043.05

14,492.71
695757005 Total

97.31 0.000.00 259,596.6136,885.000 Local

0.00 73.17 0.00 195,208.55Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8697972008 WOODSIDE PETROLEUM LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

18,146.000 0.0027.039400Local1.331115
20.313346 0.00 138.23Base

184.00
0.00
0.00 490,840.95

368,744.21

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

505.000 0.0026.520000Local1.313974
20.183048 0.00 3.82Base

5.02
0.00
0.00 13,397.62

10,196.26
697972008 Total

189.02 0.000.00 504,238.5718,651.000 Local

0.00 142.05 0.00 378,940.47Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8698123908 WOOLWORTHS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

21,280.000 0.0023.463100Local1.331115
17.626651 0.00 140.66Base

187.24
0.00
0.00 499,482.01

375,235.81

Books Closed Prepared by State StreetPage 416



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

866.000 0.0023.570000Local1.313974
17.937950 0.00 5.82Base

7.65
0.00
0.00 20,419.27

15,540.09
698123908 Total

194.89 0.000.00 519,901.2822,146.000 Local

0.00 146.48 0.00 390,775.90Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8939QXS903 MACQUARIE ATLAS ROADS GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

35,947.000 0.005.750300Local1.331115
4.319912 0.00 58.23Base

77.51
0.00
0.00 206,783.54

155,346.11

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,396.000 0.005.853700Local1.313974
4.454959 0.00 4.00Base

5.26
0.00
0.00 14,030.73

10,678.09
939QXS903 Total

82.77 0.000.00 220,814.2738,343.000 Local

0.00 62.23 0.00 166,024.20Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8988NUC908 SHOPPING CENTRES AUSTRALASIA 28 Jul 2016REIT 02 Aug 2016

59,681.000 0.002.377500Local1.331115
1.786097 0.00 39.97Base

53.21
0.00
0.00 141,944.79

106,636.01

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

4,907.000 0.002.420000Local1.313974
1.841741 0.00 3.39Base

4.45
0.00
0.00 11,879.39

9,040.81
988NUC908 Total

57.66 0.000.00 153,824.1864,588.000 Local

0.00 43.36 0.00 115,676.82Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI014TH7 EVOLUTION MINING LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

126,104.000 0.002.650000Local1.333689
1.986970 0.00 0.00Base

0.00
0.00
0.00 334,175.60

250,564.86
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

5,840.000 0.002.950000Local1.313974
2.245098 0.00 4.92Base

6.46
0.00
0.00 17,234.46

13,116.29
ACI014TH7 Total

6.46 0.000.00 351,410.06131,944.000 Local

0.00 4.92 0.00 263,681.15Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI07CVC1 PACT GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,656.000 0.005.769100Local1.331115
4.334036 0.00 23.82Base

31.71
0.00
0.00 84,583.64

63,543.45

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,490.000 0.005.796900Local1.313974
4.411731 0.00 2.47Base

3.24
0.00
0.00 8,640.62

6,575.94
ACI07CVC1 Total

34.95 0.000.00 93,224.2616,146.000 Local

0.00 26.29 0.00 70,119.39Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI07Y5H1 SG FLEET GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

22,383.000 0.004.200000Local1.333689
3.149160 0.00 0.00Base

0.00
0.00
0.00 94,008.60

70,487.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08GHD5 GENWORTH MORTGAGE INSURANCE 22 Jul 2016COMMON STOCK 22 Jul 2016

82,205.000 0.002.810000Local1.333689
2.106938 0.00 0.00Base

0.00
0.00
0.00 230,996.05

173,200.84

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,187.000 0.002.936200Local1.313974
2.234595 0.00 1.83Base

2.41
0.00
0.00 6,423.88

4,888.89
ACI08GHD5 Total

2.41 0.000.00 237,419.9384,392.000 Local

0.00 1.83 0.00 178,089.73Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI08KFV8 ISENTIA GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

16,401.000 0.003.175500Local1.331115
2.385594 0.00 14.67Base

19.53
0.00
0.00 52,100.91

39,140.80

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI08LSH3 WESTFIELD CORP 28 Jul 2016MISC. 02 Aug 2016

34,517.000 0.0010.623700Local1.331115
7.981053 0.00 103.30Base

137.51
0.00
0.00 366,835.76

275,585.33

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,345.000 0.0010.710000Local1.313974
8.150846 0.00 4.11Base

5.40
0.00
0.00 14,410.35

10,967.00
ACI08LSH3 Total

142.91 0.000.00 381,246.1135,862.000 Local

0.00 107.41 0.00 286,552.33Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI08WZJ7 BELLAMY S AUSTRALIA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,907.000 0.0011.671100Local1.331115
8.767913 0.00 19.42Base

25.85
0.00
0.00 68,967.04

51,811.48

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

437.000 0.0012.080000Local1.313974
9.193485 0.00 1.51Base

1.98
0.00
0.00 5,280.94

4,019.06
ACI08WZJ7 Total

27.83 0.000.00 74,247.986,344.000 Local

0.00 20.93 0.00 55,830.54Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI092GB0 AUSNET SERVICES 28 Jul 2016COMMON STOCK 02 Aug 2016

31,906.000 0.001.732700Local1.331115
1.301691 0.00 15.57Base

20.73
0.00
0.00 55,304.26

41,547.32

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,205.000 0.001.780000Local1.313974
1.354669 0.00 0.61Base

0.80
0.00
0.00 2,145.70

1,632.99
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ACI092GB0 Total

21.53 0.000.00 57,449.9633,111.000 Local

0.00 16.18 0.00 43,180.31Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI0BX1F6 ARB CORP LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,188.000 0.0018.047999Local1.331115
13.558557 0.00 26.38Base

35.11
0.00
0.00 93,668.13

70,368.17

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

535.000 0.0018.134400Local1.313974
13.801186 0.00 2.77Base

3.64
0.00
0.00 9,705.54

7,386.40
ACI0BX1F6 Total

38.75 0.000.00 103,373.675,723.000 Local

0.00 29.15 0.00 77,754.57Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI0CFB22 CIMIC GROUP LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,335.000 0.0028.844900Local1.331115
21.669728 0.00 18.98Base

25.26
0.00
0.00 67,378.10

50,617.79

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

68.000 0.0029.200000Local1.313974
22.222662 0.00 0.56Base

0.74
0.00
0.00 1,986.34

1,511.70
ACI0CFB22 Total

26.00 0.000.00 69,364.442,403.000 Local

0.00 19.54 0.00 52,129.49Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI0KC147 CLEANAWAY WASTE MANAGEMENT L 28 Jul 2016COMMON STOCK 02 Aug 2016

129,947.000 0.000.857300Local1.331115
0.644047 0.00 31.39Base

41.78
0.00
0.00 111,445.34

83,723.30

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

13,149.000 0.000.862100Local1.313974
0.656101 0.00 3.23Base

4.25
0.00
0.00 11,340.00

8,630.31
ACI0KC147 Total
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46.03 0.000.00 122,785.34143,096.000 Local

0.00 34.62 0.00 92,353.61Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8ACI0MS5G9 WPP AUNZ LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

27,794.000 0.001.244200Local1.331115
0.934705 0.00 9.74Base

12.97
0.00
0.00 34,594.26

25,988.93

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0NF519 VOCUS COMMUNICATIONS LTD 04 Jul 2016RIGHT 19 Jul 2016

3,151.000 0.000.000000Local1.326700
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B00G1Q906 MCMILLAN SHAKESPEARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,784.000 0.0014.368200Local1.331115
10.794109 0.00 23.41Base

31.16
0.00
0.00 83,136.83

62,456.53

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

755.000 0.0014.354100Local1.313974
10.924189 0.00 3.09Base

4.06
0.00
0.00 10,841.41

8,250.86
B00G1Q906 Total

35.22 0.000.00 93,978.246,539.000 Local

0.00 26.50 0.00 70,707.39Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B00SV0904 KAROON GAS AUSTRALIA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

16,867.000 0.001.312600Local1.331115
0.986091 0.00 6.24Base

8.30
0.00
0.00 22,147.92

16,638.62

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0126H901 REJECT SHOP LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

37,581.000 0.0012.350000Local1.333689
9.260030 0.00 0.00Base

0.00
0.00
0.00 464,125.35

348,001.18

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B015YX908 MAGELLAN FINANCIAL GROUP LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,845.000 0.0022.534700Local1.331115
16.929191 0.00 62.50Base

83.20
0.00
0.00 221,937.32

166,730.39
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

718.000 0.0023.377800Local1.313974
17.791676 0.00 4.79Base

6.29
0.00
0.00 16,791.55

12,779.21
B015YX908 Total

89.49 0.000.00 238,728.8710,563.000 Local

0.00 67.29 0.00 179,509.60Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B01C7R906 SUPER RETAIL GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,302.000 0.009.790200Local1.331115
7.354887 0.00 31.17Base

41.49
0.00
0.00 110,690.33

83,156.10

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

890.000 0.009.856900Local1.313974
7.501594 0.00 2.50Base

3.29
0.00
0.00 8,775.93

6,678.92
B01C7R906 Total

44.78 0.000.00 119,466.2612,192.000 Local

0.00 33.67 0.00 89,835.02Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B01CGK901 RCG CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

24,535.000 0.001.825700Local1.331115
1.371557 0.00 12.62Base

16.80
0.00
0.00 44,810.35

33,663.77

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01WT6904 DUET GROUP 22 Jul 2016STAPLED SECURITY 22 Jul 2016

261,971.000 0.002.640000Local1.333689
1.979472 0.00 0.00Base

0.00
0.00
0.00 691,603.44

518,564.25

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,582.000 0.002.700000Local1.313974
2.054835 0.00 1.22Base

1.60
0.00
0.00 4,273.00

3,251.97
B01WT6904 Total

1.60 0.000.00 695,876.44263,553.000 Local

0.00 1.22 0.00 521,816.22Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B02HJ5909 METALS X LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,260.000 0.001.613000Local1.331115
1.211766 0.00 8.75Base

11.65
0.00
0.00 31,078.03

23,347.37

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B02L5H909 LIQUEFIED NATURAL GAS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

38,992.000 0.000.626200Local1.331115
0.470433 0.00 6.88Base

9.16
0.00
0.00 24,425.95

18,349.99

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B033YN903 DEXUS PROPERTY GROUP 28 Jul 2016REIT 02 Aug 2016

14,427.000 0.009.627200Local1.331115
7.232433 0.00 39.13Base

52.08
0.00
0.00 138,943.69

104,381.43

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

660.000 0.009.760000Local1.313974
7.427849 0.00 1.84Base

2.42
0.00
0.00 6,444.02

4,904.22
B033YN903 Total

54.50 0.000.00 145,387.7115,087.000 Local

0.00 40.97 0.00 109,285.65Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B03FYZ909 GOODMAN GROUP 28 Jul 2016REIT 02 Aug 2016

30,321.000 0.007.531200Local1.331115
5.657813 0.00 64.33Base

85.63
0.00
0.00 228,439.15

171,614.89

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,212.000 0.007.630000Local1.313974
5.806812 0.00 2.64Base

3.47
0.00
0.00 9,251.03

7,040.50
B03FYZ909 Total

89.10 0.000.00 237,690.1831,533.000 Local

0.00 66.97 0.00 178,655.39Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0498J907 NAVITAS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

99,195.000 0.005.890000Local1.333689
4.416322 0.00 0.00Base

0.00
0.00
0.00 584,258.55

438,077.06
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,095.000 0.005.800000Local1.313974
4.414090 0.00 1.81Base

2.38
0.00
0.00 6,353.38

4,835.24
B0498J907 Total

2.38 0.000.00 590,611.93100,290.000 Local

0.00 1.81 0.00 442,912.30Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B04D4Y909 TFS CORPORATION LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

26,058.000 0.001.600700Local1.331115
1.202526 0.00 11.75Base

15.64
0.00
0.00 41,726.68

31,347.16

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B04SF4900 MESOBLAST LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

18,525.000 0.001.133800Local1.331115
0.851767 0.00 5.92Base

7.88
0.00
0.00 21,011.53

15,784.91

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B06HD8905 ASTRO JAPAN PROPERTY GROUP 22 Jul 2016REIT 22 Jul 2016

15,856.000 0.006.890000Local1.333689
5.166122 0.00 0.00Base

0.00
0.00
0.00 109,247.84

81,914.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0744W900 METCASH LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

341,134.000 0.002.120000Local1.333689
1.589576 0.00 0.00Base

0.00
0.00
0.00 723,204.08

542,258.41

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

6,204.000 0.002.161900Local1.313974
1.645314 0.00 3.83Base

5.03
0.00
0.00 13,417.46

10,211.36
B0744W900 Total

5.03 0.000.00 736,621.54347,338.000 Local

0.00 3.83 0.00 552,469.77Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B0767Y908 SEEK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,534.000 0.0016.482600Local1.331115
12.382551 0.00 39.63Base

52.75
0.00
0.00 140,715.26

105,712.32
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

223.000 0.0016.600000Local1.313974
12.633431 0.00 1.06Base

1.39
0.00
0.00 3,703.19

2,818.31
B0767Y908 Total

54.14 0.000.00 144,418.458,757.000 Local

0.00 40.69 0.00 108,530.63Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B07SFG900 DOMINO S PIZZA ENTERPRISES L 22 Jul 2016COMMON STOCK 22 Jul 2016

12,847.000 0.0072.450000Local1.333689
54.323009 0.00 0.00Base

0.00
0.00
0.00 930,765.15

697,887.70

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0204 Aug 2016

42.000 0.0075.090000Local1.313974
57.147249 0.00 0.90Base

1.18
0.00
0.00 3,154.96

2,401.08
B07SFG900 Total

1.18 0.000.00 933,920.1112,889.000 Local

0.00 0.90 0.00 700,288.78Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B0CRCP909 TATTS GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

41,162.000 0.004.061000Local1.331115
3.050826 0.00 47.09Base

62.68
0.00
0.00 167,221.56

125,625.18

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

998.000 0.004.140000Local1.313974
3.150747 0.00 1.18Base

1.55
0.00
0.00 4,133.27

3,145.63
B0CRCP909 Total

64.23 0.000.00 171,354.8342,160.000 Local

0.00 48.27 0.00 128,770.81Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0LCW7900 SIMS METAL MANAGEMENT LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,085.000 0.008.690000Local1.333689
6.515762 0.00 0.00Base

0.00
0.00
0.00 200,608.65

150,416.36
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,260.000 0.008.462600Local1.313974
6.440462 0.00 3.04Base

4.00
0.00
0.00 10,666.88

8,118.03
B0LCW7900 Total

4.00 0.000.00 211,275.5324,345.000 Local

0.00 3.04 0.00 158,534.39Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B0T9JZ902 SPARK INFRASTRUCTURE GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

130,507.000 0.002.583000Local1.331115
1.940478 0.00 94.97Base

126.41
0.00
0.00 337,225.99

253,340.99

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

8,594.000 0.002.649100Local1.313974
2.016098 0.00 6.50Base

8.54
0.00
0.00 22,774.91

17,332.85
B0T9JZ902 Total

134.95 0.000.00 360,000.90139,101.000 Local

0.00 101.47 0.00 270,673.84Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B15F6S902 CHARTER HALL GROUP 28 Jul 2016REIT 02 Aug 2016

28,531.000 0.005.559800Local1.331115
4.176799 0.00 44.68Base

59.48
0.00
0.00 158,686.13

119,212.94

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,857.000 0.005.750000Local1.313974
4.376038 0.00 3.04Base

4.00
0.00
0.00 10,681.75

8,129.35
B15F6S902 Total

63.48 0.000.00 169,367.8830,388.000 Local

0.00 47.72 0.00 127,342.29Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B15SCH901 RETAIL FOOD GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,035.000 0.005.787200Local1.331115
4.347633 0.00 16.36Base

21.78
0.00
0.00 58,096.33

43,644.86

Books Closed Prepared by State StreetPage 426



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B17ZL5909 MINERAL RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,682.000 0.009.665700Local1.331115
7.261356 0.00 29.09Base

38.72
0.00
0.00 103,287.73

77,594.90

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

812.000 0.0010.008000Local1.313974
7.616589 0.00 2.32Base

3.05
0.00
0.00 8,129.55

6,186.99
B17ZL5909 Total

41.77 0.000.00 111,417.2811,494.000 Local

0.00 31.41 0.00 83,781.89Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1BHXL906 MAYNE PHARMA GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

100,185.000 0.001.965000Local1.333689
1.473357 0.00 0.00Base

0.00
0.00
0.00 196,863.53

147,608.27

UBS WARBURG AUSTRALIA EQUITIES AUD/AU828 Jul 2016 02 Aug 2016

8,064.000 0.001.969000Local1.331115
1.479211 0.00 4.47Base

5.95
0.00
0.00 15,883.97

11,932.83

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

7,553.000 0.002.040000Local1.313974
1.552542 0.00 4.40Base

5.78
0.00
0.00 15,413.90

11,730.75
B1BHXL906 Total

11.73 0.000.00 228,161.40115,802.000 Local

0.00 8.87 0.00 171,271.85Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1FJ0C904 BRAMBLES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

31,046.000 0.0013.464800Local1.331115
10.115430 0.00 117.77Base

156.76
0.00
0.00 418,184.94

314,161.39

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,076.000 0.0013.230000Local1.313974
10.068692 0.00 4.06Base

5.34
0.00
0.00 14,240.82

10,837.98
B1FJ0C904 Total
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162.10 0.000.00 432,425.7632,122.000 Local

0.00 121.83 0.00 324,999.37Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1L2QW902 FLEXIGROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

22,757.000 0.001.995100Local1.331115
1.498819 0.00 12.79Base

17.03
0.00
0.00 45,419.52

34,121.41

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1L4BC908 QUBE HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

74,349.000 0.002.494700Local1.331115
1.874143 0.00 52.25Base

69.55
0.00
0.00 185,548.00

139,392.91

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

5,428.000 0.002.586100Local1.313974
1.968152 0.00 4.00Base

5.26
0.00
0.00 14,042.61

10,687.13
B1L4BC908 Total

74.81 0.000.00 199,590.6179,777.000 Local

0.00 56.25 0.00 150,080.04Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1LJTM904 GALAXY RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

92,865.000 0.000.478700Local1.331115
0.359623 0.00 12.52Base

16.67
0.00
0.00 44,471.15

33,408.95

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1WF97905 NANOSONICS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

18,366.000 0.002.748400Local1.331115
2.064735 0.00 14.22Base

18.93
0.00
0.00 50,496.04

37,935.14

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1XK7D902 GREENCROSS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,973.000 0.007.140199Local1.331115
5.364074 0.00 14.03Base

18.67
0.00
0.00 49,807.28

37,417.71

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1XK7G905 PLATINUM ASSET MANAGEMENT 28 Jul 2016COMMON STOCK 02 Aug 2016

2,334.000 0.005.996100Local1.331115
4.504569 0.00 3.94Base

5.25
0.00
0.00 14,000.15

10,517.61
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

160.000 0.006.010000Local1.313974
4.573911 0.00 0.27Base

0.36
0.00
0.00 961.96

732.10
B1XK7G905 Total

5.61 0.000.00 14,962.112,494.000 Local

0.00 4.21 0.00 11,249.71Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1XQXC902 WHITEHAVEN COAL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

41,788.000 0.001.720700Local1.331115
1.292676 0.00 20.25Base

26.96
0.00
0.00 71,931.57

54,038.58

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,625.000 0.001.790000Local1.313974
1.362280 0.00 1.85Base

2.43
0.00
0.00 6,491.18

4,940.11
B1XQXC902 Total

29.39 0.000.00 78,422.7545,413.000 Local

0.00 22.10 0.00 58,978.69Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1Y9BC903 GROWTHPOINT PROPERTIES AUSTR 28 Jul 2016REIT 02 Aug 2016

13,976.000 0.003.293200Local1.331115
2.474016 0.00 12.97Base

17.26
0.00
0.00 46,043.02

34,589.81

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1YC5L903 ASCIANO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

23,325.000 0.009.130000Local1.331115
6.858912 0.00 59.99Base

79.86
0.00
0.00 213,037.11

160,044.11

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B23HV2907 SYRAH RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,443.000 0.004.560500Local1.331115
3.426075 0.00 24.98Base

33.25
0.00
0.00 88,703.05

66,638.16

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,875.000 0.004.687300Local1.313974
3.567270 0.00 2.51Base

3.30
0.00
0.00 8,791.99

6,691.14
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B23HV2907 Total

36.55 0.000.00 97,495.0421,318.000 Local

0.00 27.49 0.00 73,329.30Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B28YTC906 MACQUARIE GROUP LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

4,888.000 0.0075.151400Local1.331115
56.457481 0.00 103.48Base

137.75
0.00
0.00 367,477.79

276,067.65

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0204 Aug 2016

209.000 0.0073.550000Local1.313974
55.975232 0.00 4.38Base

5.76
0.00
0.00 15,377.71

11,703.21
B28YTC906 Total

143.51 0.000.00 382,855.505,097.000 Local

0.00 107.86 0.00 287,770.86Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B2931P904 BT INVESTMENT MANAGEMENT LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,011.000 0.008.766700Local1.331115
6.585982 0.00 37.07Base

49.35
0.00
0.00 131,646.28

98,899.25

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,141.000 0.008.976400Local1.313974
6.831490 0.00 2.92Base

3.84
0.00
0.00 10,245.91

7,797.65
B2931P904 Total

53.19 0.000.00 141,892.1916,152.000 Local

0.00 39.99 0.00 106,696.90Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B293GJ902 OROCOBRE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,380.000 0.004.240800Local1.331115
3.185901 0.00 18.38Base

24.46
0.00
0.00 65,247.96

49,017.52

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B29631908 G8 EDUCATION LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

27,685.000 0.003.882900Local1.331115
2.917028 0.00 30.28Base

40.31
0.00
0.00 107,538.40

80,788.21
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,669.000 0.003.790000Local1.313974
2.884380 0.00 2.88Base

3.79
0.00
0.00 10,119.30

7,701.29
B29631908 Total

44.10 0.000.00 117,657.7030,354.000 Local

0.00 33.16 0.00 88,489.50Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B29LCJ906 CROWN RESORTS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,774.000 0.0013.097800Local1.331115
9.839721 0.00 10.23Base

13.62
0.00
0.00 36,346.92

27,305.62

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

248.000 0.0013.270000Local1.313974
10.099134 0.00 0.94Base

1.23
0.00
0.00 3,292.19

2,505.52
B29LCJ906 Total

14.85 0.000.00 39,639.113,022.000 Local

0.00 11.17 0.00 29,811.14Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B3R1D5907 CORPORATE TRAVEL MANAGEMENT 28 Jul 2016COMMON STOCK 02 Aug 2016

4,760.000 0.0015.606300Local1.331115
11.724231 0.00 20.93Base

27.86
0.00
0.00 74,313.85

55,828.27

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

517.000 0.0015.634200Local1.313974
11.898409 0.00 2.31Base

3.03
0.00
0.00 8,085.91

6,153.78
B3R1D5907 Total

30.89 0.000.00 82,399.765,277.000 Local

0.00 23.24 0.00 61,982.05Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B3VL4P904 DULUXGROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

32,152.000 0.006.619400Local1.331115
4.972824 0.00 59.96Base

79.81
0.00
0.00 212,906.76

159,946.18
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,898.000 0.006.684000Local1.313974
5.086859 0.00 3.62Base

4.76
0.00
0.00 12,690.99

9,658.48
B3VL4P904 Total

84.57 0.000.00 225,597.7534,050.000 Local

0.00 63.58 0.00 169,604.66Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B3W35X905 ERM POWER LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,555.000 0.001.006800Local1.331115
0.756358 0.00 3.28Base

4.36
0.00
0.00 11,637.93

8,742.99

CSFB AUSTRALIA EQUITIES LTD AUD/AU8B3WS5W902 VOCUS COMMUNICATIONS LTD 04 Jul 2016COMMON STOCK 08 Jul 2016

3,151.000 0.007.550000Local1.336095
5.650796 0.00 0.00Base

0.00
0.00
0.00 23,790.05

17,805.66

UBS WARBURG AUSTRALIA EQUITIES AUD/AU828 Jul 2016 02 Aug 2016

8,717.000 0.008.868300Local1.331115
6.662309 0.00 21.78Base

28.99
0.00
0.00 77,333.96

58,097.13

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

343.000 0.008.900000Local1.313974
6.773346 0.00 0.87Base

1.14
0.00
0.00 3,053.84

2,324.13
B3WS5W902 Total

30.13 0.000.00 104,177.8512,211.000 Local

0.00 22.65 0.00 78,226.92Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B4X8YY907 VILLA WORLD LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

44,962.000 0.002.310000Local1.333689
1.732038 0.00 0.00Base

0.00
0.00
0.00 103,862.22

77,875.89

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B50YPZ900 MYER HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

67,157.000 0.001.312100Local1.331115
0.985715 0.00 24.82Base

33.04
0.00
0.00 88,149.74

66,222.48
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

6,179.000 0.001.299799Local1.313974
0.989212 0.00 2.29Base

3.01
0.00
0.00 8,034.47

6,114.63
B50YPZ900 Total

36.05 0.000.00 96,184.2173,336.000 Local

0.00 27.11 0.00 72,337.11Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B56CQJ907 BEGA CHEESE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,269.000 0.005.763300Local1.331115
4.329679 0.00 18.29Base

24.35
0.00
0.00 64,970.98

48,809.44

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,085.000 0.006.073500Local1.313974
4.622238 0.00 1.88Base

2.47
0.00
0.00 6,592.22

5,017.01
B56CQJ907 Total

26.82 0.000.00 71,563.2012,354.000 Local

0.00 20.17 0.00 53,826.45Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B5LMKP900 NEXTDC LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,242.000 0.003.823200Local1.331115
2.872179 0.00 21.80Base

29.02
0.00
0.00 77,418.23

58,160.44

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,740.000 0.003.795700Local1.313974
2.888718 0.00 2.97Base

3.90
0.00
0.00 10,404.12

7,918.06
B5LMKP900 Total

32.92 0.000.00 87,822.3522,982.000 Local

0.00 24.77 0.00 66,078.50Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B5M737901 SOUTHERN CROSS MEDIA GROUP L 28 Jul 2016COMMON STOCK 02 Aug 2016

57,231.000 0.001.227400Local1.331115
0.922084 0.00 19.79Base

26.34
0.00
0.00 70,271.67

52,791.58
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

7,512.000 0.001.254499Local1.313974
0.954737 0.00 2.69Base

3.53
0.00
0.00 9,427.33

7,174.67
B5M737901 Total

29.87 0.000.00 79,699.0064,743.000 Local

0.00 22.48 0.00 59,966.25Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B61JC6908 TREASURY WINE ESTATES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

41,185.000 0.009.847700Local1.331115
7.398084 0.00 114.26Base

152.09
0.00
0.00 405,729.61

304,804.33

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

503.000 0.009.550000Local1.313974
7.268028 0.00 1.37Base

1.80
0.00
0.00 4,805.45

3,657.19
B61JC6908 Total

153.89 0.000.00 410,535.0641,688.000 Local

0.00 115.63 0.00 308,461.52Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B70DWB907 SYDNEY AIRPORT 28 Jul 2016STAPLED SECURITY 02 Aug 2016

39,305.000 0.007.485800Local1.331115
5.623706 0.00 82.89Base

110.34
0.00
0.00 294,339.71

221,122.68

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

744.000 0.007.520000Local1.313974
5.723096 0.00 1.60Base

2.10
0.00
0.00 5,596.98

4,259.58

AUTREPAT-DIV RE AUD/AU812 Aug 2016 12 Aug 2016

1,016.000 0.006.991240Local1.299545
5.379760 0.00 0.00Base

0.00
0.00
0.00 7,103.10

5,465.85
B70DWB907 Total

112.44 0.000.00 307,039.7941,065.000 Local

0.00 84.49 0.00 230,848.11Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B86SZR908 ALS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

41,223.000 0.005.039100Local1.331115
3.785623 0.00 58.52Base

77.90
0.00
0.00 207,804.72

156,113.27

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,247.000 0.005.245199Local1.313974
3.991859 0.00 4.86Base

6.39
0.00
0.00 17,037.55

12,966.43
B86SZR908 Total

84.29 0.000.00 224,842.2744,470.000 Local

0.00 63.38 0.00 169,079.70Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B87CVM907 AURIZON HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

44,825.000 0.005.163200Local1.331115
3.878853 0.00 65.20Base

86.79
0.00
0.00 231,527.23

173,934.81

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,426.000 0.005.170000Local1.313974
3.934629 0.00 2.10Base

2.76
0.00
0.00 7,375.18

5,612.88
B87CVM907 Total

89.55 0.000.00 238,902.4146,251.000 Local

0.00 67.30 0.00 179,547.69Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B8Q5WY904 APN OUTDOOR GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

29,929.000 0.007.790000Local1.333689
5.840942 0.00 0.00Base

0.00
0.00
0.00 233,146.91

174,813.55

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

902.000 0.007.908400Local1.313974
6.018688 0.00 2.04Base

2.68
0.00
0.00 7,136.06

5,430.90
B8Q5WY904 Total

2.68 0.000.00 240,282.9730,831.000 Local

0.00 2.04 0.00 180,244.45Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B946Z3909 DONACO INTL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

33,137.000 0.000.447100Local1.331115
0.335884 0.00 4.18Base

5.56
0.00
0.00 14,821.11

11,134.36

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B94C3B903 360 CAPITAL INDUSTRIAL FUND 28 Jul 2016REIT 02 Aug 2016

14,764.000 0.002.740900Local1.331115
2.059101 0.00 11.40Base

15.17
0.00
0.00 40,481.82

30,411.96

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BB36CD908 VIRTUS HEALTH LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,580.000 0.007.562700Local1.331115
5.681478 0.00 14.02Base

18.66
0.00
0.00 49,781.23

37,398.14

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BCT5FD907 STEADFAST GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

61,168.000 0.002.104100Local1.331115
1.580705 0.00 36.26Base

48.26
0.00
0.00 128,751.85

96,724.81

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

4,771.000 0.002.149499Local1.313974
1.635876 0.00 2.93Base

3.85
0.00
0.00 10,259.11

7,807.70
BCT5FD907 Total

52.11 0.000.00 139,010.9665,939.000 Local

0.00 39.19 0.00 104,532.51Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BD5ZR9901 STAR ENTERTAINMENT GRP LTD/T 22 Jul 2016COMMON STOCK 22 Jul 2016

184,503.000 0.005.860000Local1.333689
4.393828 0.00 0.00Base

0.00
0.00
0.00 1,081,187.58

810,674.44

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,886.000 0.005.964100Local1.313974
4.538979 0.00 6.61Base

8.69
0.00
0.00 23,185.18

17,645.08
BD5ZR9901 Total

8.69 0.000.00 1,104,372.76188,389.000 Local

0.00 6.61 0.00 828,319.52Base
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BDB6DD904 IDP EDUCATION LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,213.000 0.004.295900Local1.331115
3.227294 0.00 12.36Base

16.45
0.00
0.00 43,890.48

32,972.72

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BFG1Q5908 OFX GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

18,562.000 0.002.491400Local1.331115
1.871664 0.00 13.03Base

17.34
0.00
0.00 46,262.71

34,754.86

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BGDW13903 AVEO GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

33,141.000 0.003.490800Local1.331115
2.622463 0.00 32.59Base

43.38
0.00
0.00 115,731.98

86,943.64

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,712.000 0.003.562600Local1.313974
2.711317 0.00 2.76Base

3.62
0.00
0.00 9,665.39

7,355.85
BGDW13903 Total

47.00 0.000.00 125,397.3735,853.000 Local

0.00 35.35 0.00 94,299.49Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BGP647905 NATIONAL STORAGE REIT 22 Jul 2016REIT NPV 22 Jul 2016

58,585.000 0.001.640000Local1.333689
1.229672 0.00 0.00Base

0.00
0.00
0.00 96,079.40

72,040.33

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BGQV18900 NINE ENTERTAINMENT CO HOLDIN 28 Jul 2016COMMON STOCK 02 Aug 2016

50,366.000 0.001.079400Local1.331115
0.810899 0.00 15.32Base

20.39
0.00
0.00 54,385.45

40,857.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BH4TCW902 ORORA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

103,700.000 0.002.900000Local1.333689
2.174420 0.00 0.00Base

0.00
0.00
0.00 300,730.00

225,487.35

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

6,050.000 0.002.870000Local1.313974
2.184214 0.00 4.95Base

6.51
0.00
0.00 17,370.01

13,219.45
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BH4TCW902 Total

6.51 0.000.00 318,100.01109,750.000 Local

0.00 4.95 0.00 238,706.80Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BH7JB6909 COVER MORE GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

25,802.000 0.001.345000Local1.331115
1.010431 0.00 9.77Base

13.01
0.00
0.00 34,716.70

26,080.92

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BHB0NV907 GDI PROPERTY GROUP 28 Jul 2016REIT 02 Aug 2016

39,534.000 0.000.950200Local1.331115
0.713838 0.00 10.59Base

14.09
0.00
0.00 37,579.30

28,231.45

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BLD2CY908 BAPCOR LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,119.000 0.005.665600Local1.331115
4.256281 0.00 30.52Base

40.62
0.00
0.00 108,361.23

81,406.36

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,611.000 0.005.720000Local1.313974
4.353206 0.00 2.63Base

3.46
0.00
0.00 9,218.38

7,015.65
BLD2CY908 Total

44.08 0.000.00 117,579.6120,730.000 Local

0.00 33.15 0.00 88,422.01Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BLRLQ2906 JAPARA HEALTHCARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,423.000 0.002.589400Local1.331115
1.945286 0.00 14.90Base

19.83
0.00
0.00 52,903.15

39,743.49

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BLZH0Z901 SCENTRE GROUP 28 Jul 2016REIT 02 Aug 2016

89,943.000 0.005.343500Local1.331115
4.014304 0.00 135.40Base

180.23
0.00
0.00 480,790.65

361,193.92

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,628.000 0.005.350000Local1.313974
4.071618 0.00 5.54Base

7.28
0.00
0.00 19,417.08

14,777.37
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BLZH0Z901 Total

187.51 0.000.00 500,207.7393,571.000 Local

0.00 140.94 0.00 375,971.29Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BMJJMM908 SPOTLESS GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

89,721.000 0.001.214000Local1.331115
0.912017 0.00 30.69Base

40.85
0.00
0.00 108,962.14

81,857.80

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

8,794.000 0.001.206600Local1.313974
0.918283 0.00 3.03Base

3.98
0.00
0.00 10,614.82

8,078.41
BMJJMM908 Total

44.83 0.000.00 119,576.9698,515.000 Local

0.00 33.72 0.00 89,936.21Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BMSK74902 MONASH IVF GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

40,580.000 0.002.030000Local1.333689
1.522094 0.00 0.00Base

0.00
0.00
0.00 82,377.40

61,766.57

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BN7915901 MANTRA GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

24,095.000 0.003.639500Local1.331115
2.734174 0.00 24.71Base

32.89
0.00
0.00 87,726.64

65,904.63

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,250.000 0.003.556100Local1.313974
2.706370 0.00 2.28Base

3.00
0.00
0.00 8,004.23

6,091.62
BN7915901 Total

35.89 0.000.00 95,730.8726,345.000 Local

0.00 26.99 0.00 71,996.25Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BNB4V9906 FOLKESTONE EDUCATION TRUST 28 Jul 2016REIT 02 Aug 2016

15,849.000 0.002.774800Local1.331115
2.084568 0.00 12.39Base

16.49
0.00
0.00 43,994.30

33,050.71
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BNKVHC905 ASALEO CARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

32,499.000 0.001.412400Local1.331115
1.061065 0.00 12.93Base

17.21
0.00
0.00 45,918.80

34,496.49

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BP46PW900 HEALTHSCOPE LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

53,840.000 0.002.970000Local1.333689
2.226906 0.00 0.00Base

0.00
0.00
0.00 159,904.80

119,896.62

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,182.000 0.002.890000Local1.313974
2.199435 0.00 0.97Base

1.28
0.00
0.00 3,417.26

2,600.71
BP46PW900 Total

1.28 0.000.00 163,322.0655,022.000 Local

0.00 0.97 0.00 122,497.33Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BRTNNQ907 MEDIBANK PRIVATE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

46,161.000 0.003.085200Local1.331115
2.317756 0.00 40.12Base

53.41
0.00
0.00 142,469.33

107,030.07

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,877.000 0.003.060000Local1.313974
2.328813 0.00 1.64Base

2.15
0.00
0.00 5,745.77

4,372.82
BRTNNQ907 Total

55.56 0.000.00 148,215.1048,038.000 Local

0.00 41.76 0.00 111,402.89Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BS7K5S901 IPH LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,632.000 0.006.667000Local1.331115
5.008583 0.00 14.33Base

19.08
0.00
0.00 50,901.62

38,239.84

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BSS7GP901 AGL ENERGY LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

14,219.000 0.0020.085600Local1.331115
15.089305 0.00 80.46Base

107.10
0.00
0.00 285,704.25

214,635.29
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 0.0104 Aug 2016

460.000 0.0020.680000Local1.313974
15.738515 0.00 2.72Base

3.57
0.00
0.00 9,516.37

7,242.43
BSS7GP901 Total

110.67 0.000.00 295,220.6214,679.000 Local

0.00 83.18 0.00 221,877.72Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BSSWC5904 ESTIA HEALTH LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,741.000 0.005.074500Local1.331115
3.812218 0.00 15.36Base

20.44
0.00
0.00 54,525.64

40,962.38

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSXN8D906 OOH MEDIA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

31,471.000 0.005.190000Local1.333689
3.891462 0.00 0.00Base

0.00
0.00
0.00 163,334.49

122,468.20

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BW0BGZ901 CARSALES.COM LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

17,921.000 0.0012.597000Local1.331115
9.463495 0.00 63.60Base

84.66
0.00
0.00 225,835.50

169,658.89

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,436.000 0.0012.640200Local1.313974
9.619825 0.00 5.18Base

6.81
0.00
0.00 18,158.14

13,819.25
BW0BGZ901 Total

91.47 0.000.00 243,993.6419,357.000 Local

0.00 68.78 0.00 183,478.14Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BWSW5D906 SOUTH32 LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

337,535.000 0.001.888400Local1.331115
1.418660 0.00 179.57Base

239.03
0.00
0.00 637,640.12

479,027.07

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,628.000 0.001.870000Local1.313974
1.423164 0.00 1.93Base

2.54
0.00
0.00 6,786.90

5,165.17
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BWSW5D906 Total

241.57 0.000.00 644,427.02341,163.000 Local

0.00 181.50 0.00 484,192.24Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BWSWBT904 ECLIPX GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,857.000 0.003.746700Local1.331115
2.814708 0.00 13.57Base

18.06
0.00
0.00 48,189.38

36,202.27

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BX99WB900 AUTOMOTIVE HOLDINGS GROUP LT 28 Jul 2016COMMON STOCK 02 Aug 2016

17,716.000 0.004.268100Local1.331115
3.206410 0.00 21.31Base

28.36
0.00
0.00 75,642.02

56,826.06

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,223.000 0.004.296200Local1.313974
3.269623 0.00 2.72Base

3.58
0.00
0.00 9,554.03

7,271.10
BX99WB900 Total

31.94 0.000.00 85,196.0519,939.000 Local

0.00 24.03 0.00 64,097.16Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BXB066906 MYOB GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,552.000 0.003.748000Local1.331115
2.815685 0.00 22.76Base

30.29
0.00
0.00 80,807.19

60,706.39

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,526.000 0.003.793700Local1.313974
2.887196 0.00 2.73Base

3.59
0.00
0.00 9,586.48

7,295.79
BXB066906 Total

33.88 0.000.00 90,393.6724,078.000 Local

0.00 25.49 0.00 68,002.18Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BY7QXS904 VICINITY CENTRES 28 Jul 2016REIT 02 Aug 2016

107,146.000 0.003.485300Local1.331115
2.618331 0.00 105.21Base

140.04
0.00
0.00 373,575.99

280,648.92
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MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

2,293.000 0.003.500000Local1.313974
2.663675 0.00 2.29Base

3.01
0.00
0.00 8,028.51

6,110.10
BY7QXS904 Total

143.05 0.000.00 381,604.50109,439.000 Local

0.00 107.50 0.00 286,759.02Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BY8L4Z900 GATEWAY LIFESTYLE 28 Jul 2016STAPLED SECURITY 02 Aug 2016

23,258.000 0.002.890500Local1.331115
2.171488 0.00 18.94Base

25.21
0.00
0.00 67,252.46

50,523.40

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

3,425.000 0.002.824100Local1.313974
2.149281 0.00 2.76Base

3.63
0.00
0.00 9,676.17

7,364.05
BY8L4Z900 Total

28.84 0.000.00 76,928.6326,683.000 Local

0.00 21.70 0.00 57,887.45Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BYSGKW908 COSTA GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,722.000 0.002.890300Local1.331115
2.171338 0.00 16.87Base

22.46
0.00
0.00 59,915.26

45,011.33

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BYZBCY906 LINK ADMINISTRATION HOLDINGS 28 Jul 2016COMMON STOCK 02 Aug 2016

19,204.000 0.008.626000Local1.331115
6.480282 0.00 46.67Base

62.12
0.00
0.00 165,715.82

124,493.99

MACQUARIE BANK LIMITED AUD/AU802 Aug 2016 04 Aug 2016

1,641.000 0.008.643100Local1.313974
6.577832 0.00 4.05Base

5.32
0.00
0.00 14,188.65

10,798.27
BYZBCY906 Total

67.44 0.000.00 179,904.4720,845.000 Local

0.00 50.72 0.00 135,292.26Base
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0.009,845,433.000 Local
0.00Base

13,683.22
10,286.13

0.00
0.00

52,771,795.40
39,638,849.64

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

CUSIP CHANGE NON CASH BRL/BR3ACI0NT451 ENGIE BRASIL ENERGIA SA 21 Jul 2016COMMON STOCK 26 Jul 2016

20,368.000 0.0033.054678Local3.130985
10.557278 0.00 0.00Base

0.00
0.00
0.00 673,257.70

215,030.65

0.0020,368.000 Local
0.00Base

0.00
0.00

0.00
0.00

673,257.70
215,030.65

BRAZILIAN REAL Total

CANADIAN DOLLAR

CUSIP CHANGE NON CASH CAD/CAX87971M996 TELUS CORP 20 Jul 2016COM (NON CANADIAN 20 Jul 2016

3,200.000 0.0042.050000Local1.316850
31.932263 0.00 0.00Base

0.00
0.00
0.00 134,560.00

102,183.24

0.003,200.000 Local
0.00Base

0.00
0.00

0.00
0.00

134,560.00
102,183.24

CANADIAN DOLLAR Total

DANISH KRONE

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3416129906 BANG + OLUFSEN A/S 28 Jul 2016COMMON STOCK DKK10. 01 Aug 2016

817.000 0.0073.898400Local6.711000
11.011533 0.00 3.37Base

22.64
0.00
0.00 60,397.63

8,999.80

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 02 Aug 2016

2,175.000 0.0073.153300Local6.651450
10.998098 0.00 8.97Base

59.67
0.00
0.00 159,168.10

23,929.83
416129906 Total

82.31 0.000.00 219,565.732,992.000 Local

0.00 12.34 0.00 32,929.63Base
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CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3416921005 CARLSBERG AS B 28 Jul 2016 0.04COMMON STOCK DKK20. 01 Aug 2016

3,781.000 0.00661.668900Local6.711000
98.594680 0.00 139.79Base

938.16
0.00
0.00 2,502,708.27

372,926.28

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0404 Aug 2016

73.000 0.00657.472600Local6.627200
99.208203 0.00 2.72Base

18.00
0.00
0.00 48,013.50

7,244.91
416921005 Total

956.16 0.000.00 2,550,721.773,854.000 Local

0.00 142.51 0.00 380,171.19Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3425304003 AP MOELLER MAERSK A/S B 28 Jul 2016 0.50COMMON STOCK DKK1000 01 Aug 2016

506.000 0.008,890.168000Local6.711000
1,324.715840 0.00 251.36Base

1,686.91
0.00
0.00 4,500,111.92

670,557.58

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.4904 Aug 2016

4.000 0.008,697.500000Local6.627200
1,312.394375 0.00 1.97Base

13.05
0.00
0.00 34,803.05

5,251.55
425304003 Total

1,699.96 0.000.00 4,534,914.97510.000 Local

0.00 253.33 0.00 675,809.13Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3425305000 AP MOELLER MAERSK A/S A 28 Jul 2016 0.48COMMON STOCK DKK1000 01 Aug 2016

154.000 0.008,547.556800Local6.711000
1,273.663657 0.00 73.55Base

493.62
0.00
0.00 1,316,817.37

196,217.76

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.4902 Aug 2016

148.000 0.008,655.405400Local6.651450
1,301.280984 0.00 72.22Base

480.38
0.00
0.00 1,281,480.38

192,661.81

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.4804 Aug 2016

3.000 0.008,398.333300Local6.627200
1,267.252128 0.00 1.43Base

9.45
0.00
0.00 25,204.45

3,803.18
425305000 Total
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983.45 0.000.00 2,623,502.20305.000 Local

0.00 147.20 0.00 392,682.75Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3435002902 ALM. BRAND A/S 28 Jul 2016COMMON STOCK DKK10.0 01 Aug 2016

5,654.000 0.0045.644000Local6.711000
6.801371 0.00 14.42Base

96.78
0.00
0.00 258,167.96

38,469.37

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3450109905 GN STORE NORD A/S 28 Jul 2016 0.01COMMON STOCK DKK4. 01 Aug 2016

12,635.000 0.00126.668600Local6.711000
18.874773 0.00 89.43Base

600.17
0.00
0.00 1,601,057.93

238,572.18

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

892.000 0.00126.699395Local6.627200
19.118088 0.00 6.39Base

42.38
0.00
0.00 113,058.24

17,059.73
450109905 Total

642.55 0.000.00 1,714,116.1713,527.000 Local

0.00 95.82 0.00 255,631.91Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3458882909 DANSKE BANK A/S 28 Jul 2016 0.01COMMON STOCK DKK10. 01 Aug 2016

17,094.000 0.00181.255200Local6.711000
27.008672 0.00 173.13Base

1,161.89
0.00
0.00 3,099,538.28

461,859.38

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

481.000 0.00178.707800Local6.627200
26.965808 0.00 4.86Base

32.23
0.00
0.00 85,990.68

12,975.42
458882909 Total

1,194.12 0.000.00 3,185,528.9617,575.000 Local

0.00 177.99 0.00 474,834.80Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3459573903 GENMAB A/S 28 Jul 2016 0.07COMMON STOCK DKK1. 01 Aug 2016

2,723.000 0.001,207.893900Local6.711000
179.987170 0.00 183.79Base

1,233.41
0.00
0.00 3,290,328.50

490,288.85

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0704 Aug 2016
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39.000 0.001,210.359000Local6.627200
182.635049 0.00 2.67Base

17.70
0.00
0.00 47,221.70

7,125.44
459573903 Total

1,251.11 0.000.00 3,337,550.202,762.000 Local

0.00 186.46 0.00 497,414.29Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3471349902 ROCKWOOL INTL A/S B SHS 28 Jul 2016 0.07COMMON STOCK DKK10. 01 Aug 2016

538.000 0.001,270.877300Local6.711000
189.372269 0.00 38.21Base

256.40
0.00
0.00 683,988.39

101,920.49

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 0.0702 Aug 2016

77.000 0.001,261.493500Local6.651450
189.656917 0.00 5.48Base

36.43
0.00
0.00 97,171.43

14,609.06

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0704 Aug 2016

45.000 0.001,234.000000Local6.627200
186.202318 0.00 3.14Base

20.82
0.00
0.00 55,550.82

8,382.25
471349902 Total

313.65 0.000.00 836,710.64660.000 Local

0.00 46.83 0.00 124,911.80Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3482167905 SOLAR A/S B SHS 28 Jul 2016 0.02COMMON STOCK DKK100. 01 Aug 2016

455.000 0.00331.568100Local6.711000
49.406661 0.00 8.43Base

56.57
0.00
0.00 150,920.06

22,488.46

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3526357900 FLSMIDTH + CO A/S 28 Jul 2016 0.02COMMON STOCK DKK20. 01 Aug 2016

3,172.000 0.00270.101900Local6.711000
40.247638 0.00 47.88Base

321.29
0.00
0.00 857,084.52

127,713.38

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

235.000 0.00263.808100Local6.627200
39.806872 0.00 3.51Base

23.25
0.00
0.00 62,018.15

9,358.12
526357900 Total

344.54 0.000.00 919,102.673,407.000 Local
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0.00 51.39 0.00 137,071.50Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3556461903 BAVARIAN NORDIC A/S 28 Jul 2016 0.01COMMON STOCK DKK10. 01 Aug 2016

2,514.000 0.00254.848300Local6.711000
37.974713 0.00 35.80Base

240.26
0.00
0.00 640,928.89

95,504.23

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

247.000 0.00249.576883Local6.627200
37.659477 0.00 3.49Base

23.12
0.00
0.00 61,668.61

9,305.38
556461903 Total

263.38 0.000.00 702,597.502,761.000 Local

0.00 39.29 0.00 104,809.61Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3569085905 SCHOUW + CO 28 Jul 2016 0.02COMMON STOCK DKK10.0 01 Aug 2016

874.000 0.00385.408500Local6.711000
57.429370 0.00 18.82Base

126.32
0.00
0.00 336,973.35

50,212.09

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 0.0202 Aug 2016

62.000 0.00384.758100Local6.651450
57.845748 0.00 1.35Base

8.95
0.00
0.00 23,863.95

3,587.78

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

98.000 0.00382.051000Local6.627200
57.648932 0.00 2.12Base

14.04
0.00
0.00 37,455.04

5,651.71
569085905 Total

149.31 0.000.00 398,292.341,034.000 Local

0.00 22.29 0.00 59,451.58Base

INSTINET U.K. LTD DKK/DK3569879901 TDC A/S 28 Jul 2016COMMON STOCK DKK1. 01 Aug 2016

20,813.000 0.0035.176200Local6.711000
5.241574 0.00 32.73Base

219.64
0.00
0.00 732,341.89

109,125.60

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 04 Aug 2016

553.000 0.0034.917500Local6.627200
5.268816 0.00 1.09Base

7.24
0.00
0.00 19,316.62

2,914.75
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569879901 Total

226.88 0.000.00 751,658.5121,366.000 Local

0.00 33.82 0.00 112,040.35Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3596465906 VESTAS WIND SYSTEMS A/S 28 Jul 2016 0.03COMMON STOCK DKK1. 01 Aug 2016

7,109.000 0.00471.320100Local6.711000
70.230979 0.00 187.23Base

1,256.48
0.00
0.00 3,351,871.07

499,459.26

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0304 Aug 2016

153.000 0.00457.488900Local6.627200
69.032004 0.00 3.96Base

26.25
0.00
0.00 70,022.05

10,565.86
596465906 Total

1,282.73 0.000.00 3,421,893.127,262.000 Local

0.00 191.19 0.00 510,025.12Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3710635905 NKT HOLDING A/S 28 Jul 2016 0.02COMMON STOCK DKK20. 01 Aug 2016

1,811.000 0.00344.733600Local6.711000
51.368440 0.00 34.89Base

234.12
0.00
0.00 624,546.67

93,063.13

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 0.0202 Aug 2016

183.000 0.00342.282000Local6.651450
51.459757 0.00 3.53Base

23.49
0.00
0.00 62,661.10

9,420.67

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

179.000 0.00339.148000Local6.627200
51.175157 0.00 3.44Base

22.77
0.00
0.00 60,730.26

9,163.79
710635905 Total

280.38 0.000.00 747,938.032,173.000 Local

0.00 41.86 0.00 111,647.59Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3711676908 IC GROUP A/S 28 Jul 2016 0.01COMMON STOCK DKK10.0 01 Aug 2016

217.000 0.00172.200500Local6.711000
25.659440 0.00 2.09Base

14.01
0.00
0.00 37,381.52

5,570.19
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JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.0102 Aug 2016

389.000 0.00169.162000Local6.651450
25.432349 0.00 3.71Base

24.68
0.00
0.00 65,828.70

9,896.89

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK301 Aug 2016 0.0103 Aug 2016

16.000 0.00169.406300Local6.658850
25.440774 0.00 0.15Base

1.02
0.00
0.00 2,711.52

407.21
711676908 Total

39.71 0.000.00 105,921.74622.000 Local

0.00 5.95 0.00 15,874.29Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3ACI04G724 COLOPLAST B 28 Jul 2016 0.03COMMON STOCK DKK1. 01 Aug 2016

4,812.000 0.00520.096600Local6.711000
77.499121 0.00 139.85Base

938.51
0.00
0.00 2,503,643.35

373,065.62

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0304 Aug 2016

83.000 0.00517.494000Local6.627200
78.086371 0.00 2.43Base

16.11
0.00
0.00 42,968.11

6,483.60
ACI04G724 Total

954.62 0.000.00 2,546,611.464,895.000 Local

0.00 142.28 0.00 379,549.22Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3ACI0638D6 SIMCORP A/S 28 Jul 2016 0.02COMMON STOCK DKK1. 01 Aug 2016

1,233.000 0.00348.793600Local6.711000
51.973417 0.00 24.03Base

161.27
0.00
0.00 430,223.78

64,107.25

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.0202 Aug 2016

2,163.000 0.00346.117800Local6.651450
52.036443 0.00 42.21Base

280.74
0.00
0.00 748,933.54

112,597.03

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

269.000 0.00340.309300Local6.627200
51.350389 0.00 5.18Base

34.33
0.00
0.00 91,577.53

13,818.43
ACI0638D6 Total
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476.34 0.000.00 1,270,734.853,665.000 Local

0.00 71.42 0.00 190,522.71Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3ACI07GG13 NOVO NORDISK A/S B 28 Jul 2016 0.02COMMON STOCK DKK.2 01 Aug 2016

38,205.000 0.00381.604900Local6.711000
56.862599 0.00 814.66Base

5,467.21
0.00
0.00 14,584,682.41

2,173,250.25

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

1,265.000 0.00374.278200Local6.627200
56.476068 0.00 26.79Base

177.55
0.00
0.00 473,639.47

71,469.02
ACI07GG13 Total

5,644.76 0.000.00 15,058,321.8839,470.000 Local

0.00 841.45 0.00 2,244,719.27Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3ACI0LPHJ7 TORM PLC 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

1,926.000 0.0064.229200Local6.711000
9.570735 0.00 6.91Base

46.39
0.00
0.00 123,751.83

18,440.15

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 02 Aug 2016

165.000 0.0064.500000Local6.651450
9.697134 0.00 0.60Base

3.99
0.00
0.00 10,646.49

1,600.63
ACI0LPHJ7 Total

50.38 0.000.00 134,398.322,091.000 Local

0.00 7.51 0.00 20,040.78Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B0386J902 JYSKE BANK REG 28 Jul 2016 0.02COMMON STOCK DKK10. 01 Aug 2016

5,845.000 0.00272.653900Local6.711000
40.627909 0.00 89.05Base

597.62
0.00
0.00 1,594,259.67

237,559.18

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

393.000 0.00270.059900Local6.627200
40.750226 0.00 6.01Base

39.80
0.00
0.00 106,173.34

16,020.84
B0386J902 Total

637.42 0.000.00 1,700,433.016,238.000 Local
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0.00 95.06 0.00 253,580.02Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B06JSP907 SYDBANK A/S 28 Jul 2016 0.01COMMON STOCK DKK10. 01 Aug 2016

4,236.000 0.00178.801000Local6.711000
26.642974 0.00 42.32Base

284.03
0.00
0.00 757,685.07

112,901.96

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 0.0102 Aug 2016

1,846.000 0.00179.306200Local6.651450
26.957460 0.00 18.66Base

124.12
0.00
0.00 331,123.37

49,782.13

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

532.000 0.00174.127800Local6.627200
26.274716 0.00 5.24Base

34.74
0.00
0.00 92,670.73

13,983.39
B06JSP907 Total

442.89 0.000.00 1,181,479.176,614.000 Local

0.00 66.22 0.00 176,667.48Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B0SDJB907 ZEALAND PHARMA A/S 28 Jul 2016 0.01COMMON STOCK DKK1. 01 Aug 2016

1,199.000 0.00132.969100Local6.711000
19.813605 0.00 8.91Base

59.79
0.00
0.00 159,489.74

23,765.42

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B0VL7C906 ALK ABELLO A/S 28 Jul 2016 0.05COMMON STOCK DKK10. 01 Aug 2016

226.000 0.00953.672600Local6.711000
142.105886 0.00 12.04Base

80.82
0.00
0.00 215,610.83

32,127.97

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.0502 Aug 2016

264.000 0.00951.719700Local6.651450
143.084545 0.00 14.17Base

94.22
0.00
0.00 251,348.22

37,788.49

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0504 Aug 2016

44.000 0.00951.000000Local6.627200
143.499517 0.00 2.37Base

15.69
0.00
0.00 41,859.69

6,316.35
B0VL7C906 Total

190.73 0.000.00 508,818.74534.000 Local

0.00 28.58 0.00 76,232.81Base

Books Closed Prepared by State StreetPage 452



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B14LS0907 SPAR NORD BANK A/S 28 Jul 2016COMMON STOCK DKK10. 01 Aug 2016

6,735.000 0.0055.322200Local6.711000
8.243511 0.00 20.82Base

139.72
0.00
0.00 372,734.74

55,540.86

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 02 Aug 2016

941.000 0.0055.500000Local6.651450
8.344045 0.00 2.94Base

19.58
0.00
0.00 52,245.08

7,854.69

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 04 Aug 2016

1,013.000 0.0054.659900Local6.627200
8.247812 0.00 3.13Base

20.76
0.00
0.00 55,391.24

8,358.17
B14LS0907 Total

180.06 0.000.00 480,371.068,689.000 Local

0.00 26.89 0.00 71,753.72Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B1WP65900 D/S NORDEN 28 Jul 2016 0.01COMMON STOCK DKK1. 01 Aug 2016

2,068.000 0.00101.581200Local6.711000
15.136522 0.00 11.74Base

78.78
0.00
0.00 210,148.70

31,314.07

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B1WT5G909 DSV A/S 28 Jul 2016 0.02COMMON STOCK DKK1. 01 Aug 2016

8,909.000 0.00296.025100Local6.711000
44.110431 0.00 147.37Base

988.98
0.00
0.00 2,638,276.60

393,127.19

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

131.000 0.00294.584700Local6.627200
44.450854 0.00 2.18Base

14.47
0.00
0.00 38,605.07

5,825.25
B1WT5G909 Total

1,003.45 0.000.00 2,676,881.679,040.000 Local

0.00 149.55 0.00 398,952.44Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B44XTX902 PANDORA A/S 28 Jul 2016 0.05COMMON STOCK DKK1. 01 Aug 2016

4,433.000 0.00868.547500Local6.711000
129.421472 0.00 215.15Base

1,443.85
0.00
0.00 3,851,714.92

573,940.53
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CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0504 Aug 2016

79.000 0.00851.348100Local6.627200
128.462714 0.00 3.81Base

25.22
0.00
0.00 67,281.72

10,152.36
B44XTX902 Total

1,469.07 0.000.00 3,918,996.644,512.000 Local

0.00 218.96 0.00 584,092.89Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B573M1909 CHR HANSEN HOLDING A/S 28 Jul 2016 0.02COMMON STOCK DKK10. 01 Aug 2016

4,143.000 0.00421.794000Local6.711000
62.851140 0.00 97.65Base

655.31
0.00
0.00 1,748,147.85

260,489.92

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

67.000 0.00420.423900Local6.627200
63.439145 0.00 1.59Base

10.56
0.00
0.00 28,178.96

4,252.02
B573M1909 Total

665.87 0.000.00 1,776,326.814,210.000 Local

0.00 99.24 0.00 264,741.94Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B798FW902 NOVOZYMES A/S B SHARES 28 Jul 2016 0.02COMMON STOCK DKK2.0 01 Aug 2016

5,021.000 0.00330.664100Local6.711000
49.271956 0.00 92.77Base

622.60
0.00
0.00 1,660,887.05

247,487.27

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

159.000 0.00322.776700Local6.627200
48.704838 0.00 2.90Base

19.25
0.00
0.00 51,340.75

7,746.97
B798FW902 Total

641.85 0.000.00 1,712,227.805,180.000 Local

0.00 95.67 0.00 255,234.24Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3B94P97907 TOPDANMARK A/S 28 Jul 2016 0.01COMMON STOCK DKK1.0 01 Aug 2016

5,580.000 0.00164.392700Local6.711000
24.496007 0.00 51.26Base

343.99
0.00
0.00 917,655.26

136,738.97
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CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

380.000 0.00162.717600Local6.627200
24.552994 0.00 3.50Base

23.19
0.00
0.00 61,855.88

9,333.64
B94P97907 Total

367.18 0.000.00 979,511.145,960.000 Local

0.00 54.76 0.00 146,072.61Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BBL4QM908 MATAS A/S 28 Jul 2016 0.01COMMON STOCK DKK2.5 01 Aug 2016

1,529.000 0.00117.729200Local6.711000
17.542721 0.00 10.06Base

67.50
0.00
0.00 180,075.45

26,832.88

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.0102 Aug 2016

1,806.000 0.00117.399097Local6.651450
17.650151 0.00 11.95Base

79.51
0.00
0.00 212,102.28

31,888.13

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

398.000 0.00117.388200Local6.627200
17.713092 0.00 2.64Base

17.52
0.00
0.00 46,738.02

7,052.45
BBL4QM908 Total

164.53 0.000.00 438,915.753,733.000 Local

0.00 24.65 0.00 65,773.46Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BKJ9RT904 ISS A/S 28 Jul 2016 0.01COMMON STOCK DKK1.0 01 Aug 2016

7,997.000 0.00258.537400Local6.711000
38.524423 0.00 115.53Base

775.32
0.00
0.00 2,068,298.91

308,195.34

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

114.000 0.00255.250000Local6.627200
38.515512 0.00 1.65Base

10.91
0.00
0.00 29,109.41

4,392.41
BKJ9RT904 Total

786.23 0.000.00 2,097,408.328,111.000 Local

0.00 117.18 0.00 312,587.75Base
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CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BTL0ZQ908 AMBU A/S B 28 Jul 2016 0.02COMMON STOCK DKK2.5 01 Aug 2016

2,199.000 0.00286.537900Local6.711000
42.696752 0.00 35.21Base

236.29
0.00
0.00 630,333.13

93,925.37

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

204.000 0.00281.464500Local6.627200
42.471104 0.00 3.25Base

21.53
0.00
0.00 57,440.29

8,667.35
BTL0ZQ908 Total

257.82 0.000.00 687,773.422,403.000 Local

0.00 38.46 0.00 102,592.72Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BVZHXJ909 NNIT A/S 28 Jul 2016 0.02COMMON STOCK DKK10.0 01 Aug 2016

800.000 0.00279.551900Local6.711000
41.655774 0.00 12.50Base

83.87
0.00
0.00 223,725.39

33,337.12

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 0.0202 Aug 2016

209.000 0.00275.153100Local6.651450
41.367386 0.00 3.24Base

21.57
0.00
0.00 57,528.57

8,649.03

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

118.000 0.00277.322000Local6.627200
41.846028 0.00 1.85Base

12.27
0.00
0.00 32,736.27

4,939.68
BVZHXJ909 Total

117.71 0.000.00 313,990.231,127.000 Local

0.00 17.59 0.00 46,925.83Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BX8ZX2902 ROYAL UNIBREW 28 Jul 2016 0.02COMMON STOCK DKK2.0 01 Aug 2016

1,551.000 0.00305.306700Local6.711000
45.493473 0.00 26.46Base

177.57
0.00
0.00 473,708.26

70,586.84

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.0202 Aug 2016

2,089.000 0.00305.678800Local6.651450
45.956716 0.00 36.00Base

239.46
0.00
0.00 638,802.47

96,039.58
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CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

244.000 0.00303.984000Local6.627200
45.869145 0.00 4.20Base

27.81
0.00
0.00 74,199.91

11,196.27
BX8ZX2902 Total

444.84 0.000.00 1,186,710.643,884.000 Local

0.00 66.66 0.00 177,822.69Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BXDZ97902 TRYG A/S 28 Jul 2016 0.01COMMON STOCK DKK5.0 01 Aug 2016

3,874.000 0.00124.428600Local6.711000
18.540992 0.00 26.93Base

180.76
0.00
0.00 482,217.16

71,854.74

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

79.000 0.00122.700000Local6.627200
18.514606 0.00 0.55Base

3.63
0.00
0.00 9,696.93

1,463.20
BXDZ97902 Total

184.39 0.000.00 491,914.093,953.000 Local

0.00 27.48 0.00 73,317.94Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BYMM00903 PER AARSLEFF HOLDING A/S 28 Jul 2016 0.01COMMON STOCK DKK2.0 01 Aug 2016

1,104.000 0.00157.087900Local6.711000
23.407525 0.00 9.69Base

65.03
0.00
0.00 173,490.07

25,851.60

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK329 Jul 2016 0.0102 Aug 2016

419.000 0.00156.159900Local6.651450
23.477573 0.00 3.69Base

24.54
0.00
0.00 65,455.54

9,840.79

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK301 Aug 2016 0.0103 Aug 2016

74.000 0.00158.837800Local6.658850
23.853638 0.00 0.66Base

4.41
0.00
0.00 11,758.41

1,765.83
BYMM00903 Total

93.98 0.000.00 250,704.021,597.000 Local

0.00 14.04 0.00 37,458.22Base
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ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYSS4Q903 DFDS A/S 22 Jul 2016COMMON STOCK DKK20.0 22 Jul 2016

26,228.000 0.00296.200000Local6.752500
43.865235 0.00 0.00Base

0.00
0.00
0.00 7,768,733.60

1,150,497.39

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BYZGMM900 SCANDINAVIAN TOBACCO GROUP A 28 Jul 2016 0.01COMMON STOCK DKK1.0 01 Aug 2016

1,170.000 0.00117.607700Local6.711000
17.524616 0.00 7.69Base

51.60
0.00
0.00 137,652.61

20,511.49

JP MORGAN SECURITIES PLC DKK/DK329 Jul 2016 0.0102 Aug 2016

1,479.000 0.00117.231697Local6.651450
17.624984 0.00 9.78Base

65.02
0.00
0.00 173,450.70

26,077.13

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK301 Aug 2016 0.0103 Aug 2016

278.000 0.00119.159400Local6.658850
17.894892 0.00 1.87Base

12.42
0.00
0.00 33,138.73

4,976.64

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

299.000 0.00121.046800Local6.627200
18.265150 0.00 2.05Base

13.57
0.00
0.00 36,206.56

5,463.33

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

336.000 0.00121.046786Local6.627200
18.265148 0.00 2.30Base

15.25
0.00
0.00 40,686.97

6,139.39
BYZGMM900 Total

157.86 0.000.00 421,135.573,562.000 Local

0.00 23.69 0.00 63,167.98Base

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BZ01RF908 WILLIAM DEMANT HOLDING 28 Jul 2016 0.01COMMON STOCK DKK.2 01 Aug 2016

2,685.000 0.00136.688600Local6.711000
20.367844 0.00 20.51Base

137.63
0.00
0.00 367,146.52

54,708.17

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0104 Aug 2016

83.000 0.00136.300000Local6.627200
20.566755 0.00 0.64Base

4.24
0.00
0.00 11,317.14

1,707.68
BZ01RF908 Total
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141.87 0.000.00 378,463.662,768.000 Local

0.00 21.15 0.00 56,415.85Base

0.00248,650.000 Local
0.00Base

25,076.01
3,740.26

0.00
0.00

74,809,602.86
11,150,062.82

DANISH KRONE Total

EURO CURRENCY

AUSTRIA

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3401995006 PORR AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

635.000 0.0026.217900Local0.902242
29.058612 0.00 6.92Base

6.24
0.00
0.00 16,654.61

18,459.14

CREDIT SUISSE SECURITIES (EUROPE) L EUR/AT301 Aug 2016 0.0103 Aug 2016

67.000 0.0025.957000Local0.895135
28.997861 0.00 0.73Base

0.65
0.00
0.00 1,739.77

1,943.58

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

43.000 0.0026.119900Local0.890948
29.316975 0.00 0.47Base

0.42
0.00
0.00 1,123.58

1,261.11
401995006 Total

7.31 0.000.00 19,517.96745.000 Local

0.00 8.12 0.00 21,663.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3429537004 EVN AG 28 Jul 2016 1COMMON STOCK 02 Aug 2016

268.000 0.0010.445700Local0.902242
11.577493 0.00 1.16Base

1.05
0.00
0.00 2,800.50

3,103.93

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 02 Aug 2016

528.000 0.0010.442600Local0.894254
11.677443 0.00 2.31Base

2.07
0.00
0.00 5,515.76

6,168.00

CREDIT SUISSE SECURITIES (EUROPE) L EUR/AT301 Aug 2016 03 Aug 2016

124.000 0.0010.494300Local0.895135
11.723706 0.00 0.55Base

0.49
0.00
0.00 1,301.78

1,454.28
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CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 04 Aug 2016

2,128.000 0.0010.505700Local0.890948
11.791597 0.00 9.41Base

8.38
0.00
0.00 22,364.51

25,101.93
429537004 Total

11.99 0.000.00 31,982.553,048.000 Local

0.00 13.43 0.00 35,828.14Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3442233904 UNIQA INSURANCE GROUP AG 28 Jul 2016COMMON STOCK 01 Aug 2016

9,070.000 0.005.595200Local0.902242
6.201440 0.00 21.09Base

19.03
0.00
0.00 50,767.49

56,268.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT329 Jul 2016 02 Aug 2016

974.000 0.005.604200Local0.894254
6.266900 0.00 2.29Base

2.05
0.00
0.00 5,460.54

6,106.25

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 04 Aug 2016

1,221.000 0.005.383997Local0.890948
6.042998 0.00 2.77Base

2.47
0.00
0.00 6,576.33

7,381.27
442233904 Total

23.55 0.000.00 62,804.3611,265.000 Local

0.00 26.15 0.00 69,755.67Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3451233001 LENZING AG 28 Jul 2016 1 0.04COMMON STOCK 02 Aug 2016

650.000 0.0093.581400Local0.902242
103.720953 0.00 25.28Base

22.81
0.00
0.00 60,850.72

67,443.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0404 Aug 2016

45.000 0.0092.162300Local0.890948
103.442962 0.00 1.75Base

1.56
0.00
0.00 4,148.86

4,656.68
451233001 Total

24.37 0.000.00 64,999.58695.000 Local

0.00 27.03 0.00 72,100.58Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3465145001 OMV AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

4,123.000 0.0024.159800Local0.902242
26.777516 0.00 41.40Base

37.35
0.00
0.00 99,648.21

110,445.10

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

100.000 0.0023.387600Local0.890948
26.250241 0.00 0.99Base

0.88
0.00
0.00 2,339.64

2,626.01
465145001 Total

38.23 0.000.00 101,987.854,223.000 Local

0.00 42.39 0.00 113,071.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3471991000 RHI AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

648.000 0.0018.601300Local0.902242
20.616752 0.00 5.01Base

4.52
0.00
0.00 12,058.16

13,364.66

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 0.0102 Aug 2016

905.000 0.0018.606400Local0.894254
20.806616 0.00 7.06Base

6.31
0.00
0.00 16,845.10

18,837.04

CREDIT SUISSE SECURITIES (EUROPE) L EUR/AT301 Aug 2016 0.0103 Aug 2016

223.000 0.0018.586100Local0.895135
20.763460 0.00 1.73Base

1.55
0.00
0.00 4,146.25

4,631.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

335.000 0.0018.257300Local0.890948
20.491993 0.00 2.57Base

2.29
0.00
0.00 6,118.49

6,867.39
471991000 Total

14.67 0.000.00 39,168.002,111.000 Local

0.00 16.37 0.00 43,701.07Base

INSTINET U.K. LTD EUR/AT3494340904 VOESTALPINE AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

242.000 0.0031.739600Local0.902242
35.178588 0.00 2.55Base

2.30
0.00
0.00 7,683.28

8,515.76
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CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

77.000 0.0030.487400Local0.890948
34.219057 0.00 0.99Base

0.88
0.00
0.00 2,348.41

2,635.86
494340904 Total

3.18 0.000.00 10,031.69319.000 Local

0.00 3.54 0.00 11,151.62Base

INSTINET U.K. LTD EUR/AT3528983901 ERSTE GROUP BANK AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

4,683.000 0.0023.815700Local0.902242
26.396133 0.00 37.09Base

33.46
0.00
0.00 111,562.38

123,650.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

190.000 0.0022.829900Local0.890948
25.624279 0.00 1.83Base

1.63
0.00
0.00 4,339.31

4,870.44
528983901 Total

35.09 0.000.00 115,901.694,873.000 Local

0.00 38.92 0.00 128,520.61Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3549234904 DO + CO AG 28 Jul 2016 1 0.03COMMON STOCK 02 Aug 2016

369.000 0.0072.706900Local0.902242
80.584699 0.00 11.15Base

10.06
0.00
0.00 26,838.91

29,746.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT329 Jul 2016 0.0302 Aug 2016

151.000 0.0072.101100Local0.894254
80.627093 0.00 4.56Base

4.08
0.00
0.00 10,891.35

12,179.26
549234904 Total

14.14 0.000.00 37,730.26520.000 Local

0.00 15.71 0.00 41,926.17Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3567991906 IMMOFINANZ AG 28 Jul 2016COMMON STOCK 01 Aug 2016

44,367.000 0.002.002400Local0.902242
2.219360 0.00 36.93Base

33.32
0.00
0.00 88,873.80

98,503.28
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CITIGROUP GLOBAL MARKETS LIMITED EUR/AT329 Jul 2016 02 Aug 2016

19,797.000 0.001.952200Local0.894254
2.183049 0.00 16.20Base

14.49
0.00
0.00 38,662.19

43,234.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 04 Aug 2016

5,306.000 0.001.966300Local0.890948
2.206975 0.00 4.39Base

3.91
0.00
0.00 10,437.10

11,714.60
567991906 Total

51.72 0.000.00 137,973.0969,470.000 Local

0.00 57.52 0.00 153,451.89Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3568104905 CA IMMOBILIEN ANLAGEN AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,218.000 0.0016.637300Local0.902242
18.439953 0.00 22.26Base

20.08
0.00
0.00 53,558.91

59,362.02

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 0.0102 Aug 2016

2,844.000 0.0016.700200Local0.894254
18.675007 0.00 19.92Base

17.81
0.00
0.00 47,513.18

53,131.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

439.000 0.0016.781390Local0.890948
18.835431 0.00 3.10Base

2.76
0.00
0.00 7,369.79

8,271.85
568104905 Total

40.65 0.000.00 108,441.886,501.000 Local

0.00 45.28 0.00 120,765.51Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3569937907 WIENERBERGER AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

9,609.000 0.0013.427900Local0.902242
14.882814 0.00 53.63Base

48.39
0.00
0.00 129,077.08

143,062.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

726.000 0.0013.786694Local0.890948
15.474185 0.00 4.21Base

3.75
0.00
0.00 10,012.89

11,238.47
569937907 Total
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52.14 0.000.00 139,089.9710,335.000 Local

0.00 57.84 0.00 154,301.06Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3570035907 PALFINGER AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

111.000 0.0027.204800Local0.902242
30.152442 0.00 1.25Base

1.13
0.00
0.00 3,020.86

3,348.17

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 0.0102 Aug 2016

696.000 0.0027.030600Local0.894254
30.226982 0.00 7.88Base

7.05
0.00
0.00 18,820.35

21,045.87

CREDIT SUISSE SECURITIES (EUROPE) L EUR/AT301 Aug 2016 0.0103 Aug 2016

68.000 0.0027.341400Local0.895135
30.544443 0.00 0.78Base

0.70
0.00
0.00 1,859.92

2,077.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

188.000 0.0027.199000Local0.890948
30.528157 0.00 2.16Base

1.92
0.00
0.00 5,115.33

5,741.45
570035907 Total

10.80 0.000.00 28,816.461,063.000 Local

0.00 12.07 0.00 32,213.30Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3576028906 SEMPERIT AG HOLDING 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

849.000 0.0029.140294Local0.902242
32.297647 0.00 10.29Base

9.28
0.00
0.00 24,749.39

27,430.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3739080901 S IMMO AG 28 Jul 2016COMMON STOCK 01 Aug 2016

427.000 0.008.597300Local0.902242
9.528818 0.00 1.53Base

1.38
0.00
0.00 3,672.43

4,070.34

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 02 Aug 2016

2,485.000 0.008.588900Local0.894254
9.604542 0.00 8.95Base

8.00
0.00
0.00 21,351.42

23,876.24

CREDIT SUISSE SECURITIES (EUROPE) L EUR/AT301 Aug 2016 03 Aug 2016
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202.000 0.008.732277Local0.895135
9.755263 0.00 0.74Base

0.66
0.00
0.00 1,764.58

1,971.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 04 Aug 2016

763.000 0.008.636200Local0.890948
9.693271 0.00 2.77Base

2.47
0.00
0.00 6,591.89

7,398.74
739080901 Total

12.51 0.000.00 33,380.323,877.000 Local

0.00 13.99 0.00 37,316.62Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3751788902 CONWERT IMMOBILIEN INVEST SE 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

5,064.000 0.0014.766200Local0.902242
16.366119 0.00 31.08Base

28.04
0.00
0.00 74,804.08

82,909.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

386.000 0.0014.693500Local0.890948
16.491984 0.00 2.39Base

2.13
0.00
0.00 5,673.82

6,368.30
751788902 Total

30.17 0.000.00 80,477.905,450.000 Local

0.00 33.47 0.00 89,277.41Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3757130901 SCHOELLER BLECKMANN OILFIELD 28 Jul 2016 1 0.02COMMON STOCK EUR1. 02 Aug 2016

621.000 0.0056.490000Local0.902242
62.610696 0.00 14.59Base

13.16
0.00
0.00 35,093.45

38,895.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT329 Jul 2016 0.0202 Aug 2016

297.000 0.0054.825000Local0.894254
61.308085 0.00 6.83Base

6.11
0.00
0.00 16,289.14

18,215.34

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0204 Aug 2016

114.000 0.0054.325500Local0.890948
60.974939 0.00 2.60Base

2.32
0.00
0.00 6,195.43

6,953.75
757130901 Total

21.59 0.000.00 57,578.021,032.000 Local
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0.00 24.02 0.00 64,064.92Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3993SBA905 AUSTRIA TECHNOLOGIE + SYSTEM 28 Jul 2016COMMON STOCK 01 Aug 2016

1,474.000 0.0010.379200Local0.902242
11.503787 0.00 6.36Base

5.74
0.00
0.00 15,304.68

16,962.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT329 Jul 2016 02 Aug 2016

602.000 0.0010.820000Local0.894254
12.099471 0.00 2.73Base

2.44
0.00
0.00 6,516.08

7,286.61
993SBA905 Total

8.18 0.000.00 21,820.762,076.000 Local

0.00 9.09 0.00 24,249.55Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3ACI087RH5 BUWOG AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,166.000 0.0021.704100Local0.902242
24.055741 0.00 55.63Base

50.19
0.00
0.00 133,877.67

148,383.33

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

421.000 0.0021.509200Local0.890948
24.141925 0.00 3.82Base

3.40
0.00
0.00 9,058.77

10,167.56
ACI087RH5 Total

53.59 0.000.00 142,936.446,587.000 Local

0.00 59.45 0.00 158,550.89Base

INSTINET U.K. LTD EUR/AT3B0704T905 RAIFFEISEN BANK INTERNATIONA 28 Jul 2016COMMON STOCK 01 Aug 2016

4,135.000 0.0011.663000Local0.902242
12.926687 0.00 16.04Base

14.47
0.00
0.00 48,240.98

53,467.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 04 Aug 2016

80.000 0.0010.925000Local0.890948
12.262220 0.00 0.37Base

0.33
0.00
0.00 874.33

981.35
B0704T905 Total

14.80 0.000.00 49,115.314,215.000 Local

0.00 16.41 0.00 54,449.24Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3B0BKSS902 VIENNA INSURANCE GROUP AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

2,007.000 0.0017.560200Local0.902242
19.462849 0.00 14.65Base

13.22
0.00
0.00 35,256.54

39,076.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT329 Jul 2016 0.0102 Aug 2016

1,133.000 0.0017.608800Local0.894254
19.691050 0.00 8.36Base

7.48
0.00
0.00 19,958.25

22,318.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

342.000 0.0017.256700Local0.890948
19.368919 0.00 2.48Base

2.21
0.00
0.00 5,904.00

6,626.65
B0BKSS902 Total

22.91 0.000.00 61,118.793,482.000 Local

0.00 25.49 0.00 68,021.56Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3B13WZ2902 ZUMTOBEL GROUP AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

2,296.000 0.0013.819300Local0.902242
15.316622 0.00 13.19Base

11.90
0.00
0.00 31,741.01

35,180.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3B1577G905 OESTERREICHISCHE POST AG 28 Jul 2016 1 0.01COMMON STOCK 02 Aug 2016

1,521.000 0.0031.246200Local0.902242
34.631729 0.00 19.75Base

17.82
0.00
0.00 47,543.29

52,694.61

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 0.0102 Aug 2016

1,228.000 0.0031.203400Local0.894254
34.893218 0.00 16.07Base

14.37
0.00
0.00 38,332.15

42,864.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT302 Aug 2016 0.0104 Aug 2016

310.000 0.0031.013700Local0.890948
34.809776 0.00 4.05Base

3.61
0.00
0.00 9,617.86

10,795.09
B1577G905 Total

35.80 0.000.00 95,493.303,059.000 Local

0.00 39.87 0.00 106,354.65Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3B1WVF6905 ANDRITZ AG 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

50.000 0.0045.022800Local0.890948
50.533589 0.00 0.94Base

0.84
0.00
0.00 2,251.98

2,527.62

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3B1Z4QP908 KAPSCH TRAFFICCOM AG 28 Jul 2016 1 0.02COMMON STOCK 02 Aug 2016

353.000 0.0036.883200Local0.902242
40.879498 0.00 5.41Base

4.88
0.00
0.00 13,024.65

14,435.87

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 0.0202 Aug 2016

73.000 0.0036.909400Local0.894254
41.273956 0.00 1.13Base

1.01
0.00
0.00 2,695.40

3,014.13
B1Z4QP908 Total

5.89 0.000.00 15,720.05426.000 Local

0.00 6.54 0.00 17,450.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3BN796M909 FACC AG 28 Jul 2016 1COMMON STOCK 02 Aug 2016

606.000 0.005.068500Local0.902242
5.617672 0.00 1.27Base

1.15
0.00
0.00 3,072.66

3,405.58

JP MORGAN SECURITIES PLC EUR/AT329 Jul 2016 02 Aug 2016

737.000 0.005.096800Local0.894254
5.699499 0.00 1.58Base

1.41
0.00
0.00 3,757.75

4,202.11

CREDIT SUISSE SECURITIES (EUROPE) L EUR/AT301 Aug 2016 03 Aug 2016

294.000 0.005.100200Local0.895135
5.697688 0.00 0.63Base

0.56
0.00
0.00 1,500.02

1,675.75
BN796M909 Total

3.12 0.000.00 8,330.431,637.000 Local

0.00 3.48 0.00 9,283.44Base

1,523,159.040.00558.420.00150,204.000 Local
AUSTRIA Total

1,692,607.600.00620.600.00Base

BELGIUM
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CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5400500005 UMICORE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,751.000 0.0050.444900Local0.902242
55.910609 0.00 57.68Base

52.04
0.00
0.00 138,825.96

153,867.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

65.000 0.0051.057400Local0.890948
57.306824 0.00 1.39Base

1.24
0.00
0.00 3,319.97

3,726.33
400500005 Total

53.28 0.000.00 142,145.932,816.000 Local

0.00 59.07 0.00 157,594.09Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5408262905 BEFIMMO 28 Jul 2016 0.03REIT 01 Aug 2016

924.000 0.0060.763600Local0.902242
67.347341 0.00 23.33Base

21.05
0.00
0.00 56,166.62

62,252.28

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0302 Aug 2016

588.000 0.0060.497400Local0.894254
67.651249 0.00 14.92Base

13.34
0.00
0.00 35,585.81

39,793.85

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0304 Aug 2016

92.000 0.0060.657600Local0.890948
68.082088 0.00 2.35Base

2.09
0.00
0.00 5,582.59

6,265.90
408262905 Total

36.48 0.000.00 97,335.021,604.000 Local

0.00 40.60 0.00 108,312.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5417798907 COFINIMMO 28 Jul 2016 0.05REIT 01 Aug 2016

1,347.000 0.00111.361100Local0.902242
123.427085 0.00 62.34Base

56.25
0.00
0.00 150,059.65

166,318.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0502 Aug 2016

324.000 0.00110.807685Local0.894254
123.910751 0.00 15.05Base

13.46
0.00
0.00 35,915.15

40,162.14
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CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0504 Aug 2016

66.000 0.00111.491300Local0.890948
125.137831 0.00 3.10Base

2.76
0.00
0.00 7,361.19

8,262.20
417798907 Total

72.47 0.000.00 193,335.991,737.000 Local

0.00 80.49 0.00 214,742.97Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5431826007 CFE 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

410.000 0.0083.179100Local0.902242
92.191563 0.00 14.18Base

12.79
0.00
0.00 34,116.22

37,812.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0302 Aug 2016

221.000 0.0082.678900Local0.894254
92.455723 0.00 7.66Base

6.85
0.00
0.00 18,278.89

20,440.38
431826007 Total

19.64 0.000.00 52,395.11631.000 Local

0.00 21.84 0.00 58,253.10Base

INSTINET U.K. LTD EUR/BE5449774009 KBC GROEP NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

5,515.000 0.0046.200299Local0.902242
51.206105 0.00 84.72Base

76.44
0.00
0.00 254,871.09

282,486.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

171.000 0.0045.031000Local0.890948
50.542793 0.00 3.24Base

2.89
0.00
0.00 7,703.19

8,646.06
449774009 Total

79.33 0.000.00 262,574.285,686.000 Local

0.00 87.96 0.00 291,132.46Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5470409905 BARCO N.V. 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

611.000 0.0067.273900Local0.902242
74.563033 0.00 17.08Base

15.41
0.00
0.00 41,119.76

45,575.09
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0302 Aug 2016

207.000 0.0067.676100Local0.894254
75.678834 0.00 5.87Base

5.25
0.00
0.00 14,014.20

15,671.39

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0304 Aug 2016

114.000 0.0068.099100Local0.890948
76.434427 0.00 3.27Base

2.91
0.00
0.00 7,766.21

8,716.79
470409905 Total

23.57 0.000.00 62,900.17932.000 Local

0.00 26.22 0.00 69,963.27Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5475531901 ANHEUSER BUSCH INBEV SA/NV 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

15,041.000 0.00110.055600Local0.902242
121.980134 0.00 688.01Base

620.75
0.00
0.00 1,655,967.03

1,835,391.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0504 Aug 2016

548.000 0.00111.945700Local0.890948
125.647849 0.00 25.82Base

23.00
0.00
0.00 61,369.24

68,880.83
475531901 Total

643.75 0.000.00 1,717,336.2715,589.000 Local

0.00 713.83 0.00 1,904,272.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5482030004 SOFINA 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

442.000 0.00118.865600Local0.902242
131.744698 0.00 21.83Base

19.70
0.00
0.00 52,558.30

58,253.00

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0502 Aug 2016

962.000 0.00118.970395Local0.894254
133.038706 0.00 48.00Base

42.92
0.00
0.00 114,492.44

128,031.23

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0504 Aug 2016

65.000 0.00119.012300Local0.890948
133.579401 0.00 3.25Base

2.90
0.00
0.00 7,738.70

8,685.92
482030004 Total

Books Closed Prepared by State StreetPage 471



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

65.52 0.000.00 174,789.441,469.000 Local

0.00 73.08 0.00 194,970.15Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5482110004 SOLVAY SA 02 Aug 2016 0.04COMMON STOCK EUR15.0 04 Aug 2016

51.000 0.0091.066300Local0.890948
102.212812 0.00 1.95Base

1.74
0.00
0.00 4,646.12

5,214.80

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5488400003 TESSENDERLO CHEMIE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,487.000 0.0030.381997Local0.902242
33.673889 0.00 18.78Base

16.94
0.00
0.00 45,194.97

50,091.85

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0102 Aug 2016

969.000 0.0030.329100Local0.894254
33.915532 0.00 12.32Base

11.02
0.00
0.00 29,399.92

32,876.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

197.000 0.0029.547700Local0.890948
33.164337 0.00 2.45Base

2.18
0.00
0.00 5,823.08

6,535.82
488400003 Total

30.14 0.000.00 80,417.972,653.000 Local

0.00 33.55 0.00 89,504.15Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5512481904 SIOEN INDUSTRIES NV 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

30.000 0.0019.500000Local0.902242
21.612827 0.00 0.24Base

0.22
0.00
0.00 585.22

648.63

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0102 Aug 2016

526.000 0.0020.195800Local0.894254
22.583964 0.00 4.45Base

3.98
0.00
0.00 10,626.97

11,883.61

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0103 Aug 2016

18.000 0.0020.717800Local0.895135
23.144889 0.00 0.16Base

0.14
0.00
0.00 373.06

416.76
512481904 Total

4.34 0.000.00 11,585.25574.000 Local
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0.00 4.85 0.00 12,949.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5524908902 GIMV NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

474.000 0.0048.941700Local0.902242
54.244537 0.00 9.64Base

8.70
0.00
0.00 23,207.07

25,721.56

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0202 Aug 2016

948.000 0.0048.903400Local0.894254
54.686252 0.00 19.45Base

17.39
0.00
0.00 46,377.81

51,862.01

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0203 Aug 2016

94.000 0.0048.353900Local0.895135
54.018556 0.00 1.90Base

1.70
0.00
0.00 4,546.97

5,079.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

97.000 0.0047.837900Local0.890948
53.693257 0.00 1.95Base

1.74
0.00
0.00 4,642.02

5,210.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

70.000 0.0047.837900Local0.890948
53.693257 0.00 1.41Base

1.26
0.00
0.00 3,349.91

3,759.94
524908902 Total

30.79 0.000.00 82,123.781,683.000 Local

0.00 34.35 0.00 91,633.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5533111902 VAN DE VELDE NV 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

162.000 0.0065.054074Local0.902242
72.102689 0.00 4.38Base

3.95
0.00
0.00 10,542.71

11,685.01

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0302 Aug 2016

265.000 0.0065.299400Local0.894254
73.021088 0.00 7.26Base

6.49
0.00
0.00 17,310.83

19,357.84

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0303 Aug 2016

60.000 0.0065.660700Local0.895135
73.352846 0.00 1.65Base

1.48
0.00
0.00 3,941.12

4,402.82
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533111902 Total

11.92 0.000.00 31,794.66487.000 Local

0.00 13.29 0.00 35,445.67Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5554197905 ORANGE BELGIUM 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,139.000 0.0021.847700Local0.902242
24.214900 0.00 19.42Base

17.52
0.00
0.00 46,749.75

51,815.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0102 Aug 2016

348.000 0.0021.625000Local0.894254
24.182167 0.00 3.15Base

2.82
0.00
0.00 7,528.32

8,418.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

281.000 0.0021.617000Local0.890948
24.262920 0.00 2.56Base

2.28
0.00
0.00 6,076.66

6,820.44
554197905 Total

22.62 0.000.00 60,354.732,768.000 Local

0.00 25.13 0.00 67,054.08Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5559699905 UCB SA 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

5,636.000 0.0070.678400Local0.902242
78.336411 0.00 165.57Base

149.38
0.00
0.00 398,492.84

441,669.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0304 Aug 2016

86.000 0.0070.190900Local0.890948
78.782263 0.00 2.54Base

2.26
0.00
0.00 6,038.68

6,777.81
559699905 Total

151.64 0.000.00 404,531.525,722.000 Local

0.00 168.11 0.00 448,447.38Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5563360908 INTERVEST OFFICES+WAREHOUSES 28 Jul 2016 0.01REIT 01 Aug 2016

283.000 0.0025.418600Local0.902242
28.172708 0.00 2.99Base

2.70
0.00
0.00 7,196.16

7,975.86
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JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0102 Aug 2016

610.000 0.0025.479300Local0.894254
28.492240 0.00 6.52Base

5.83
0.00
0.00 15,548.20

17,386.78

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0103 Aug 2016

107.000 0.0025.428200Local0.895135
28.407112 0.00 1.14Base

1.02
0.00
0.00 2,721.84

3,040.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

5.000 0.0025.295000Local0.890948
28.391107 0.00 0.06Base

0.05
0.00
0.00 126.53

142.02
563360908 Total

9.60 0.000.00 25,592.731,005.000 Local

0.00 10.71 0.00 28,545.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5568905905 AGFA GEVAERT NV 28 Jul 2016COMMON STOCK 01 Aug 2016

7,557.000 0.003.148100Local0.902242
3.489197 0.00 9.89Base

8.92
0.00
0.00 23,799.11

26,377.75

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 02 Aug 2016

5,508.000 0.003.215800Local0.894254
3.596070 0.00 7.43Base

6.64
0.00
0.00 17,719.27

19,814.58

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 03 Aug 2016

885.000 0.003.220300Local0.895135
3.597558 0.00 1.20Base

1.07
0.00
0.00 2,851.04

3,185.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 04 Aug 2016

1,536.000 0.003.137800Local0.890948
3.521867 0.00 2.03Base

1.81
0.00
0.00 4,821.47

5,411.62
568905905 Total

18.44 0.000.00 49,190.8915,486.000 Local

0.00 20.55 0.00 54,788.99Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5570487900 GREENYARD NV 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

271.000 0.0012.633000Local0.902242
14.001787 0.00 1.42Base

1.28
0.00
0.00 3,424.82

3,795.90

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0102 Aug 2016

897.000 0.0012.614700Local0.894254
14.106395 0.00 4.74Base

4.24
0.00
0.00 11,319.63

12,658.18

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0103 Aug 2016

62.000 0.0012.772200Local0.895135
14.268462 0.00 0.34Base

0.30
0.00
0.00 792.18

884.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

62.000 0.0012.675000Local0.890948
14.226419 0.00 0.33Base

0.29
0.00
0.00 786.14

882.36
570487900 Total

6.11 0.000.00 16,322.771,292.000 Local

0.00 6.83 0.00 18,221.42Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5570549907 ION BEAM APPLICATIONS 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,083.000 0.0042.176796Local0.902242
46.746656 0.00 18.99Base

17.13
0.00
0.00 45,694.60

50,645.61

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0202 Aug 2016

514.000 0.0042.037700Local0.894254
47.008680 0.00 9.06Base

8.10
0.00
0.00 21,615.48

24,171.52

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0203 Aug 2016

61.000 0.0042.391100Local0.895135
47.357214 0.00 1.08Base

0.97
0.00
0.00 2,586.83

2,889.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

163.000 0.0042.455500Local0.890948
47.652052 0.00 2.92Base

2.60
0.00
0.00 6,922.85

7,770.21
570549907 Total
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28.80 0.000.00 76,819.761,821.000 Local

0.00 32.05 0.00 85,477.22Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5571036904 WAREHOUSES DE PAUW SCA 28 Jul 2016 0.04REIT 01 Aug 2016

545.000 0.0090.374800Local0.902242
100.166918 0.00 20.47Base

18.47
0.00
0.00 49,272.74

54,611.45

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0402 Aug 2016

581.000 0.0091.190600Local0.894254
101.973936 0.00 22.22Base

19.87
0.00
0.00 53,001.61

59,269.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0404 Aug 2016

65.000 0.0091.476300Local0.890948
102.672996 0.00 2.50Base

2.23
0.00
0.00 5,948.19

6,676.25
571036904 Total

40.57 0.000.00 108,222.541,191.000 Local

0.00 45.19 0.00 120,556.78Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5571577907 ACKERMANS + VAN HAAREN 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

1,522.000 0.00107.197800Local0.902242
118.812691 0.00 67.81Base

61.18
0.00
0.00 163,216.23

180,900.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0502 Aug 2016

398.000 0.00108.183300Local0.894254
120.976031 0.00 18.06Base

16.15
0.00
0.00 43,073.10

48,166.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0404 Aug 2016

131.000 0.00106.106900Local0.890948
119.094380 0.00 5.85Base

5.21
0.00
0.00 13,905.21

15,607.21
571577907 Total

82.54 0.000.00 220,194.542,051.000 Local

0.00 91.72 0.00 244,674.45Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5582743902 BEKAERT NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016
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2,949.000 0.0041.095500Local0.902242
45.548201 0.00 50.37Base

45.45
0.00
0.00 121,236.08

134,372.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

244.000 0.0039.446500Local0.890948
44.274750 0.00 4.05Base

3.61
0.00
0.00 9,628.56

10,807.10
582743902 Total

49.06 0.000.00 130,864.643,193.000 Local

0.00 54.42 0.00 145,179.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5709732903 GROUPE BRUXELLES LAMBERT SA 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

1,758.000 0.0075.988000Local0.902242
84.221306 0.00 55.53Base

50.10
0.00
0.00 133,637.00

148,116.58

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0304 Aug 2016

55.000 0.0075.323100Local0.890948
84.542644 0.00 1.74Base

1.55
0.00
0.00 4,144.32

4,651.58
709732903 Total

51.65 0.000.00 137,781.321,813.000 Local

0.00 57.27 0.00 152,768.16Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5737006908 MELEXIS NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,313.000 0.0059.527000Local0.902242
65.976756 0.00 32.49Base

29.31
0.00
0.00 78,188.26

86,659.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0202 Aug 2016

335.000 0.0058.166800Local0.894254
65.045054 0.00 8.17Base

7.31
0.00
0.00 19,493.19

21,798.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

138.000 0.0057.797971Local0.890948
64.872440 0.00 3.36Base

2.99
0.00
0.00 7,979.11

8,955.75
737006908 Total

39.61 0.000.00 105,660.561,786.000 Local
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0.00 44.02 0.00 117,413.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5761819903 EXMAR NV 28 Jul 2016COMMON STOCK 01 Aug 2016

512.000 0.006.295700Local0.902242
6.977840 0.00 1.34Base

1.21
0.00
0.00 3,224.61

3,574.00

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 02 Aug 2016

1,516.000 0.006.310500Local0.894254
7.056720 0.00 4.01Base

3.59
0.00
0.00 9,570.31

10,702.00

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 03 Aug 2016

216.000 0.006.193300Local0.895135
6.918845 0.00 0.56Base

0.50
0.00
0.00 1,338.25

1,495.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 04 Aug 2016

192.000 0.006.024000Local0.890948
6.761337 0.00 0.48Base

0.43
0.00
0.00 1,157.04

1,298.66
761819903 Total

5.73 0.000.00 15,290.212,436.000 Local

0.00 6.39 0.00 17,069.69Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5ACI009ZR8 COLRUYT SA 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

3,760.000 0.0050.667900Local0.902242
56.157771 0.00 79.18Base

71.44
0.00
0.00 190,582.74

211,232.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

46.000 0.0049.395300Local0.890948
55.441283 0.00 0.95Base

0.85
0.00
0.00 2,273.03

2,551.25
ACI009ZR8 Total

72.29 0.000.00 192,855.773,806.000 Local

0.00 80.13 0.00 213,783.65Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5ACI00DRF4 D IETEREN SA/NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,541.000 0.0039.228397Local0.902242
43.478797 0.00 25.13Base

22.67
0.00
0.00 60,473.63

67,025.95
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CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0202 Aug 2016

502.000 0.0039.228500Local0.894254
43.867291 0.00 8.25Base

7.38
0.00
0.00 19,700.09

22,029.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

152.000 0.0038.406900Local0.890948
43.107903 0.00 2.46Base

2.19
0.00
0.00 5,840.04

6,554.86
ACI00DRF4 Total

32.24 0.000.00 86,013.762,195.000 Local

0.00 35.84 0.00 95,610.45Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5ACI08HHK7 KINEPOLIS 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

341.000 0.0039.984487Local0.902242
44.316810 0.00 5.66Base

5.11
0.00
0.00 13,639.82

15,117.70

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0202 Aug 2016

752.000 0.0040.005700Local0.894254
44.736395 0.00 12.61Base

11.28
0.00
0.00 30,095.57

33,654.39

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0203 Aug 2016

150.000 0.0039.401900Local0.895135
44.017830 0.00 2.48Base

2.22
0.00
0.00 5,912.51

6,605.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

179.000 0.0039.236500Local0.890948
44.039046 0.00 2.95Base

2.63
0.00
0.00 7,025.96

7,885.94
ACI08HHK7 Total

21.24 0.000.00 56,673.861,422.000 Local

0.00 23.70 0.00 63,263.19Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5ACI0CGHW8 BIOCARTIS NV 28 Jul 2016COMMON STOCK 01 Aug 2016

685.000 0.007.672500Local0.902242
8.503816 0.00 2.18Base

1.97
0.00
0.00 5,257.63

5,827.29
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CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 02 Aug 2016

633.000 0.007.639500Local0.894254
8.542875 0.00 2.02Base

1.81
0.00
0.00 4,837.61

5,409.66
ACI0CGHW8 Total

3.78 0.000.00 10,095.241,318.000 Local

0.00 4.20 0.00 11,236.95Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5ACI0MQQM7 NYRSTAR NV 28 Jul 2016COMMON STOCK 01 Aug 2016

5,738.000 0.008.211699Local0.902242
9.101437 0.00 19.58Base

17.67
0.00
0.00 47,136.40

52,243.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 04 Aug 2016

541.000 0.007.771300Local0.890948
8.722507 0.00 1.77Base

1.58
0.00
0.00 4,205.85

4,720.65
ACI0MQQM7 Total

19.25 0.000.00 51,342.256,279.000 Local

0.00 21.35 0.00 56,964.28Base

MERGER NON CASH EUR/BE5ACI0NTJ14 KONINKLIJKE AHOLD DELHAIZE N 25 Jul 2016COMMON STOCK EUR.01

22,700.000 0.0015.669134Local0.825383
18.984077 0.00 0.00Base

0.00
0.00
0.00 355,689.35

430,938.55

MERGER NON CASH EUR/BE525 Jul 2016 CANCEL

-22,700.000 0.0015.669134Local0.825383
18.984077 0.00 0.00Base

0.00
0.00
0.00 -355,689.35

-430,938.55
ACI0NTJ14 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B00D9P907 PROXIMUS 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,512.000 0.0028.268900Local0.902242
31.331838 0.00 76.51Base

69.03
0.00
0.00 184,156.11

204,109.44
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CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

104.000 0.0027.605400Local0.890948
30.984300 0.00 1.21Base

1.08
0.00
0.00 2,872.04

3,223.58
B00D9P907 Total

70.11 0.000.00 187,028.156,616.000 Local

0.00 77.72 0.00 207,333.02Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B04M8J908 EURONAV NV 22 Jul 2016COMMON STOCK 22 Jul 2016

56,277.000 0.008.214000Local0.907729
9.048956 0.00 0.00Base

0.00
0.00
0.00 462,259.28

509,248.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 04 Aug 2016

1,178.000 0.007.504000Local0.890948
8.422489 0.00 3.72Base

3.31
0.00
0.00 8,843.02

9,925.41
B04M8J908 Total

3.31 0.000.00 471,102.3057,455.000 Local

0.00 3.72 0.00 519,173.52Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B08CHG902 EVS BROADCAST EQUIPMENT S.A. 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

379.000 0.0030.601800Local0.902242
33.917508 0.00 4.82Base

4.35
0.00
0.00 11,602.43

12,859.55

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0102 Aug 2016

546.000 0.0030.311000Local0.894254
33.895291 0.00 6.94Base

6.21
0.00
0.00 16,556.02

18,513.78

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 0.0103 Aug 2016

61.000 0.0030.013000Local0.895135
33.529021 0.00 0.77Base

0.69
0.00
0.00 1,831.48

2,046.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

67.000 0.0029.631400Local0.890948
33.258282 0.00 0.83Base

0.74
0.00
0.00 1,986.04

2,229.13
B08CHG902 Total
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11.99 0.000.00 31,975.971,053.000 Local

0.00 13.36 0.00 35,648.50Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B09M9F900 ELIA SYSTEM OPERATOR SA/NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,270.000 0.0047.475600Local0.902242
52.619585 0.00 25.06Base

22.61
0.00
0.00 60,316.62

66,851.93

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0202 Aug 2016

1,233.000 0.0047.316100Local0.894254
52.911253 0.00 24.47Base

21.88
0.00
0.00 58,362.63

65,264.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

141.000 0.0047.314600Local0.890948
53.105905 0.00 2.81Base

2.50
0.00
0.00 6,673.86

7,490.74
B09M9F900 Total

46.99 0.000.00 125,353.112,644.000 Local

0.00 52.34 0.00 139,606.71Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B0LKSK908 TELENET GROUP HOLDING NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,377.000 0.0042.495400Local0.902242
47.099780 0.00 41.98Base

37.88
0.00
0.00 101,049.45

111,998.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

36.000 0.0041.485000Local0.890948
46.562762 0.00 0.63Base

0.56
0.00
0.00 1,494.02

1,676.89
B0LKSK908 Total

38.44 0.000.00 102,543.472,413.000 Local

0.00 42.61 0.00 113,675.06Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B1G5XP908 AEDIFICA 28 Jul 2016 0.03REIT 01 Aug 2016

1,050.000 0.0070.921600Local0.902242
78.605962 0.00 30.96Base

27.93
0.00
0.00 74,495.61

82,567.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0302 Aug 2016
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50.000 0.0071.458000Local0.894254
79.907946 0.00 1.50Base

1.34
0.00
0.00 3,574.24

3,996.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0304 Aug 2016

82.000 0.0070.651700Local0.890948
79.299465 0.00 2.44Base

2.17
0.00
0.00 5,795.61

6,504.99
B1G5XP908 Total

31.44 0.000.00 83,865.461,182.000 Local

0.00 34.90 0.00 93,069.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B1YWXY900 KBC ANCORA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,761.000 0.0027.073600Local0.902242
30.007027 0.00 19.82Base

17.88
0.00
0.00 47,694.49

52,862.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0102 Aug 2016

1,110.000 0.0027.727600Local0.894254
31.006403 0.00 12.90Base

11.54
0.00
0.00 30,789.18

34,430.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

284.000 0.0026.941500Local0.890948
30.239139 0.00 3.22Base

2.87
0.00
0.00 7,654.26

8,591.14
B1YWXY900 Total

32.29 0.000.00 86,137.933,155.000 Local

0.00 35.94 0.00 95,883.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B281L7907 FAGRON 28 Jul 2016COMMON STOCK 01 Aug 2016

3,822.000 0.007.262800Local0.902242
8.049725 0.00 11.54Base

10.41
0.00
0.00 27,768.83

30,777.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B28W60901 ABLYNX NV 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,688.000 0.0012.369800Local0.902242
13.710069 0.00 18.96Base

17.11
0.00
0.00 45,636.93

50,581.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE529 Jul 2016 0.0102 Aug 2016

1,035.000 0.0012.350900Local0.894254 4.79 0.00 12,787.97
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13.811400 0.00 5.36Base 0.00 14,300.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

506.000 0.0012.602100Local0.890948
14.144597 0.00 2.68Base

2.39
0.00
0.00 6,379.05

7,159.85
B28W60901 Total

24.29 0.000.00 64,803.955,229.000 Local

0.00 27.00 0.00 72,041.70Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B86S2N903 AGEAS 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

11,304.000 0.0030.118500Local0.902242
33.381842 0.00 141.50Base

127.67
0.00
0.00 340,587.19

377,489.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

137.000 0.0029.378000Local0.890948
32.973866 0.00 1.69Base

1.51
0.00
0.00 4,026.30

4,519.12
B86S2N903 Total

129.18 0.000.00 344,613.4911,441.000 Local

0.00 143.19 0.00 382,008.96Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B86ZRY906 ECONOCOM GROUP 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,201.000 0.0012.101200Local0.902242
13.412366 0.00 11.07Base

9.99
0.00
0.00 26,644.73

29,531.69

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 02 Aug 2016

2,400.000 0.0011.913900Local0.894254
13.322725 0.00 11.99Base

10.72
0.00
0.00 28,604.08

31,986.53

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE501 Aug 2016 03 Aug 2016

425.000 0.0011.660700Local0.895135
13.026750 0.00 2.08Base

1.86
0.00
0.00 4,957.66

5,538.45

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 04 Aug 2016

512.000 0.0011.444600Local0.890948
12.845419 0.00 2.47Base

2.20
0.00
0.00 5,861.84

6,579.33
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B86ZRY906 Total

24.77 0.000.00 66,068.315,538.000 Local

0.00 27.61 0.00 73,636.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5BBH7K6907 BPOST SA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

8,209.000 0.0023.442300Local0.902242
25.982275 0.00 79.98Base

72.16
0.00
0.00 192,510.00

213,368.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

305.000 0.0023.225800Local0.890948
26.068637 0.00 2.99Base

2.66
0.00
0.00 7,086.53

7,953.92
BBH7K6907 Total

74.82 0.000.00 199,596.538,514.000 Local

0.00 82.97 0.00 221,322.40Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5BBPLYF902 CELYAD 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

461.000 0.0022.040200Local0.902242
24.428258 0.00 4.22Base

3.81
0.00
0.00 10,164.34

11,265.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5BNBNNH905 ONTEX GROUP NV 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,077.000 0.0031.645400Local0.902242
35.074182 0.00 40.47Base

36.51
0.00
0.00 97,409.41

107,963.73

JP MORGAN SECURITIES PLC EUR/BE529 Jul 2016 0.0102 Aug 2016

2,826.000 0.0031.947000Local0.894254
35.724749 0.00 37.86Base

33.86
0.00
0.00 90,316.08

100,996.00

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0104 Aug 2016

391.000 0.0031.382100Local0.890948
35.223268 0.00 5.16Base

4.60
0.00
0.00 12,275.00

13,777.46
BNBNNH905 Total

74.97 0.000.00 200,000.496,294.000 Local

0.00 83.49 0.00 222,737.19Base
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6,662,209.410.002,304.960.00207,313.000 Local
BELGIUM Total

7,393,220.990.002,559.300.00Base

FINLAND

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3402400006 AMER SPORTS OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

9,778.000 0.0025.850300Local0.902242
28.651182 0.00 105.06Base

94.79
0.00
0.00 252,859.02

280,256.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

528.000 0.0024.251500Local0.890948
27.219883 0.00 5.39Base

4.80
0.00
0.00 12,809.59

14,377.48
402400006 Total

99.59 0.000.00 265,668.6110,306.000 Local

0.00 110.45 0.00 294,633.80Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3444747000 HUHTAMAKI OYJ 22 Jul 2016COMMON STOCK 22 Jul 2016

16,816.000 0.0039.990000Local0.907729
44.054999 0.00 0.00Base

0.00
0.00
0.00 672,471.84

740,828.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0204 Aug 2016

301.000 0.0038.726600Local0.890948
43.466734 0.00 4.90Base

4.37
0.00
0.00 11,661.08

13,088.40
444747000 Total

4.37 0.000.00 684,132.9217,117.000 Local

0.00 4.90 0.00 753,917.26Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3449000900 KESKO OYJ B SHS 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

4,166.000 0.0040.635600Local0.902242
45.038471 0.00 70.36Base

63.48
0.00
0.00 169,351.39

187,700.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI329 Jul 2016 0.0202 Aug 2016

1,160.000 0.0039.928500Local0.894254
44.650066 0.00 19.42Base

17.37
0.00
0.00 46,334.43

51,813.50
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0204 Aug 2016

208.000 0.0039.558600Local0.890948
44.400571 0.00 3.47Base

3.09
0.00
0.00 8,231.28

9,238.79
449000900 Total

83.94 0.000.00 223,917.105,534.000 Local

0.00 93.25 0.00 248,752.92Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3449109909 CITYCON OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

16,052.000 0.002.237700Local0.902242
2.480155 0.00 14.93Base

13.47
0.00
0.00 35,933.03

39,826.38

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

14,946.000 0.002.229900Local0.894254
2.493587 0.00 13.98Base

12.50
0.00
0.00 33,340.59

37,283.13

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FI301 Aug 2016 03 Aug 2016

1,566.000 0.002.252600Local0.895135
2.516492 0.00 1.47Base

1.32
0.00
0.00 3,528.89

3,942.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

2,284.000 0.002.217300Local0.890948
2.488697 0.00 2.13Base

1.90
0.00
0.00 5,066.21

5,686.31
449109909 Total

29.19 0.000.00 77,868.7234,848.000 Local

0.00 32.51 0.00 86,738.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3451361901 KEMIRA OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

5,597.000 0.0011.889900Local0.902242
13.178172 0.00 27.66Base

24.96
0.00
0.00 66,572.73

73,785.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI329 Jul 2016 02 Aug 2016

2,686.000 0.0011.805900Local0.894254
13.201954 0.00 13.30Base

11.89
0.00
0.00 31,722.54

35,473.75

Books Closed Prepared by State StreetPage 488



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

525.000 0.0011.553100Local0.890948
12.967199 0.00 2.55Base

2.27
0.00
0.00 6,067.65

6,810.33
451361901 Total

39.12 0.000.00 104,362.928,808.000 Local

0.00 43.51 0.00 116,069.97Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3452518905 WARTSILA OYJ ABP 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

101.000 0.0037.864554Local0.890948
42.499174 0.00 1.61Base

1.43
0.00
0.00 3,825.75

4,294.02

INSTINET U.K. LTD EUR/FI3466514908 OUTOKUMPU OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

23,821.000 0.005.136400Local0.902242
5.692929 0.00 40.69Base

36.71
0.00
0.00 122,390.89

135,651.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

1,678.000 0.005.007300Local0.890948
5.620193 0.00 3.54Base

3.15
0.00
0.00 8,405.40

9,434.22
466514908 Total

39.86 0.000.00 130,796.2925,499.000 Local

0.00 44.23 0.00 145,086.17Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3472266907 CRAMO OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,781.000 0.0021.089800Local0.902242
23.374882 0.00 15.62Base

14.09
0.00
0.00 37,575.02

41,646.28

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 0.0102 Aug 2016

1,347.000 0.0021.146800Local0.894254
23.647420 0.00 11.94Base

10.68
0.00
0.00 28,495.42

31,865.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

304.000 0.0020.805000Local0.890948
23.351531 0.00 2.66Base

2.37
0.00
0.00 6,327.09

7,101.53
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472266907 Total

27.14 0.000.00 72,397.533,432.000 Local

0.00 30.22 0.00 80,612.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3505125906 UPM KYMMENE OYJ 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

364.000 0.0018.059700Local0.890948
20.270207 0.00 2.77Base

2.47
0.00
0.00 6,576.20

7,381.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3507143907 METSA BOARD OYJ 28 Jul 2016COMMON STOCK EUR1.7 01 Aug 2016

15,545.000 0.005.148300Local0.902242
5.706119 0.00 33.26Base

30.01
0.00
0.00 80,060.33

88,734.87

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

1,300.000 0.005.047300Local0.890948
5.665089 0.00 2.76Base

2.46
0.00
0.00 6,563.95

7,367.38
507143907 Total

32.47 0.000.00 86,624.2816,845.000 Local

0.00 36.02 0.00 96,102.25Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3507267904 STORA ENSO OYJ R SHS 28 Jul 2016COMMON STOCK 01 Aug 2016

43,701.000 0.008.137600Local0.902242
9.019310 0.00 147.81Base

133.36
0.00
0.00 355,754.62

394,300.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

375.000 0.007.927900Local0.890948
8.898275 0.00 1.25Base

1.11
0.00
0.00 2,974.07

3,338.10
507267904 Total

134.47 0.000.00 358,728.6944,076.000 Local

0.00 149.06 0.00 397,638.76Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3522249903 PKC GROUP OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,301.000 0.0017.115400Local0.902242
18.969855 0.00 9.25Base

8.35
0.00
0.00 22,275.49

24,689.04
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JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 0.0102 Aug 2016

477.000 0.0016.793800Local0.894254
18.779676 0.00 3.35Base

3.00
0.00
0.00 8,013.64

8,961.26
522249903 Total

11.35 0.000.00 30,289.131,778.000 Local

0.00 12.60 0.00 33,650.30Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3522603901 SAMPO OYJ A SHS 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

305.000 0.0036.470800Local0.890948
40.934824 0.00 4.68Base

4.17
0.00
0.00 11,127.76

12,489.80

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3523267904 UPONOR OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,123.000 0.0017.088200Local0.902242
18.939708 0.00 15.07Base

13.60
0.00
0.00 36,291.85

40,224.08

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 0.0102 Aug 2016

2,363.000 0.0016.871600Local0.894254
18.866675 0.00 16.72Base

14.95
0.00
0.00 39,882.54

44,598.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

336.000 0.0015.598900Local0.890948
17.508205 0.00 2.21Base

1.97
0.00
0.00 5,243.20

5,884.97
523267904 Total

30.52 0.000.00 81,417.594,822.000 Local

0.00 34.00 0.00 90,707.72Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3526428909 ATRIA OYJ 28 Jul 2016COMMON STOCK EUR1.7 01 Aug 2016

94.000 0.009.064255Local0.902242
10.046368 0.00 0.35Base

0.32
0.00
0.00 852.36

944.71

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

577.000 0.008.999900Local0.894254
10.064143 0.00 2.18Base

1.95
0.00
0.00 5,194.89

5,809.19

Books Closed Prepared by State StreetPage 491



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FI301 Aug 2016 03 Aug 2016

42.000 0.008.936400Local0.895135
9.983299 0.00 0.16Base

0.14
0.00
0.00 375.47

419.46

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

164.000 0.008.930976Local0.890948
10.024127 0.00 0.62Base

0.55
0.00
0.00 1,465.23

1,644.57
526428909 Total

2.96 0.000.00 7,887.95877.000 Local

0.00 3.31 0.00 8,817.93Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3545717902 RAMIRENT OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

3,568.000 0.007.616000Local0.902242
8.441194 0.00 11.29Base

10.19
0.00
0.00 27,184.08

30,129.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI329 Jul 2016 02 Aug 2016

1,766.000 0.007.589600Local0.894254
8.487074 0.00 5.62Base

5.03
0.00
0.00 13,408.26

14,993.79
545717902 Total

15.22 0.000.00 40,592.345,334.000 Local

0.00 16.91 0.00 45,123.27Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3546239906 STOCKMANN OYJ ABP B SHARE 28 Jul 2016COMMON STOCK EUR2. 01 Aug 2016

235.000 0.005.871000Local0.902242
6.507123 0.00 0.58Base

0.52
0.00
0.00 1,380.21

1,529.76

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

2,030.000 0.005.900200Local0.894254
6.597902 0.00 5.02Base

4.49
0.00
0.00 11,981.90

13,398.77

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FI301 Aug 2016 03 Aug 2016

113.000 0.005.930900Local0.895135
6.625705 0.00 0.28Base

0.25
0.00
0.00 670.44

748.98
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

306.000 0.005.898900Local0.890948
6.620925 0.00 0.76Base

0.68
0.00
0.00 1,805.74

2,026.76
546239906 Total

5.94 0.000.00 15,838.292,684.000 Local

0.00 6.64 0.00 17,704.27Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3547256909 SPONDA OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

7,656.000 0.003.995500Local0.902242
4.428413 0.00 12.71Base

11.47
0.00
0.00 30,601.02

33,916.64

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

10,491.000 0.004.044900Local0.894254
4.523212 0.00 17.79Base

15.91
0.00
0.00 42,450.96

47,470.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

1,200.000 0.004.001500Local0.890948
4.491283 0.00 2.02Base

1.80
0.00
0.00 4,803.60

5,391.56
547256909 Total

29.18 0.000.00 77,855.5819,347.000 Local

0.00 32.52 0.00 86,779.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3547970905 TIETO OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

4,555.000 0.0026.171200Local0.902242
29.006852 0.00 49.54Base

44.70
0.00
0.00 119,254.52

132,175.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

319.000 0.0025.801600Local0.890948
28.959715 0.00 3.47Base

3.09
0.00
0.00 8,233.80

9,241.62
547970905 Total

47.79 0.000.00 127,488.324,874.000 Local

0.00 53.01 0.00 141,417.38Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3553738907 HKSCAN OYJ A SHS 28 Jul 2016COMMON STOCK 01 Aug 2016

1,414.000 0.003.189700Local0.902242
3.535304 0.00 1.87Base

1.69
0.00
0.00 4,511.93

5,000.80

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

408.000 0.003.196900Local0.894254
3.574935 0.00 0.55Base

0.49
0.00
0.00 1,304.83

1,459.13

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FI301 Aug 2016 03 Aug 2016

165.000 0.003.180700Local0.895135
3.553319 0.00 0.22Base

0.20
0.00
0.00 525.02

586.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

239.000 0.003.177200Local0.890948
3.566089 0.00 0.31Base

0.28
0.00
0.00 759.63

852.61
553738907 Total

2.66 0.000.00 7,101.412,226.000 Local

0.00 2.95 0.00 7,899.07Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3557955903 FORTUM OYJ 02 Aug 2016 0.01COMMON STOCK EUR3.4 04 Aug 2016

303.000 0.0014.508800Local0.890948
16.284677 0.00 1.85Base

1.65
0.00
0.00 4,397.82

4,936.11

INSTINET U.K. LTD EUR/FI3570151902 ELISA OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,569.000 0.0032.585300Local0.902242
36.115920 0.00 27.83Base

25.11
0.00
0.00 83,736.75

92,809.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

97.000 0.0032.121300Local0.890948
36.052946 0.00 1.31Base

1.17
0.00
0.00 3,116.94

3,498.45
570151902 Total

26.28 0.000.00 86,853.692,666.000 Local

0.00 29.14 0.00 96,308.08Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3570293902 TECHNOPOLIS OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

7,881.000 0.003.851900Local0.902242
4.269254 0.00 12.61Base

11.38
0.00
0.00 30,368.20

33,658.60

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3571342906 METSO OYJ 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

77.000 0.0024.330000Local0.890948
27.307991 0.00 0.79Base

0.70
0.00
0.00 1,874.11

2,103.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3580685907 F SECURE OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

840.000 0.002.895700Local0.902242
3.209449 0.00 1.01Base

0.91
0.00
0.00 2,433.30

2,696.95

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

6,298.000 0.002.881800Local0.894254
3.222574 0.00 7.62Base

6.81
0.00
0.00 18,156.39

20,303.39
580685907 Total

7.72 0.000.00 20,589.697,138.000 Local

0.00 8.63 0.00 23,000.34Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3590294906 NOKIA OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

457,669.000 0.005.148500Local0.902242
5.706340 0.00 979.36Base

883.62
0.00
0.00 2,357,192.47

2,612,594.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

3,931.000 0.005.020500Local0.890948
5.635009 0.00 8.31Base

7.40
0.00
0.00 19,742.99

22,159.53
590294906 Total

891.02 0.000.00 2,376,935.46461,600.000 Local

0.00 987.67 0.00 2,634,754.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3596464909 SANOMA OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

5,004.000 0.006.935800Local0.902242
7.687295 0.00 14.43Base

13.02
0.00
0.00 34,719.76

38,481.65
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FI329 Jul 2016 02 Aug 2016

982.000 0.007.132800Local0.894254
7.976257 0.00 2.94Base

2.63
0.00
0.00 7,007.04

7,835.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

456.000 0.007.381300Local0.890948
8.284771 0.00 1.41Base

1.26
0.00
0.00 3,367.13

3,779.27
596464909 Total

16.91 0.000.00 45,093.936,442.000 Local

0.00 18.78 0.00 50,096.55Base

INSTINET U.K. LTD EUR/FI3B06YV4907 NESTE OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,502.000 0.0034.427500Local0.902242
38.157723 0.00 28.64Base

25.84
0.00
0.00 86,163.45

95,499.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

87.000 0.0033.883300Local0.890948
38.030615 0.00 1.25Base

1.11
0.00
0.00 2,948.96

3,309.91
B06YV4907 Total

26.95 0.000.00 89,112.412,589.000 Local

0.00 29.89 0.00 98,809.18Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B07G37909 NOKIAN RENKAAT OYJ 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

78.000 0.0033.080600Local0.890948
37.129664 0.00 1.09Base

0.97
0.00
0.00 2,581.26

2,897.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B09M9D905 KONE OYJ B 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

26,725.000 0.0046.191100Local0.902242
51.195910 0.00 513.08Base

462.92
0.00
0.00 1,234,920.07

1,368,723.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0204 Aug 2016

230.000 0.0045.054500Local0.890948
50.569169 0.00 4.37Base

3.89
0.00
0.00 10,366.43

11,635.28
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B09M9D905 Total

466.81 0.000.00 1,245,286.5026,955.000 Local

0.00 517.45 0.00 1,380,359.05Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B09M9L907 CARGOTEC OYJ B SHARE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,923.000 0.0040.724000Local0.902242
45.136449 0.00 49.48Base

44.64
0.00
0.00 119,080.89

131,983.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0204 Aug 2016

204.000 0.0038.841700Local0.890948
43.595923 0.00 3.33Base

2.97
0.00
0.00 7,926.68

8,896.91
B09M9L907 Total

47.61 0.000.00 127,007.573,127.000 Local

0.00 52.81 0.00 140,880.22Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B11BQV906 YIT OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

9,535.000 0.006.282600Local0.902242
6.963320 0.00 24.89Base

22.46
0.00
0.00 59,927.05

66,420.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

831.000 0.005.977000Local0.890948
6.708585 0.00 2.09Base

1.86
0.00
0.00 4,968.75

5,576.92
B11BQV906 Total

24.32 0.000.00 64,895.8010,366.000 Local

0.00 26.98 0.00 71,997.07Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B11WFP905 KONECRANES OYJ 28 Jul 2016 0.01COMMON STOCK EUR.5 01 Aug 2016

4,136.000 0.0027.442300Local0.902242
30.415676 0.00 47.17Base

42.56
0.00
0.00 113,543.91

125,846.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

310.000 0.0025.872700Local0.890948
29.039517 0.00 3.38Base

3.01
0.00
0.00 8,023.55

9,005.63
B11WFP905 Total
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45.57 0.000.00 121,567.464,446.000 Local

0.00 50.55 0.00 134,852.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B125V7905 PONSSE OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

91.000 0.0026.171400Local0.902242
29.007073 0.00 0.99Base

0.89
0.00
0.00 2,382.49

2,640.63

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 0.0102 Aug 2016

667.000 0.0026.586500Local0.894254
29.730367 0.00 7.44Base

6.65
0.00
0.00 17,739.85

19,837.60

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FI301 Aug 2016 0.0103 Aug 2016

45.000 0.0026.739100Local0.895135
29.871584 0.00 0.50Base

0.45
0.00
0.00 1,203.71

1,344.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0104 Aug 2016

105.000 0.0026.785000Local0.890948
30.063483 0.00 1.18Base

1.05
0.00
0.00 2,813.48

3,157.85
B125V7905 Total

9.04 0.000.00 24,139.53908.000 Local

0.00 10.11 0.00 26,980.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B17NY4905 ORION OYJ CLASS B 28 Jul 2016 0.02COMMON STOCK EUR.65 01 Aug 2016

4,627.000 0.0036.389000Local0.902242
40.331751 0.00 69.98Base

63.14
0.00
0.00 168,435.04

186,684.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 0.0204 Aug 2016

70.000 0.0036.502700Local0.890948
40.970629 0.00 1.08Base

0.96
0.00
0.00 2,556.15

2,869.02
B17NY4905 Total

64.10 0.000.00 170,991.194,697.000 Local

0.00 71.06 0.00 189,554.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B17NY9904 ORIOLA KD OYJ   B SHARES 28 Jul 2016COMMON STOCK 01 Aug 2016
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595.000 0.004.230000Local0.902242
4.688321 0.00 1.04Base

0.94
0.00
0.00 2,517.79

2,790.59

JP MORGAN SECURITIES PLC EUR/FI329 Jul 2016 02 Aug 2016

2,591.000 0.004.215900Local0.894254
4.714432 0.00 4.58Base

4.10
0.00
0.00 10,927.50

12,219.68

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FI301 Aug 2016 03 Aug 2016

600.000 0.004.206300Local0.895135
4.699068 0.00 1.06Base

0.95
0.00
0.00 2,524.73

2,820.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

5,551.000 0.004.222000Local0.890948
4.738773 0.00 9.87Base

8.79
0.00
0.00 23,445.11

26,314.79
B17NY9904 Total

14.78 0.000.00 39,415.139,337.000 Local

0.00 16.55 0.00 44,145.56Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B1FN8X901 OUTOTEC OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

12,767.000 0.004.451000Local0.902242
4.933266 0.00 23.62Base

21.31
0.00
0.00 56,847.23

63,006.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

1,104.000 0.004.086400Local0.890948
4.586575 0.00 1.90Base

1.69
0.00
0.00 4,513.08

5,065.48
B1FN8X901 Total

23.00 0.000.00 61,360.3113,871.000 Local

0.00 25.52 0.00 68,072.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3BBP6J8908 CAVERION CORP 28 Jul 2016COMMON STOCK 01 Aug 2016

7,757.000 0.006.072200Local0.902242
6.730123 0.00 19.57Base

17.66
0.00
0.00 47,119.72

52,225.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

734.000 0.005.696200Local0.890948 1.57 0.00 4,182.58
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6.393415 0.00 1.76Base 0.00 4,694.53
BBP6J8908 Total

19.23 0.000.00 51,302.308,491.000 Local

0.00 21.33 0.00 56,919.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3BH6XZT903 VALMET OYJ 28 Jul 2016COMMON STOCK 01 Aug 2016

9,825.000 0.0011.840500Local0.902242
13.123419 0.00 48.35Base

43.62
0.00
0.00 116,376.53

128,985.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI302 Aug 2016 04 Aug 2016

797.000 0.0011.402100Local0.890948
12.797717 0.00 3.83Base

3.41
0.00
0.00 9,090.88

10,203.60
BH6XZT903 Total

47.03 0.000.00 125,467.4110,622.000 Local

0.00 52.18 0.00 139,189.54Base

7,103,737.150.002,388.910.00790,771.000 Local
FINLAND Total

7,875,329.630.002,650.140.00Base

FRANCE

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4400212908 BOUYGUES SA 02 Aug 2016 0.01COMMON STOCK EUR1. 04 Aug 2016

141.000 0.0026.006400Local0.890948
29.189582 0.00 1.55Base

1.38
8.23
7.33 3,675.61

4,125.50

INSTINET U.K. LTD EUR/FR4401225909 AIRBUS GROUP SE 28 Jul 2016 0.02COMMON STOCK EUR1.0 01 Aug 2016

9,046.000 0.0053.967700Local0.902242
59.815105 0.00 162.33Base

146.46
0.00
0.00 488,338.27

541,249.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

401.000 0.0051.682600Local0.890948
58.008548 0.00 8.72Base

7.77
0.00
0.00 20,732.49

23,270.15
401225909 Total

154.23 0.000.00 509,070.769,447.000 Local
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0.00 171.05 0.00 564,519.91Base

INSTINET U.K. LTD EUR/FR4401701909 ERAMET 28 Jul 2016 0.01COMMON STOCK EUR3.05 01 Aug 2016

424.000 0.0033.105300Local0.902242
36.692262 0.00 4.67Base

4.21
0.00
0.00 14,040.86

15,562.19

ASSET TRANSFER AT MARKET NON CASH EUR/FR4403187909 VEOLIA ENVIRONNEMENT 22 Jul 2016COMMON STOCK EUR5. 22 Jul 2016

36,275.000 0.0019.405000Local0.907729
21.377526 0.00 0.00Base

0.00
0.00
0.00 703,916.38

775,469.75

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

307.000 0.0020.014700Local0.890948
22.464498 0.00 2.58Base

2.30
13.79
12.29 6,159.10

6,912.97
403187909 Total

2.30 12.290.00 710,075.4836,582.000 Local

0.00 2.58 13.79 782,382.72Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4405780909 L OREAL 28 Jul 2016 0.07COMMON STOCK EUR.2 01 Aug 2016

4,337.000 0.00175.313000Local0.902242
194.308179 0.00 316.01Base

285.12
1,685.42
1,520.66 762,138.26

844,716.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0704 Aug 2016

173.000 0.00170.016600Local0.890948
190.826625 0.00 12.38Base

11.03
66.03
58.83 29,482.73

33,091.41
405780909 Total

296.15 1,579.490.00 791,620.994,510.000 Local

0.00 328.39 1,751.45 877,807.42Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4406139907 CHRISTIAN DIOR SE 02 Aug 2016 0.07COMMON STOCK EUR2.0 04 Aug 2016

37.000 0.00159.423000Local0.890948
178.936369 0.00 2.48Base

2.21
13.24
11.80 5,912.66

6,636.37

INSTINET U.K. LTD EUR/FR4406141903 LVMH MOET HENNESSY LOUIS VUI 28 Jul 2016 0.05COMMON STOCK EUR.3 01 Aug 2016

3,858.000 0.00153.955900Local0.902242 178.19 1,187.92 595,327.97
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170.637035 0.00 197.50Base 1,316.63 659,831.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0604 Aug 2016

190.000 0.00151.104700Local0.890948
169.599909 0.00 12.09Base

10.77
64.45
57.42 28,778.08

32,300.52
406141903 Total

188.96 1,245.340.00 624,106.054,048.000 Local

0.00 209.59 1,381.08 692,132.33Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4412171902 ABC ARBITRAGE 28 Jul 2016COMMON STOCK EUR.016 01 Aug 2016

685.000 0.006.023400Local0.902242
6.676036 0.00 1.72Base

1.55
0.00
0.00 4,127.58

4,574.80

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

1,978.000 0.006.087500Local0.894254
6.807350 0.00 5.05Base

4.52
0.00
0.00 12,045.60

13,470.00
412171902 Total

6.07 0.000.00 16,173.182,663.000 Local

0.00 6.77 0.00 18,044.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4416279008 THALES SA 28 Jul 2016 0.03COMMON STOCK EUR3. 01 Aug 2016

2,464.000 0.0082.219200Local0.902242
91.127658 0.00 84.20Base

75.97
449.08
405.18 203,069.26

225,071.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

72.000 0.0081.263100Local0.890948
91.209700 0.00 2.46Base

2.19
13.13
11.70 5,864.83

6,582.68
416279008 Total

78.16 416.880.00 208,934.092,536.000 Local

0.00 86.66 462.21 231,654.51Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4416343002 CAPGEMINI 28 Jul 2016 0.04COMMON STOCK EUR8.0 01 Aug 2016

5,107.000 0.0085.151200Local0.902242
94.377340 0.00 180.75Base

163.08
963.97
869.73 435,899.99

483,129.79
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

111.000 0.0084.567200Local0.890948
94.918222 0.00 3.95Base

3.52
21.07
18.77 9,409.25

10,560.94
416343002 Total

166.60 888.500.00 445,309.245,218.000 Local

0.00 184.70 985.04 493,690.73Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4417841004 CASINO GUICHARD PERRACHON 02 Aug 2016 0.02COMMON STOCK EUR1.53 04 Aug 2016

39.000 0.0045.295000Local0.890948
50.839106 0.00 0.74Base

0.66
3.96
3.53 1,770.70

1,987.43

INSTINET U.K. LTD EUR/FR4419689906 INGENICO GROUP 28 Jul 2016 0.03COMMON STOCK EUR1.0 01 Aug 2016

219.000 0.0098.643300Local0.902242
109.331310 0.00 7.18Base

6.48
47.89
43.21 21,652.57

23,998.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

37.000 0.0096.609200Local0.890948
108.434162 0.00 1.50Base

1.34
8.03
7.15 3,583.03

4,021.59
419689906 Total

7.82 50.360.00 25,235.60256.000 Local

0.00 8.68 55.92 28,020.22Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4420765000 FONCIERE DE PARIS SIIC 28 Jul 2016 0.06COMMON STOCK EUR15.0 01 Aug 2016

80.000 0.00140.707750Local0.902242
155.953447 0.00 4.68Base

4.22
24.95
22.51 11,283.35

12,505.90

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0602 Aug 2016

90.000 0.00140.628000Local0.894254
157.257334 0.00 5.31Base

4.75
28.30
25.31 12,686.58

14,186.77
420765000 Total

8.97 47.820.00 23,969.93170.000 Local

0.00 9.99 53.25 26,692.67Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4431880905 FINANCIERE DE L ODET 22 Jul 2016COMMON STOCK EUR16. 22 Jul 2016

489.000 0.00730.000000Local0.907729
804.204785 0.00 0.00Base

0.00
0.00
0.00 356,970.00

393,256.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4432098002 ESSO STE ANONYME FRANCAISE 28 Jul 2016 0.02COMMON STOCK EUR7.65 01 Aug 2016

14.000 0.0038.785700Local0.902242
42.988134 0.00 0.22Base

0.20
0.00
0.00 543.20

602.06

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0202 Aug 2016

53.000 0.0038.785100Local0.894254
43.371458 0.00 0.86Base

0.77
0.00
0.00 2,056.38

2,299.55

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0203 Aug 2016

6.000 0.0038.348300Local0.895135
42.840801 0.00 0.10Base

0.09
0.00
0.00 230.18

257.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

140.000 0.0038.508071Local0.890948
43.221457 0.00 2.27Base

2.02
0.00
0.00 5,393.15

6,053.27
432098002 Total

3.08 0.000.00 8,222.91213.000 Local

0.00 3.45 0.00 9,212.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4434407904 FFP 28 Jul 2016 0.03COMMON STOCK EUR1.0 01 Aug 2016

53.000 0.0067.080000Local0.902242
74.348124 0.00 1.47Base

1.33
7.88
7.11 3,563.68

3,949.81

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

224.000 0.0067.661200Local0.894254
75.662172 0.00 6.35Base

5.68
33.89
30.31 15,192.10

16,988.57

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0303 Aug 2016

23.000 0.0068.794800Local0.895135
76.854106 0.00 0.66Base

0.59
3.53
3.16 1,586.03

1,771.83
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

217.000 0.0068.222100Local0.890948
76.572482 0.00 6.23Base

5.55
33.23
29.61 14,839.36

16,655.70
434407904 Total

13.15 70.190.00 35,181.17517.000 Local

0.00 14.71 78.53 39,365.91Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4436892905 RALLYE SA 28 Jul 2016 0.01COMMON STOCK EUR3.

1,789.000 0.0015.903800Local0.902242
17.626978 0.00 11.83Base

10.67
63.07
56.90 28,519.47

31,609.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.01CANCEL

-1,789.000 0.0015.903800Local0.902242
17.626978 0.00 -11.83Base

-10.67
-63.07
-56.90 -28,519.47

-31,609.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.0101 Aug 2016

1,789.000 0.0015.903800Local0.901429
17.642876 0.00 11.84Base

10.67
0.00
0.00 28,462.57

31,574.94
436892905 Total

10.67 0.000.00 28,462.571,789.000 Local

0.00 11.84 0.00 31,574.94Base

INSTINET U.K. LTD EUR/FR4438042905 PUBLICIS GROUPE 28 Jul 2016 0.02COMMON STOCK EUR.4 01 Aug 2016

3,133.000 0.0066.412700Local0.902242
73.608522 0.00 69.18Base

62.42
461.23
416.14 208,549.55

231,145.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

129.000 0.0065.271000Local0.890948
73.260168 0.00 3.55Base

3.16
18.90
16.84 8,439.96

9,473.01
438042905 Total

65.58 432.980.00 216,989.513,262.000 Local

0.00 72.73 480.13 240,618.92Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4439515008 GUERBET 28 Jul 2016 0.03COMMON STOCK EUR1.0 01 Aug 2016

220.000 0.0061.948500Local0.902242
68.660625 0.00 5.66Base

5.11
0.00
0.00 13,633.78

15,111.00

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

229.000 0.0061.027100Local0.894254
68.243586 0.00 5.86Base

5.24
0.00
0.00 13,980.45

15,633.65
439515008 Total

10.35 0.000.00 27,614.23449.000 Local

0.00 11.52 0.00 30,744.65Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4440044907 FAURECIA 28 Jul 2016 0.01COMMON STOCK EUR7. 01 Aug 2016

5,601.000 0.0035.464599Local0.902242
39.307191 0.00 82.56Base

74.49
440.31
397.27 199,108.98

220,682.46

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

416.000 0.0034.361100Local0.890948
38.566897 0.00 6.02Base

5.36
32.09
28.59 14,328.17

16,081.94
440044907 Total

79.85 425.860.00 213,437.156,017.000 Local

0.00 88.58 472.40 236,764.40Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4443383906 INTERPARFUMS SA 28 Jul 2016 0.01COMMON STOCK EUR3. 01 Aug 2016

270.000 0.0023.699500Local0.902242
26.267343 0.00 2.66Base

2.40
0.00
0.00 6,401.27

7,094.85

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

486.000 0.0023.409691Local0.894254
26.177899 0.00 4.77Base

4.27
0.00
0.00 11,381.38

12,727.23

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

96.000 0.0023.416000Local0.895135
26.159183 0.00 0.94Base

0.84
0.00
0.00 2,248.78

2,512.22
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

37.000 0.0023.400000Local0.890948
26.264159 0.00 0.36Base

0.32
0.00
0.00 866.12

972.13
443383906 Total

7.83 0.000.00 20,897.55889.000 Local

0.00 8.73 0.00 23,306.43Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4445708902 DERICHEBOURG 28 Jul 2016COMMON STOCK EUR.25 01 Aug 2016

6,190.000 0.002.914000Local0.902242
3.229732 0.00 7.49Base

6.76
0.00
0.00 18,044.42

19,999.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4445762909 TRIGANO SA 28 Jul 2016 0.02COMMON STOCK EUR4.25 01 Aug 2016

310.000 0.0052.522200Local0.902242
58.212985 0.00 6.77Base

6.11
36.09
32.56 16,320.55

18,088.88

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0202 Aug 2016

394.000 0.0052.785400Local0.894254
59.027301 0.00 8.72Base

7.80
46.51
41.59 20,846.84

23,311.99
445762909 Total

13.91 74.150.00 37,167.39704.000 Local

0.00 15.49 82.60 41,400.87Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4454721002 LAGARDERE SCA 28 Jul 2016 0.01COMMON STOCK EUR6.1 01 Aug 2016

4,878.000 0.0021.413600Local0.902242
23.733765 0.00 43.41Base

39.17
231.55
208.91 104,703.62

116,048.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

80.000 0.0022.425000Local0.890948
25.169819 0.00 0.75Base

0.67
4.03
3.59 1,798.26

2,018.37
454721002 Total

39.84 212.500.00 106,501.884,958.000 Local

0.00 44.16 235.58 118,066.64Base
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INSTINET U.K. LTD EUR/FR4455440909 ICADE 28 Jul 2016 0.02REIT 01 Aug 2016

29.000 0.0068.891700Local0.902242
76.356122 0.00 0.67Base

0.60
4.43
4.00 2,002.46

2,219.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

25.000 0.0068.370000Local0.890948
76.738485 0.00 0.72Base

0.64
3.84
3.42 1,713.31

1,923.02
455440909 Total

1.24 7.420.00 3,715.7754.000 Local

0.00 1.39 8.27 4,142.45Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4456953900 MGI COUTIER 28 Jul 2016 0.01COMMON STOCK EUR.8 01 Aug 2016

684.000 0.0020.745500Local0.902242
22.993277 0.00 5.90Base

5.32
0.00
0.00 14,195.24

15,733.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0102 Aug 2016

88.000 0.0020.690000Local0.894254
23.136603 0.00 0.76Base

0.68
0.00
0.00 1,821.40

2,036.78
456953900 Total

6.00 0.000.00 16,016.64772.000 Local

0.00 6.66 0.00 17,770.08Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4457270007 BOLLORE 28 Jul 2016COMMON STOCK EUR.16 01 Aug 2016

68,842.000 0.003.236100Local0.902242
3.586732 0.00 92.59Base

83.54
493.84
445.56 223,308.70

247,504.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

591.000 0.003.146000Local0.890948
3.531070 0.00 0.79Base

0.70
4.18
3.72 1,863.71

2,091.83
457270007 Total

84.24 449.280.00 225,172.4169,433.000 Local

0.00 93.38 498.02 249,596.05Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4458836004 MICHELIN (CGDE) 02 Aug 2016 0.04COMMON STOCK EUR2. 04 Aug 2016

124.000 0.0091.143600Local0.890948
102.299573 0.00 4.76Base

4.24
25.37
22.60 11,328.65

12,715.28

INSTINET U.K. LTD EUR/FR4468232004 PERNOD RICARD SA 28 Jul 2016 0.03COMMON STOCK EUR1.55 01 Aug 2016

3,209.000 0.00101.186500Local0.902242
112.150066 0.00 107.96Base

97.41
719.77
649.41 325,454.30

360,717.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

145.000 0.00100.849100Local0.890948
113.193026 0.00 6.15Base

5.48
32.83
29.25 14,657.85

16,451.97
468232004 Total

102.89 678.660.00 340,112.153,354.000 Local

0.00 114.11 752.60 377,169.27Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4471279901 RENAULT SA 02 Aug 2016 0.03COMMON STOCK EUR3.81 04 Aug 2016

131.000 0.0075.192366Local0.890948
84.395909 0.00 4.14Base

3.69
22.11
19.70 9,873.59

11,082.12

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4471310904 RUBIS 28 Jul 2016 0.03COMMON STOCK EUR2.5 01 Aug 2016

2,704.000 0.0071.991198Local0.902242
79.791451 0.00 80.91Base

73.00
431.51
389.33 195,126.53

216,268.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0302 Aug 2016

472.000 0.0071.508600Local0.894254
79.964529 0.00 14.16Base

12.66
75.48
67.50 33,832.22

37,832.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

222.000 0.0071.625500Local0.890948
80.392458 0.00 6.69Base

5.96
35.69
31.80 15,938.62

17,889.51
471310904 Total

91.62 488.630.00 244,897.373,398.000 Local

0.00 101.76 542.68 271,990.92Base
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INSTINET U.K. LTD EUR/FR4474171006 REMY COINTREAU 28 Jul 2016 0.03COMMON STOCK EUR1.6 01 Aug 2016

227.000 0.0077.141100Local0.902242
85.499345 0.00 5.82Base

5.25
38.81
35.02 17,551.30

19,452.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

15.000 0.0075.730000Local0.890948
84.999349 0.00 0.48Base

0.43
2.55
2.27 1,138.65

1,278.02
474171006 Total

5.68 37.290.00 18,689.95242.000 Local

0.00 6.30 41.36 20,731.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4479213001 SEB SA 28 Jul 2016 0.05COMMON STOCK EUR1. 01 Aug 2016

1,847.000 0.00119.144500Local0.902242
132.053817 0.00 91.46Base

82.52
487.81
440.12 220,582.53

244,482.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0504 Aug 2016

119.000 0.00119.052700Local0.890948
133.624746 0.00 5.96Base

5.31
31.80
28.33 14,200.91

15,939.10
479213001 Total

87.83 468.450.00 234,783.441,966.000 Local

0.00 97.42 519.61 260,421.77Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4483410007 SCHNEIDER ELECTRIC SE 28 Jul 2016 0.02COMMON STOCK EUR4.0 01 Aug 2016

44,282.000 0.0058.557000Local0.902242
64.901656 0.00 1,077.74Base

972.38
5,747.95
5,186.04 2,599,179.49

2,880,800.82

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

380.000 0.0057.703500Local0.890948
64.766406 0.00 9.23Base

8.22
49.22
43.85 21,979.40

24,669.68
483410007 Total

980.60 5,229.890.00 2,621,158.8944,662.000 Local

0.00 1,086.97 5,797.17 2,905,470.50Base
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INSTINET U.K. LTD EUR/FR4483477907 VIVENDI 28 Jul 2016 0.01COMMON STOCK EUR5.5 01 Aug 2016

17,019.000 0.0017.753400Local0.902242
19.676982 0.00 100.46Base

90.64
669.76
604.29 302,840.04

335,652.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

793.000 0.0017.550300Local0.890948
19.698456 0.00 5.86Base

5.22
31.24
27.83 13,950.44

15,657.97
483477907 Total

95.86 632.120.00 316,790.4817,812.000 Local

0.00 106.32 701.00 351,310.75Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4487416901 TECHNIP SA 22 Jul 2016COMMON STOCK EUR.762 22 Jul 2016

18,308.000 0.0051.920000Local0.907729
57.197688 0.00 0.00Base

0.00
0.00
0.00 950,551.36

1,047,175.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

73.000 0.0047.580800Local0.890948
53.404688 0.00 1.46Base

1.30
7.80
6.95 3,481.65

3,907.80
487416901 Total

1.30 6.950.00 954,033.0118,381.000 Local

0.00 1.46 7.80 1,051,083.07Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4490773900 ALTRAN TECHNOLOGIES SA 28 Jul 2016 0.01COMMON STOCK EUR.5 01 Aug 2016

8,588.000 0.0012.826200Local0.902242
14.215920 0.00 45.79Base

41.31
244.17
220.30 110,413.02

122,376.28

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0102 Aug 2016

2,198.000 0.0013.027898Local0.894254
14.568454 0.00 12.01Base

10.74
64.04
57.27 28,703.33

32,097.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

844.000 0.0012.903800Local0.890948
14.483225 0.00 4.58Base

4.08
24.45
21.78 10,916.67

12,252.87
490773900 Total
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56.13 299.350.00 150,033.0211,630.000 Local

0.00 62.38 332.66 166,726.66Base

INSTINET U.K. LTD EUR/FR4491603908 AIR FRANCE KLM 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

11,081.000 0.005.165800Local0.902242
5.725515 0.00 19.03Base

17.17
126.88
114.48 57,373.88

63,590.34

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

863.000 0.005.169900Local0.890948
5.802696 0.00 1.87Base

1.67
10.01

8.92 4,472.21
5,019.61

491603908 Total

18.84 123.400.00 61,846.0911,944.000 Local

0.00 20.90 136.89 68,609.95Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4514282904 NATUREX 28 Jul 2016 0.03COMMON STOCK EUR1.5 01 Aug 2016

30.000 0.0075.638300Local0.902242
83.833716 0.00 0.94Base

0.85
0.00
0.00 2,270.00

2,515.95

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

252.000 0.0075.057600Local0.894254
83.933200 0.00 7.93Base

7.09
0.00
0.00 18,921.61

21,159.10

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0303 Aug 2016

27.000 0.0075.107000Local0.895135
83.905780 0.00 0.85Base

0.76
0.00
0.00 2,028.65

2,266.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

185.000 0.0077.620900Local0.890948
87.121695 0.00 6.04Base

5.38
0.00
0.00 14,365.25

16,123.56
514282904 Total

14.08 0.000.00 37,585.51494.000 Local

0.00 15.76 0.00 42,064.92Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4517617908 ORANGE 28 Jul 2016 0.01COMMON STOCK EUR4. 01 Aug 2016
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157,595.000 0.0013.763000Local0.902242
15.254222 0.00 901.50Base

813.37
4,807.98
4,337.96 2,174,131.32

2,409,698.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

1,354.000 0.0013.604700Local0.890948
15.269915 0.00 7.76Base

6.91
41.35
36.84 18,464.51

20,724.57
517617908 Total

820.28 4,374.800.00 2,192,595.83158,949.000 Local

0.00 909.26 4,849.33 2,430,423.21Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4518228903 MARIE BRIZARD WINE + SPIRITS 28 Jul 2016 0.01COMMON STOCK EUR2.0 01 Aug 2016

1,210.000 0.0017.089800Local0.902242
18.941481 0.00 8.59Base

7.75
0.00
0.00 20,686.41

22,927.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0102 Aug 2016

423.000 0.0016.119900Local0.894254
18.026087 0.00 2.86Base

2.56
0.00
0.00 6,821.28

7,627.90
518228903 Total

10.31 0.000.00 27,507.691,633.000 Local

0.00 11.45 0.00 30,555.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4525397907 HERMES INTERNATIONAL 02 Aug 2016 0.16COMMON STOCK 04 Aug 2016

18.000 0.00385.758300Local0.890948
432.975101 0.00 2.92Base

2.60
15.59
13.89 6,960.14

7,812.06

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4528658909 JACQUET METAL SERVICE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

64.000 0.0013.800000Local0.902242
15.295231 0.00 0.37Base

0.33
0.00
0.00 883.53

979.26

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

103.000 0.0013.788058Local0.894254
15.418503 0.00 0.59Base

0.53
0.00
0.00 1,420.70

1,588.70

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

74.000 0.0013.789200Local0.895135 0.38 0.00 1,020.78
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15.404604 0.00 0.42Base 0.00 1,140.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

730.000 0.0013.673500Local0.890948
15.347136 0.00 4.20Base

3.74
0.00
0.00 9,985.40

11,207.61
528658909 Total

4.98 0.000.00 13,310.41971.000 Local

0.00 5.58 0.00 14,915.93Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4529878902 SOCIETE BIC SA 28 Jul 2016 0.06COMMON STOCK EUR3.82 01 Aug 2016

764.000 0.00132.565400Local0.902242
146.928873 0.00 42.10Base

37.98
224.51
202.56 101,520.51

112,520.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0604 Aug 2016

20.000 0.00130.453800Local0.890948
146.421340 0.00 1.10Base

0.98
5.86
5.22 2,615.28

2,935.39
529878902 Total

38.96 207.780.00 104,135.79784.000 Local

0.00 43.20 230.37 115,455.66Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4533004909 DASSAULT SYSTEMES SA 28 Jul 2016 0.03COMMON STOCK EUR.5 01 Aug 2016

2,093.000 0.0074.007600Local0.902242
82.026330 0.00 64.38Base

58.09
343.37
309.80 155,265.80

172,088.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

87.000 0.0073.590700Local0.890948
82.598199 0.00 2.69Base

2.40
14.37
12.80 6,417.59

7,203.10
533004909 Total

60.49 322.600.00 161,683.392,180.000 Local

0.00 67.07 357.74 179,291.96Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4536683907 SECHE ENVIRONNEMENT 28 Jul 2016 0.01COMMON STOCK EUR.2 01 Aug 2016

10.000 0.0031.416000Local0.902242
34.819926 0.00 0.13Base

0.12
0.00
0.00 314.28

348.33
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JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

57.000 0.0031.465800Local0.894254
35.186647 0.00 0.75Base

0.67
0.00
0.00 1,794.22

2,006.39

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

2.000 0.0031.350000Local0.895135
35.022650 0.00 0.02Base

0.02
0.00
0.00 62.72

70.07

MORGAN STANLEY AND CO. INTERNATIONA EUR/FR401 Aug 2016 0.0103 Aug 2016

246.000 0.0031.280000Local0.895135
34.944450 0.00 3.23Base

2.89
0.00
0.00 7,697.77

8,599.56
536683907 Total

3.70 0.000.00 9,868.99315.000 Local

0.00 4.13 0.00 11,024.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4545623902 CEGEDIM SA 28 Jul 2016 0.01COMMON STOCK EUR.952 01 Aug 2016

6.000 0.0025.920000Local0.902242
28.728434 0.00 0.07Base

0.06
0.00
0.00 155.58

172.44

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

69.000 0.0026.262200Local0.894254
29.367719 0.00 0.76Base

0.68
0.00
0.00 1,812.77

2,027.13

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

6.000 0.0026.215000Local0.895135
29.286085 0.00 0.07Base

0.06
0.00
0.00 157.35

175.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

325.000 0.0026.333000Local0.890948
29.556158 0.00 3.60Base

3.21
0.00
0.00 8,561.44

9,609.36
545623902 Total

4.01 0.000.00 10,687.14406.000 Local

0.00 4.50 0.00 11,984.71Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4548120906 MERSEN (EX CARBON LORRAINE) 28 Jul 2016 0.01COMMON STOCK EUR2. 01 Aug 2016

152.000 0.0013.947900Local0.902242
15.459156 0.00 0.89Base

0.80
0.00
0.00 2,120.88

2,350.68

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

953.000 0.0014.576700Local0.894254
16.300402 0.00 5.83Base

5.21
0.00
0.00 13,896.81

15,540.12
548120906 Total

6.01 0.000.00 16,017.691,105.000 Local

0.00 6.72 0.00 17,890.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4548198902 BONDUELLE SCA 28 Jul 2016 0.01COMMON STOCK EUR1.75 01 Aug 2016

63.000 0.0022.737100Local0.902242
25.200667 0.00 0.60Base

0.54
0.00
0.00 1,432.98

1,588.24

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

814.000 0.0023.163700Local0.894254
25.902820 0.00 7.91Base

7.07
0.00
0.00 18,862.32

21,092.80

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

28.000 0.0023.344600Local0.895135
26.079418 0.00 0.28Base

0.25
0.00
0.00 653.90

730.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

149.000 0.0023.528300Local0.890948
26.408163 0.00 1.47Base

1.31
0.00
0.00 3,507.03

3,936.29
548198902 Total

9.17 0.000.00 24,456.231,054.000 Local

0.00 10.26 0.00 27,347.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4548991900 LISI 28 Jul 2016 0.01COMMON STOCK EUR.4 01 Aug 2016

133.000 0.0022.497300Local0.902242
24.934884 0.00 1.24Base

1.12
6.63
5.98 2,999.24

3,324.21
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JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

382.000 0.0023.081300Local0.894254
25.810676 0.00 3.70Base

3.31
19.71
17.63 8,838.00

9,883.10

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

58.000 0.0025.004600Local0.895135
27.933887 0.00 0.60Base

0.54
3.24
2.90 1,453.71

1,624.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

749.000 0.0025.101600Local0.890948
28.174035 0.00 7.91Base

7.05
42.20
37.60 18,845.75

21,152.47
548991900 Total

12.02 64.110.00 32,136.701,322.000 Local

0.00 13.45 71.78 35,983.79Base

INSTINET U.K. LTD EUR/FR4550507909 KERING 28 Jul 2016 0.05COMMON STOCK EUR4. 01 Aug 2016

772.000 0.00159.715000Local0.902242
177.020134 0.00 41.00Base

36.99
273.32
246.60 123,583.57

136,973.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0704 Aug 2016

52.000 0.00169.599000Local0.890948
190.357911 0.00 3.72Base

3.31
19.80
17.64 8,840.10

9,922.13
550507909 Total

40.30 264.240.00 132,423.67824.000 Local

0.00 44.72 293.12 146,895.99Base

INSTINET U.K. LTD EUR/FR4554398909 CNP ASSURANCES 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

441.000 0.0014.260500Local0.902242
15.805626 0.00 2.09Base

1.89
13.94
12.58 6,303.35

6,986.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

117.000 0.0013.141000Local0.890948
14.749458 0.00 0.65Base

0.58
3.46
3.08 1,541.16

1,729.80
554398909 Total
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2.47 15.660.00 7,844.51558.000 Local

0.00 2.74 17.40 8,716.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4555299908 BOURBON CORP 28 Jul 2016COMMON STOCK

1,288.000 0.0010.529596Local0.902242
11.670479 0.00 5.64Base

5.09
30.06
27.12 13,594.33

15,067.28

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 CANCEL

-1,288.000 0.0010.529596Local0.902242
11.670479 0.00 -5.64Base

-5.09
-30.06
-27.12 -13,594.33

-15,067.28

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 01 Aug 2016

1,288.000 0.0010.529596Local0.901429
11.681004 0.00 5.65Base

5.09
0.00
0.00 13,567.21

15,050.78

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016

645.000 0.0010.592900Local0.894254
11.845516 0.00 2.86Base

2.56
15.28
13.66 6,848.64

7,658.50

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 CANCEL

-645.000 0.0010.592900Local0.894254
11.845516 0.00 -2.86Base

-2.56
-15.28
-13.66 -6,848.64

-7,658.50

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016

116.000 0.0010.686300Local0.895135
11.938199 0.00 0.51Base

0.46
2.77
2.48 1,242.55

1,388.11

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 CANCEL

-116.000 0.0010.686300Local0.895135
11.938199 0.00 -0.51Base

-0.46
-2.77
-2.48 -1,242.55

-1,388.11

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

645.000 0.0010.592900Local0.895295
11.831743 0.00 2.86Base

2.56
0.00
0.00 6,834.98

7,634.33

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

116.000 0.0010.686300Local0.894855 0.46 0.00 1,240.07
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11.941935 0.00 0.51Base 0.00 1,385.78
555299908 Total

8.11 0.000.00 21,642.262,049.000 Local

0.00 9.02 0.00 24,070.89Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4560891905 ALTEN SA 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

1,205.000 0.0061.965200Local0.902242
68.679135 0.00 31.03Base

28.00
165.52
149.34 74,845.41

82,954.92

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

1,127.000 0.0062.101300Local0.894254
69.444811 0.00 29.35Base

26.25
156.53
139.98 70,154.40

78,450.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

181.000 0.0061.600400Local0.890948
69.140287 0.00 4.69Base

4.18
25.03
22.30 11,176.15

12,544.11
560891905 Total

58.43 311.620.00 156,175.962,513.000 Local

0.00 65.07 347.08 173,949.22Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4561709908 NEOPOST SA 28 Jul 2016 0.01COMMON STOCK EUR1.0

2,819.000 0.0024.536700Local0.902242
27.195254 0.00 28.75Base

25.94
153.33
138.34 69,333.24

76,845.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.01CANCEL

-2,819.000 0.0024.536700Local0.902242
27.195254 0.00 -28.75Base

-25.94
-153.33
-138.34 -69,333.24

-76,845.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.0101 Aug 2016

2,819.000 0.0024.536700Local0.901429
27.219781 0.00 28.78Base

25.94
0.00
0.00 69,194.90

76,761.34

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.01

338.000 0.0023.791800Local0.890948
26.703915 0.00 3.39Base

3.02
18.05
16.08 8,060.73

9,047.36
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.01CANCEL

-338.000 0.0023.791800Local0.890948
26.703915 0.00 -3.39Base

-3.02
-18.05
-16.08 -8,060.73

-9,047.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

338.000 0.0023.791800Local0.890829
26.707483 0.00 3.39Base

3.02
0.00
0.00 8,044.65

9,030.52
561709908 Total

28.96 0.000.00 77,239.553,157.000 Local

0.00 32.17 0.00 85,791.86Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4563361906 SOPRA STERIA GROUP 28 Jul 2016 0.04COMMON STOCK EUR1.0 01 Aug 2016

1,165.000 0.00103.409700Local0.902242
114.614150 0.00 50.08Base

45.18
267.05
240.94 120,758.42

133,842.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

92.000 0.00103.996700Local0.890948
116.725892 0.00 4.03Base

3.59
21.48
19.14 9,590.43

10,764.30
563361906 Total

48.77 260.080.00 130,348.851,257.000 Local

0.00 54.11 288.53 144,606.91Base

INSTINET U.K. LTD EUR/FR4564156909 CARREFOUR SA 28 Jul 2016 0.01COMMON STOCK EUR2.5 01 Aug 2016

6,738.000 0.0024.039500Local0.902242
26.644182 0.00 53.85Base

48.59
359.06
323.96 162,350.70

179,941.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

377.000 0.0021.834800Local0.890948
24.507379 0.00 3.47Base

3.09
18.47
16.46 8,251.27

9,261.23
564156909 Total

51.68 340.420.00 170,601.977,115.000 Local

0.00 57.32 377.53 189,202.64Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4565478906 ATOS SE 22 Jul 2016COMMON STOCK EUR1.0 22 Jul 2016

10,919.000 0.0077.820000Local0.907729
85.730433 0.00 0.00Base

0.00
0.00
0.00 849,716.58

936,090.60

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

60.000 0.0086.693300Local0.890948
97.304556 0.00 2.19Base

1.95
11.67
10.40 5,213.95

5,852.14
565478906 Total

1.95 10.400.00 854,930.5310,979.000 Local

0.00 2.19 11.67 941,942.74Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4567173901 SANOFI 28 Jul 2016 0.03COMMON STOCK EUR2. 01 Aug 2016

24,173.000 0.0076.925600Local0.902242
85.260496 0.00 772.87Base

697.32
4,122.01
3,719.05 1,863,938.90

2,065,896.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

801.000 0.0075.585700Local0.890948
84.837387 0.00 25.48Base

22.70
135.91
121.09 60,687.94

68,116.14
567173901 Total

720.02 3,840.140.00 1,924,626.8424,974.000 Local

0.00 798.35 4,257.92 2,134,012.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4570047902 PIERRE + VACANCES 28 Jul 2016 0.02COMMON STOCK EUR10. 01 Aug 2016

393.000 0.0042.092000Local0.902242
46.652672 0.00 6.87Base

6.20
0.00
0.00 16,548.36

18,341.38

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4572404903 MANITOU BF 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

85.000 0.0014.816700Local0.902242
16.422091 0.00 0.52Base

0.47
0.00
0.00 1,259.89

1,396.40

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

551.000 0.0014.686100Local0.894254
16.422739 0.00 3.39Base

3.03
0.00
0.00 8,095.07

9,052.32
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

39.000 0.0014.522300Local0.895135
16.223586 0.00 0.23Base

0.21
0.00
0.00 566.58

632.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

134.000 0.0014.480000Local0.890948
16.252351 0.00 0.82Base

0.73
0.00
0.00 1,941.05

2,178.63
572404903 Total

4.44 0.000.00 11,862.59809.000 Local

0.00 4.96 0.00 13,260.30Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4576320907 VICAT 28 Jul 2016 0.02COMMON STOCK EUR4. 01 Aug 2016

830.000 0.0053.266800Local0.902242
59.038262 0.00 18.38Base

16.58
98.00
88.42 44,316.44

49,118.13

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0202 Aug 2016

644.000 0.0053.237400Local0.894254
59.532750 0.00 14.38Base

12.86
76.68
68.57 34,366.32

38,430.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

158.000 0.0052.252100Local0.890948
58.647755 0.00 3.48Base

3.10
18.53
16.51 8,275.44

9,288.35
576320907 Total

32.54 173.500.00 86,958.201,632.000 Local

0.00 36.24 193.21 96,836.64Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4579792904 ASSYSTEM 28 Jul 2016 0.01COMMON STOCK EUR1.0 01 Aug 2016

65.000 0.0024.171500Local0.902242
26.790484 0.00 0.65Base

0.59
0.00
0.00 1,571.74

1,742.04

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

648.000 0.0024.541200Local0.894254
27.443210 0.00 6.66Base

5.96
0.00
0.00 15,908.66

17,789.87
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

20.000 0.0024.604000Local0.895135
27.486357 0.00 0.20Base

0.18
0.00
0.00 492.26

549.93
579792904 Total

6.73 0.000.00 17,972.66733.000 Local

0.00 7.51 0.00 20,081.84Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4585284904 ACCOR SA 02 Aug 2016 0.02COMMON STOCK EUR3. 04 Aug 2016

120.000 0.0036.383000Local0.890948
40.836278 0.00 1.84Base

1.64
9.80
8.73 4,376.33

4,911.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4595066903 EULER HERMES GROUP 28 Jul 2016 0.03COMMON STOCK EUR.32 01 Aug 2016

901.000 0.0074.145400Local0.902242
82.179061 0.00 27.76Base

25.05
148.09
133.61 66,963.67

74,219.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0302 Aug 2016

214.000 0.0073.612400Local0.894254
82.317105 0.00 6.61Base

5.91
35.24
31.51 15,790.47

17,657.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

95.000 0.0073.300100Local0.890948
82.272029 0.00 2.93Base

2.61
15.64
13.93 6,980.05

7,834.41
595066903 Total

33.57 179.050.00 89,734.191,210.000 Local

0.00 37.30 198.97 99,711.30Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4596233908 STMICROELECTRONICS NV 02 Aug 2016COMMON STOCK EUR1.04 04 Aug 2016

434.000 0.006.437500Local0.890948
7.225450 0.00 1.18Base

1.05
0.00
0.00 2,794.93

3,137.03

INSTINET U.K. LTD EUR/FR4596651901 SOCIETE GENERALE SA 28 Jul 2016 0.01COMMON STOCK EUR1.25 01 Aug 2016

14,068.000 0.0030.437600Local0.902242
33.735517 0.00 142.38Base

128.46
949.18
856.39 429,181.01

475,682.81
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

522.000 0.0028.692700Local0.890948
32.204685 0.00 6.31Base

5.62
33.63
29.96 15,013.17

16,850.78
596651901 Total

134.08 886.350.00 444,194.1814,590.000 Local

0.00 148.69 982.81 492,533.59Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4596884908 HAULOTTE GROUP 28 Jul 2016 0.01COMMON STOCK EUR.13 01 Aug 2016

103.000 0.0013.890100Local0.902242
15.395094 0.00 0.60Base

0.54
0.00
0.00 1,431.22

1,586.29

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

270.000 0.0013.879900Local0.894254
15.521205 0.00 1.58Base

1.41
0.00
0.00 3,748.98

4,192.30

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

41.000 0.0014.185400Local0.895135
15.847219 0.00 0.25Base

0.22
0.00
0.00 581.82

649.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

606.000 0.0014.322900Local0.890948
16.076022 0.00 3.65Base

3.25
0.00
0.00 8,682.93

9,745.72
596884908 Total

5.42 0.000.00 14,444.951,020.000 Local

0.00 6.08 0.00 16,174.29Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4597264902 EUROFINS SCIENTIFIC 28 Jul 2016 0.14COMMON STOCK EUR.1 01 Aug 2016

498.000 0.00335.350600Local0.902242
371.685867 0.00 69.42Base

62.63
0.00
0.00 167,067.23

185,168.98

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.1402 Aug 2016

257.000 0.00334.506000Local0.894254
374.061508 0.00 36.05Base

32.24
0.00
0.00 86,000.28

96,169.86
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.1504 Aug 2016

51.000 0.00364.317600Local0.890948
408.910060 0.00 7.82Base

6.97
0.00
0.00 18,587.17

20,862.24
597264902 Total

101.84 0.000.00 271,654.68806.000 Local

0.00 113.29 0.00 302,201.08Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4598095909 HAVAS SA 28 Jul 2016COMMON STOCK EUR.4 01 Aug 2016

8,921.000 0.007.585700Local0.902242
8.407611 0.00 28.13Base

25.38
150.00
135.34 67,832.75

75,182.43

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

4,821.000 0.007.543600Local0.894254
8.435635 0.00 15.25Base

13.64
81.34
72.74 36,454.08

40,764.79

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

1,138.000 0.007.409800Local0.890948
8.316759 0.00 3.55Base

3.16
18.92
16.86 8,452.37

9,486.94
598095909 Total

42.18 224.940.00 112,739.2014,880.000 Local

0.00 46.93 250.26 125,434.16Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4599390903 M6 METROPOLE TELEVISION 28 Jul 2016 0.01COMMON STOCK EUR.4 01 Aug 2016

4,789.000 0.0016.286700Local0.902242
18.051365 0.00 32.42Base

29.25
172.89
155.99 78,182.25

86,653.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

428.000 0.0016.121300Local0.890948
18.094546 0.00 2.91Base

2.59
15.49
13.80 6,916.31

7,762.87
599390903 Total

31.84 169.790.00 85,098.565,217.000 Local

0.00 35.33 188.38 94,416.17Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4599711900 TELEVISION FRANCAISE (T.F.1) 28 Jul 2016COMMON STOCK EUR.2 01 Aug 2016

9,497.000 0.008.926700Local0.902242
9.893909 0.00 35.23Base

31.79
187.92
169.55 84,978.21

94,185.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

939.000 0.008.629200Local0.890948
9.685414 0.00 3.41Base

3.04
18.19
16.21 8,122.07

9,116.21
599711900 Total

34.83 185.760.00 93,100.2810,436.000 Local

0.00 38.64 206.11 103,301.82Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4599817905 OENEO 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

1,569.000 0.008.297300Local0.902242
9.196313 0.00 5.41Base

4.88
0.00
0.00 13,023.34

14,434.42

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

293.000 0.008.291500Local0.894254
9.271974 0.00 1.02Base

0.91
0.00
0.00 2,430.32

2,717.71

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

145.000 0.008.313200Local0.895135
9.287091 0.00 0.50Base

0.45
0.00
0.00 1,205.86

1,347.13
599817905 Total

6.24 0.000.00 16,659.522,007.000 Local

0.00 6.93 0.00 18,499.26Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599933900 TELEPERFORMANCE 22 Jul 2016COMMON STOCK EUR2.5 22 Jul 2016

17,224.000 0.0079.400000Local0.907729
87.471040 0.00 0.00Base

0.00
0.00
0.00 1,367,585.60

1,506,601.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

295.000 0.0082.797300Local0.890948
92.931686 0.00 10.28Base

9.16
54.83
48.85 24,483.21

27,479.95
599933900 Total
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9.16 48.850.00 1,392,068.8117,519.000 Local

0.00 10.28 54.83 1,534,081.15Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4599974904 SYNERGIE SA 28 Jul 2016 0.01COMMON STOCK EUR5. 01 Aug 2016

114.000 0.0029.417900Local0.902242
32.605332 0.00 1.40Base

1.26
0.00
0.00 3,354.90

3,718.40

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

434.000 0.0029.605000Local0.894254
33.105807 0.00 5.39Base

4.82
0.00
0.00 12,853.39

14,373.31

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

58.000 0.0029.722400Local0.895135
33.204377 0.00 0.73Base

0.65
0.00
0.00 1,724.55

1,926.58
599974904 Total

6.73 0.000.00 17,932.84606.000 Local

0.00 7.52 0.00 20,018.29Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4704239904 EURAZEO 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,190.000 0.0058.234600Local0.902242
64.544324 0.00 28.81Base

25.99
153.62
138.60 69,463.76

76,990.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

28.000 0.0055.912100Local0.890948
62.755739 0.00 0.66Base

0.59
3.51
3.13 1,569.26

1,761.34
704239904 Total

26.58 141.730.00 71,033.021,218.000 Local

0.00 29.47 157.13 78,751.50Base

INSTINET U.K. LTD EUR/FR4706271905 SODEXO 28 Jul 2016 0.03COMMON STOCK EUR4. 01 Aug 2016

726.000 0.00103.809793Local0.902242
115.057593 0.00 25.06Base

22.61
167.06
150.73 75,539.25

83,723.93

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016
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Comm Per Shr

64.000 0.00103.291000Local0.890948
115.933814 0.00 2.78Base

2.48
14.84
13.22 6,626.32

7,437.38
706271905 Total

25.09 163.950.00 82,165.57790.000 Local

0.00 27.84 181.90 91,161.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4707177903 GROUPE CRIT 28 Jul 2016 0.03COMMON STOCK EUR.36 01 Aug 2016

50.000 0.0060.537000Local0.902242
67.096189 0.00 1.26Base

1.14
0.00
0.00 3,027.99

3,356.07

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

182.000 0.0059.985200Local0.894254
67.078481 0.00 4.57Base

4.09
0.00
0.00 10,921.40

12,212.86
707177903 Total

5.23 0.000.00 13,949.39232.000 Local

0.00 5.83 0.00 15,568.93Base

INSTINET U.K. LTD EUR/FR4708842901 AXA SA 28 Jul 2016 0.01COMMON STOCK EUR2.29 01 Aug 2016

27,425.000 0.0018.131200Local0.902242
20.095717 0.00 165.33Base

149.17
1,102.25

994.50 498,391.83
552,392.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

1,323.000 0.0017.534800Local0.890948
19.681059 0.00 9.76Base

8.70
52.08
46.40 23,253.64

26,099.88
708842901 Total

157.87 1,040.900.00 521,645.4728,748.000 Local

0.00 175.09 1,154.33 578,492.51Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4710352907 PEUGEOT SA 02 Aug 2016 0.01COMMON STOCK EUR1. 04 Aug 2016

331.000 0.0013.133400Local0.890948
14.740928 0.00 1.83Base

1.63
9.75
8.69 4,357.48

4,890.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4713083905 NEXANS SA 28 Jul 2016 0.02COMMON STOCK EUR1. 01 Aug 2016

2,090.000 0.0044.944598Local0.902242 35.23 187.87 94,157.31
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49.814349 0.00 39.05Base 208.23 104,359.26

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

180.000 0.0043.975400Local0.890948
49.357987 0.00 3.33Base

2.97
17.77
15.83 7,934.37

8,905.54
713083905 Total

38.20 203.700.00 102,091.682,270.000 Local

0.00 42.38 226.00 113,264.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4713666907 JCDECAUX SA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,623.000 0.0029.802400Local0.902242
33.031493 0.00 44.88Base

40.49
239.35
215.95 108,230.54

119,957.33

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

51.000 0.0030.267200Local0.890948
33.971904 0.00 0.65Base

0.58
3.47
3.09 1,547.30

1,736.69
713666907 Total

41.07 219.040.00 109,777.843,674.000 Local

0.00 45.53 242.82 121,694.02Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4715410908 GL EVENTS 28 Jul 2016 0.01COMMON STOCK EUR4.0 01 Aug 2016

269.000 0.0017.015600Local0.902242
18.859242 0.00 1.91Base

1.72
0.00
0.00 4,578.92

5,075.05

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

260.000 0.0017.185885Local0.894254
19.218125 0.00 1.88Base

1.68
0.00
0.00 4,470.01

4,998.59

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

38.000 0.0017.031800Local0.895135
19.027074 0.00 0.27Base

0.24
0.00
0.00 647.45

723.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

16.000 0.0017.010000Local0.890948
19.092023 0.00 0.11Base

0.10
0.00
0.00 272.26

305.58
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715410908 Total

3.74 0.000.00 9,968.64583.000 Local

0.00 4.17 0.00 11,102.52Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4721247906 ESSILOR INTERNATIONAL 28 Jul 2016 0.05COMMON STOCK EUR.18 01 Aug 2016

3,049.000 0.00121.845300Local0.902242
135.047249 0.00 154.40Base

139.31
823.52
743.01 372,388.64

412,736.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0504 Aug 2016

140.000 0.00114.113900Local0.890948
128.081437 0.00 6.72Base

5.99
35.86
31.95 16,013.89

17,973.99
721247906 Total

145.30 774.960.00 388,402.533,189.000 Local

0.00 161.12 859.38 430,710.97Base

INSTINET U.K. LTD EUR/FR4726261902 CREDIT AGRICOLE SA 28 Jul 2016COMMON STOCK EUR3. 01 Aug 2016

11,737.000 0.007.878100Local0.902242
8.731693 0.00 30.75Base

27.74
204.97
184.93 92,677.93

102,719.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

719.000 0.007.590800Local0.890948
8.519914 0.00 2.30Base

2.05
12.26
10.92 5,470.76

6,140.38
726261902 Total

29.79 195.850.00 98,148.6912,456.000 Local

0.00 33.05 217.23 108,859.97Base

INSTINET U.K. LTD EUR/FR4729433904 ZODIAC AEROSPACE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,313.000 0.0020.634000Local0.902242
22.869696 0.00 22.73Base

20.51
151.53
136.72 68,517.67

75,941.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

138.000 0.0020.005200Local0.890948
22.453836 0.00 1.17Base

1.04
6.20
5.52 2,767.28

3,105.99
729433904 Total
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21.55 142.240.00 71,284.953,451.000 Local

0.00 23.90 157.73 79,047.56Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4730928900 BENETEAU 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

1,060.000 0.008.853896Local0.902242
9.813216 0.00 3.90Base

3.52
20.80
18.77 9,407.42

10,426.71

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

764.000 0.008.928300Local0.894254
9.984076 0.00 2.86Base

2.56
15.25
13.64 6,837.42

7,645.95

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

369.000 0.008.927800Local0.895135
9.973691 0.00 1.39Base

1.24
7.36
6.59 3,302.19

3,689.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

870.000 0.008.768000Local0.890948
9.841203 0.00 3.21Base

2.86
17.13
15.26 7,646.28

8,582.18
730928900 Total

10.18 54.260.00 27,193.313,063.000 Local

0.00 11.36 60.54 30,343.88Base

INSTINET U.K. LTD EUR/FR4730968906 BNP PARIBAS 28 Jul 2016 0.01COMMON STOCK EUR2. 01 Aug 2016

16,422.000 0.0044.453000Local0.902242
49.269486 0.00 242.73Base

219.00
1,618.20
1,460.01 731,686.18

810,964.44

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

722.000 0.0042.475100Local0.890948
47.674051 0.00 12.91Base

11.50
68.84
61.33 30,739.85

34,502.41
730968906 Total

230.50 1,521.340.00 762,426.0317,144.000 Local

0.00 255.64 1,687.04 845,466.85Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4733945901 ORPEA 28 Jul 2016 0.03COMMON STOCK EUR1.25 01 Aug 2016
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3,461.000 0.0079.789000Local0.902242
88.434145 0.00 114.78Base

103.56
612.14
552.30 276,805.59

306,797.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

219.000 0.0079.070100Local0.890948
88.748277 0.00 7.28Base

6.49
38.87
34.63 17,357.47

19,482.02
733945901 Total

110.05 586.930.00 294,163.063,680.000 Local

0.00 122.06 651.01 326,279.52Base

INSTINET U.K. LTD EUR/FR4738048909 COMPAGNIE DE SAINT GOBAIN 28 Jul 2016 0.01COMMON STOCK EUR4.0 01 Aug 2016

951.000 0.0037.629600Local0.902242
41.706770 0.00 11.90Base

10.74
79.32
71.57 35,868.06

39,754.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

325.000 0.0037.359600Local0.890948
41.932414 0.00 5.11Base

4.55
27.25
24.28 12,170.70

13,660.39
738048909 Total

15.29 95.850.00 48,038.761,276.000 Local

0.00 17.01 106.57 53,414.76Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4739011906 WENDEL 02 Aug 2016 0.04COMMON STOCK EUR4. 04 Aug 2016

20.000 0.0093.560000Local0.890948
105.011740 0.00 0.79Base

0.70
4.20
3.74 1,875.64

2,105.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4739936904 VIRBAC SA 28 Jul 2016 0.07COMMON STOCK EUR1.25 01 Aug 2016

213.000 0.00177.243000Local0.902242
196.447295 0.00 15.69Base

14.16
83.69
75.51 37,842.43

41,942.66

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0702 Aug 2016

131.000 0.00175.588500Local0.894254
196.351931 0.00 9.65Base

8.63
51.44
46.00 23,056.72

25,783.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0704 Aug 2016

36.000 0.00177.159700Local0.890948 2.39 12.76 6,392.90
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198.844040 0.00 2.68Base 14.32 7,175.39
739936904 Total

25.18 134.270.00 67,292.05380.000 Local

0.00 28.02 149.45 74,901.24Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4753014901 LATECOERE 28 Jul 2016COMMON STOCK EUR2. 01 Aug 2016

1,879.000 0.003.323500Local0.902242
3.683602 0.00 2.59Base

2.34
0.00
0.00 6,247.20

6,924.08

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

3,075.000 0.003.290800Local0.894254
3.679939 0.00 4.24Base

3.79
0.00
0.00 10,123.00

11,320.05

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

361.000 0.003.297500Local0.895135
3.683802 0.00 0.50Base

0.45
0.00
0.00 1,190.85

1,330.36
753014901 Total

6.58 0.000.00 17,561.055,315.000 Local

0.00 7.33 0.00 19,574.49Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4758255905 KLEPIERRE 02 Aug 2016 0.02REIT EUR1.4 04 Aug 2016

150.000 0.0042.772700Local0.890948
48.008077 0.00 2.70Base

2.41
14.40
12.83 6,431.15

7,218.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4762204907 BOIRON SA 28 Jul 2016 0.03COMMON STOCK EUR1. 01 Aug 2016

553.000 0.0082.805000Local0.902242
91.776929 0.00 19.03Base

17.17
101.50

91.58 45,899.92
50,873.18

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

59.000 0.0082.983900Local0.890948
93.141126 0.00 2.07Base

1.84
10.99

9.79 4,907.68
5,508.38

762204907 Total

19.01 101.370.00 50,807.60612.000 Local

0.00 21.10 112.49 56,381.56Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4774246904 GECINA SA 02 Aug 2016 0.06REIT EUR7.5 04 Aug 2016

28.000 0.00135.535700Local0.890948
152.125264 0.00 1.59Base

1.42
8.52
7.59 3,804.01

4,269.62

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4774372908 CEGID GROUP 28 Jul 2016 0.03COMMON STOCK EUR.95 01 Aug 2016

229.000 0.0061.289500Local0.902242
67.930223 0.00 5.83Base

5.26
0.00
0.00 14,040.56

15,561.86

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

186.000 0.0061.230100Local0.894254
68.470591 0.00 4.77Base

4.27
0.00
0.00 11,393.07

12,740.31

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0303 Aug 2016

19.000 0.0061.184700Local0.895135
68.352483 0.00 0.49Base

0.44
0.00
0.00 1,162.95

1,299.19
774372908 Total

9.97 0.000.00 26,596.58434.000 Local

0.00 11.09 0.00 29,601.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4774563902 FONCIERE DES REGIONS 02 Aug 2016 0.04REIT EUR3.0 04 Aug 2016

23.000 0.0084.170000Local0.890948
94.472405 0.00 0.82Base

0.73
4.34
3.87 1,940.51

2,178.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4775943905 ILIAD SA 28 Jul 2016 0.07COMMON STOCK 01 Aug 2016

948.000 0.00175.929400Local0.902242
194.991366 0.00 69.32Base

62.54
369.70
333.56 167,177.17

185,290.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0704 Aug 2016

18.000 0.00170.950000Local0.890948
191.874273 0.00 1.29Base

1.15
6.90
6.15 3,084.40

3,461.93
775943905 Total

63.69 339.710.00 170,261.57966.000 Local

0.00 70.61 376.60 188,752.76Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI0061K6 TECHNICOLOR   REGR 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

272,194.000 0.005.865999Local0.907729
6.462280 0.00 0.00Base

0.00
0.00
0.00 1,596,690.00

1,758,994.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

2,063.000 0.005.526400Local0.890948
6.202831 0.00 4.80Base

4.28
25.59
22.80 11,428.04

12,826.83
ACI0061K6 Total

4.28 22.800.00 1,608,118.04274,257.000 Local

0.00 4.80 25.59 1,771,820.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4ACI078GR4 TARKETT 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

713.000 0.0030.247293Local0.902242
33.524590 0.00 8.97Base

8.09
47.80
43.13 21,617.54

23,959.80

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

838.000 0.0028.887800Local0.894254
32.303797 0.00 10.15Base

9.08
54.15
48.42 24,265.48

27,134.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

195.000 0.0029.061500Local0.890948
32.618626 0.00 2.39Base

2.13
12.72
11.33 5,680.45

6,375.74
ACI078GR4 Total

19.30 102.880.00 51,563.471,746.000 Local

0.00 21.51 114.67 57,470.43Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4ACI07W296 GAZTRANSPORT ET TECHNIGA SA 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

1,824.000 0.0025.606200Local0.902242
28.380634 0.00 19.41Base

17.51
103.53

93.41 46,816.63
51,889.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

254.000 0.0024.996700Local0.890948
28.056295 0.00 2.67Base

2.38
14.25
12.70 6,364.24

7,143.22
ACI07W296 Total
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19.89 106.110.00 53,180.872,078.000 Local

0.00 22.08 117.78 59,032.44Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B00ZQQ907 SES 28 Jul 2016 0.01RECEIPT 01 Aug 2016

6,627.000 0.0020.111800Local0.902242
22.290915 0.00 55.40Base

49.98
0.00
0.00 133,330.88

147,777.29

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

248.000 0.0019.422500Local0.890948
21.799813 0.00 2.03Base

1.81
0.00
0.00 4,818.59

5,408.39
B00ZQQ907 Total

51.79 0.000.00 138,149.476,875.000 Local

0.00 57.43 0.00 153,185.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B011GL903 IMERYS SA 02 Aug 2016 0.03COMMON STOCK EUR2. 04 Aug 2016

24.000 0.0062.610000Local0.890948
70.273462 0.00 0.63Base

0.56
3.38
3.01 1,506.21

1,690.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B037JC905 NEXITY 28 Jul 2016 0.02COMMON STOCK EUR5.0 01 Aug 2016

3,358.000 0.0047.479700Local0.902242
52.624130 0.00 66.27Base

59.79
353.42
318.87 159,815.49

177,131.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

245.000 0.0047.857700Local0.890948
53.715481 0.00 4.94Base

4.40
26.32
23.45 11,752.99

13,191.56
B037JC905 Total

64.19 342.320.00 171,568.483,603.000 Local

0.00 71.21 379.74 190,323.07Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B03B70905 GENFIT 28 Jul 2016 0.01COMMON STOCK EUR.25 01 Aug 2016

1,822.000 0.0024.574900Local0.902242
27.237593 0.00 18.61Base

16.79
0.00
0.00 44,792.26

49,645.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016
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227.000 0.0023.837000Local0.890948
26.754648 0.00 2.28Base

2.03
0.00
0.00 5,413.03

6,075.58
B03B70905 Total

18.82 0.000.00 50,205.292,049.000 Local

0.00 20.89 0.00 55,721.09Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B03KGM907 VALNEVA SE 28 Jul 2016COMMON STOCK EUR.15 01 Aug 2016

2,032.000 0.002.407200Local0.902242
2.668020 0.00 2.03Base

1.83
0.00
0.00 4,893.26

5,423.45

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

1,974.000 0.002.375198Local0.894254
2.656066 0.00 1.97Base

1.76
0.00
0.00 4,690.40

5,245.04

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

562.000 0.002.373900Local0.895135
2.652002 0.00 0.56Base

0.50
0.00
0.00 1,334.63

1,490.98
B03KGM907 Total

4.09 0.000.00 10,918.294,568.000 Local

0.00 4.56 0.00 12,159.47Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B04VST904 PARROT SA 28 Jul 2016 0.01COMMON STOCK EUR.152 01 Aug 2016

908.000 0.0014.011400Local0.902242
15.529536 0.00 5.29Base

4.77
0.00
0.00 12,727.12

14,106.10

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0102 Aug 2016

570.000 0.0013.925200Local0.894254
15.571862 0.00 3.33Base

2.98
0.00
0.00 7,940.34

8,879.29
B04VST904 Total

7.75 0.000.00 20,667.461,478.000 Local

0.00 8.62 0.00 22,985.39Base

INSTINET U.K. LTD EUR/FR4B058TZ909 SAFRAN SA 28 Jul 2016 0.02COMMON STOCK EUR.2 01 Aug 2016

4,124.000 0.0063.779700Local0.902242 78.91 526.05 263,632.44

Books Closed Prepared by State StreetPage 537



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

70.690236 0.00 87.46Base 583.05 292,197.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

213.000 0.0061.761300Local0.890948
69.320881 0.00 5.53Base

4.93
29.53
26.31 13,186.40

14,800.41
B058TZ909 Total

83.84 552.360.00 276,818.844,337.000 Local

0.00 92.99 612.58 306,997.45Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B05DY7904 MAUREL ET PROM 28 Jul 2016COMMON STOCK EUR.77 01 Aug 2016

10,318.000 0.002.790200Local0.902242
3.092518 0.00 11.97Base

10.80
0.00
0.00 28,800.08

31,920.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B08H9V907 ANF IMMOBILIER 28 Jul 2016 0.01REIT EUR1.0 01 Aug 2016

51.000 0.0022.017100Local0.902242
24.402655 0.00 0.47Base

0.42
0.00
0.00 1,123.29

1,245.00

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

308.000 0.0021.958800Local0.894254
24.555440 0.00 2.84Base

2.54
0.00
0.00 6,765.85

7,565.92

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

23.000 0.0021.990000Local0.895135
24.566127 0.00 0.21Base

0.19
0.00
0.00 505.96

565.23

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

184.000 0.0022.096900Local0.890948
24.801560 0.00 1.71Base

1.52
0.00
0.00 4,067.35

4,565.19
B08H9V907 Total

4.67 0.000.00 12,462.45566.000 Local

0.00 5.23 0.00 13,941.34Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B08V9H907 PLASTIC OMNIUM 22 Jul 2016COMMON STOCK EUR.5 22 Jul 2016

45,305.000 0.0027.420000Local0.907729
30.207254 0.00 0.00Base

0.00
0.00
0.00 1,242,263.10

1,368,539.62
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

384.000 0.0027.728100Local0.890948
31.122018 0.00 4.48Base

3.99
23.91
21.30 10,672.88

11,979.24
B08V9H907 Total

3.99 21.300.00 1,252,935.9845,689.000 Local

0.00 4.48 23.91 1,380,518.86Base

INSTINET U.K. LTD EUR/FR4B0C2CQ902 ENGIE 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

17,552.000 0.0014.987900Local0.902242
16.611840 0.00 87.47Base

78.92
583.15
526.14 263,672.68

292,241.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

996.000 0.0014.298300Local0.890948
16.048411 0.00 5.99Base

5.34
31.97
28.48 14,274.93

16,022.18
B0C2CQ902 Total

84.26 554.620.00 277,947.6118,548.000 Local

0.00 93.46 615.12 308,263.82Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0DJ8Q909 ALSTOM 28 Jul 2016 0.01COMMON STOCK EUR7.0 01 Aug 2016

12,168.000 0.0022.138400Local0.902242
24.537098 0.00 111.97Base

101.02
597.13
538.76 270,019.83

299,276.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

105.000 0.0021.512700Local0.890948
24.145854 0.00 0.95Base

0.85
5.07
4.52 2,264.20

2,541.34
B0DJ8Q909 Total

101.87 543.280.00 272,284.0312,273.000 Local

0.00 112.92 602.20 301,817.84Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0LMF8905 MERCIALYS 22 Jul 2016REIT EUR1.0 22 Jul 2016

23,552.000 0.0020.030000Local0.907729
22.066057 0.00 0.00Base

0.00
0.00
0.00 471,746.56

519,699.78
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

310.000 0.0020.912600Local0.890948
23.472301 0.00 2.73Base

2.43
14.56
12.97 6,498.31

7,293.70
B0LMF8905 Total

2.43 12.970.00 478,244.8723,862.000 Local

0.00 2.73 14.56 526,993.48Base

INSTINET U.K. LTD EUR/FR4B0M7KJ907 EUTELSAT COMMUNICATIONS 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

4,642.000 0.0017.934800Local0.902242
19.878037 0.00 27.69Base

24.98
184.55
166.51 83,444.83

92,486.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

119.000 0.0016.720000Local0.890948
18.766527 0.00 0.84Base

0.75
4.47
3.98 1,994.41

2,238.53
B0M7KJ907 Total

25.73 170.490.00 85,439.244,761.000 Local

0.00 28.53 189.02 94,724.61Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0NJJ1901 EDF 02 Aug 2016COMMON STOCK EUR.5 04 Aug 2016

170.000 0.0011.375000Local0.890948
12.767300 0.00 0.82Base

0.73
4.34
3.87 1,938.35

2,175.60

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0R7JF902 IPSEN 28 Jul 2016 0.02COMMON STOCK EUR1. 01 Aug 2016

3,066.000 0.0059.101100Local0.902242
65.504709 0.00 75.31Base

67.95
401.68
362.41 181,634.33

201,314.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

209.000 0.0058.961300Local0.890948
66.178161 0.00 5.19Base

4.62
27.67
24.65 12,352.18

13,864.09
B0R7JF902 Total

72.57 387.060.00 193,986.513,275.000 Local

0.00 80.50 429.35 215,178.52Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0WM39904 VILMORIN + CIE 28 Jul 2016 0.02COMMON STOCK EUR15.2 01 Aug 2016

33.000 0.0059.554200Local0.902242
66.006903 0.00 0.82Base

0.74
4.36
3.93 1,969.96

2,183.41

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0202 Aug 2016

69.000 0.0059.467000Local0.894254
66.499004 0.00 1.72Base

1.54
9.18
8.21 4,112.97

4,599.33

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0303 Aug 2016

21.000 0.0059.783300Local0.895135
66.786909 0.00 0.53Base

0.47
2.80
2.51 1,258.43

1,405.85

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

391.000 0.0060.126700Local0.890948
67.486206 0.00 9.90Base

8.82
52.78
47.02 23,565.38

26,449.78
B0WM39904 Total

11.57 61.670.00 30,906.74514.000 Local

0.00 12.97 69.12 34,638.37Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0Z5YZ906 ARKEMA 02 Aug 2016 0.03COMMON STOCK EUR10. 04 Aug 2016

46.000 0.0074.572200Local0.890948
83.699834 0.00 1.45Base

1.29
7.70
6.86 3,438.47

3,859.34

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B11HYH905 FAIVELEY TRANSPORT 28 Jul 2016 0.04COMMON STOCK EUR1. 01 Aug 2016

432.000 0.0091.397400Local0.902242
101.300316 0.00 16.41Base

14.81
87.53
78.97 39,577.46

43,865.68

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0402 Aug 2016

124.000 0.0092.438900Local0.894254
103.369848 0.00 4.81Base

4.30
25.63
22.92 11,489.64

12,848.30

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0403 Aug 2016

55.000 0.0093.304000Local0.895135
104.234557 0.00 2.14Base

1.92
11.46
10.26 5,143.90

5,746.51
B11HYH905 Total
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21.03 112.150.00 56,211.00611.000 Local

0.00 23.36 124.62 62,460.49Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B11ZRK906 LEGRAND SA 28 Jul 2016 0.02COMMON STOCK EUR4. 01 Aug 2016

21,175.000 0.0049.723200Local0.902242
55.110713 0.00 437.61Base

394.83
2,333.94
2,105.78 1,055,389.37

1,169,740.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

182.000 0.0050.984400Local0.890948
57.224889 0.00 3.91Base

3.48
20.83
18.56 9,301.20

10,439.67
B11ZRK906 Total

398.31 2,124.340.00 1,064,690.5721,357.000 Local

0.00 441.52 2,354.77 1,180,180.57Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B13X01900 EIFFAGE 22 Jul 2016COMMON STOCK EUR4. 22 Jul 2016

32,461.000 0.0065.550000Local0.907729
72.213183 0.00 0.00Base

0.00
0.00
0.00 2,127,818.55

2,344,112.12

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

39.000 0.0068.163600Local0.890948
76.506822 0.00 1.12Base

1.00
5.97
5.32 2,664.70

2,990.86
B13X01900 Total

1.00 5.320.00 2,130,483.2532,500.000 Local

0.00 1.12 5.97 2,347,102.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B15C55900 TOTAL SA 28 Jul 2016 0.02COMMON STOCK EUR2.5 01 Aug 2016

40,837.000 0.0043.256100Local0.902242
47.942902 0.00 734.19Base

662.42
3,915.69
3,532.90 1,770,644.68

1,962,494.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

1,505.000 0.0041.734500Local0.890948
46.842801 0.00 26.43Base

23.55
141.00
125.62 62,959.59

70,665.84
B15C55900 Total

685.97 3,658.520.00 1,833,604.2742,342.000 Local
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0.00 760.62 4,056.69 2,033,160.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B164FY903 ADP 02 Aug 2016 0.04COMMON STOCK EUR3. 04 Aug 2016

20.000 0.0094.290000Local0.890948
105.831092 0.00 0.80Base

0.71
4.23
3.77 1,890.28

2,121.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B188CY905 ALBIOMA SA 28 Jul 2016 0.01COMMON STOCK EUR.038 01 Aug 2016

1,909.000 0.0015.398100Local0.902242
17.066485 0.00 12.21Base

11.02
0.00
0.00 29,405.99

32,592.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0102 Aug 2016

149.000 0.0015.500000Local0.894254
17.332883 0.00 0.97Base

0.87
0.00
0.00 2,310.37

2,583.57
B188CY905 Total

11.89 0.000.00 31,716.362,058.000 Local

0.00 13.18 0.00 35,175.70Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B188LG904 AKKA TECHNOLOGIES 28 Jul 2016 0.01COMMON STOCK EUR1.53 01 Aug 2016

80.000 0.0031.813750Local0.902242
35.260773 0.00 1.05Base

0.95
0.00
0.00 2,546.05

2,821.91

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

329.000 0.0030.874200Local0.894254
34.525090 0.00 4.26Base

3.81
0.00
0.00 10,161.42

11,363.01

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

40.000 0.0030.619300Local0.895135
34.206349 0.00 0.51Base

0.46
0.00
0.00 1,225.23

1,368.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

383.000 0.0030.630700Local0.890948
34.379896 0.00 4.94Base

4.40
0.00
0.00 11,735.96

13,172.44
B188LG904 Total

9.62 0.000.00 25,668.66832.000 Local

0.00 10.76 0.00 28,726.13Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188NJ906 IPSOS 22 Jul 2016COMMON STOCK EUR.25 22 Jul 2016

21,609.000 0.0026.860000Local0.907729
29.590330 0.00 0.00Base

0.00
0.00
0.00 580,417.74

639,417.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.01

218.000 0.0028.791700Local0.890948
32.315803 0.00 2.64Base

2.35
14.09
12.55 6,291.49

7,061.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.01CANCEL

-218.000 0.0028.791700Local0.890948
32.315803 0.00 -2.64Base

-2.35
-14.09
-12.55 -6,291.49

-7,061.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

218.000 0.0028.791700Local0.890829
32.320120 0.00 2.64Base

2.35
0.00
0.00 6,278.94

7,048.42
B188NJ906 Total

2.35 0.000.00 586,696.6821,827.000 Local

0.00 2.64 0.00 646,465.85Base

INSTINET U.K. LTD EUR/FR4B197DR900 VALLOUREC SA 28 Jul 2016COMMON STOCK EUR2.0 01 Aug 2016

24,505.000 0.003.320100Local0.902242
3.679833 0.00 27.05Base

24.41
180.35
162.72 81,546.18

90,381.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

2,077.000 0.003.098900Local0.890948
3.478205 0.00 2.70Base

2.41
14.45
12.87 6,451.70

7,241.39
B197DR900 Total

26.82 175.590.00 87,997.8826,582.000 Local

0.00 29.75 194.80 97,623.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1G5FB909 INNATE PHARMA SA 28 Jul 2016COMMON STOCK EUR.05 01 Aug 2016

3,534.000 0.0010.851500Local0.902242
12.027261 0.00 15.94Base

14.38
0.00
0.00 38,363.58

42,520.28
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1HDJL905 NATIXIS 28 Jul 2016COMMON STOCK 01 Aug 2016

74,443.000 0.003.490900Local0.902242
3.869139 0.00 108.01Base

97.45
576.06
519.75 260,490.27

288,714.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

639.000 0.003.580000Local0.890948
4.018192 0.00 0.97Base

0.86
5.14
4.58 2,293.06

2,573.73
B1HDJL905 Total

98.31 524.330.00 262,783.3375,082.000 Local

0.00 108.98 581.20 291,288.14Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1HKRM908 KORIAN 28 Jul 2016 0.01COMMON STOCK EUR5.0 01 Aug 2016

3,569.000 0.0031.765000Local0.902242
35.206741 0.00 47.12Base

42.51
251.31
226.74 113,638.54

125,951.29

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

277.000 0.0031.546200Local0.890948
35.407454 0.00 3.68Base

3.28
19.62
17.48 8,759.06

9,831.17
B1HKRM908 Total

45.79 244.220.00 122,397.603,846.000 Local

0.00 50.80 270.93 135,782.46Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1L3CS904 UBISOFT ENTERTAINMENT 28 Jul 2016 0.02COMMON STOCK EUR.077 01 Aug 2016

7,274.000 0.0036.958100Local0.902242
40.962513 0.00 111.73Base

100.81
595.93
537.67 269,471.70

298,668.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

498.000 0.0036.214100Local0.890948
40.646704 0.00 7.59Base

6.76
40.48
36.07 18,077.45

20,290.13
B1L3CS904 Total

107.57 573.740.00 287,549.157,772.000 Local

0.00 119.32 636.41 318,959.11Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1LB9P906 SCOR SE 22 Jul 2016COMMON STOCK EUR7.87 22 Jul 2016

44,999.000 0.0026.075000Local0.907729
28.725534 0.00 0.00Base

0.00
0.00
0.00 1,173,348.93

1,292,620.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

111.000 0.0025.568800Local0.890948
28.698420 0.00 1.19Base

1.06
6.38
5.68 2,844.88

3,193.09
B1LB9P906 Total

1.06 5.680.00 1,176,193.8145,110.000 Local

0.00 1.19 6.38 1,295,813.39Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1P76L903 CELLECTIS 28 Jul 2016 0.01COMMON STOCK EUR.05 01 Aug 2016

697.000 0.0023.635800Local0.902242
26.196741 0.00 6.85Base

6.18
0.00
0.00 16,480.33

18,265.98

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

1,314.000 0.0023.318100Local0.894254
26.075477 0.00 12.85Base

11.49
0.00
0.00 30,651.47

34,276.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

218.000 0.0024.066200Local0.890948
27.011902 0.00 2.21Base

1.97
0.00
0.00 5,248.40

5,890.80
B1P76L903 Total

19.64 0.000.00 52,380.202,229.000 Local

0.00 21.91 0.00 58,432.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1VP0K904 REXEL SA 02 Aug 2016 0.01COMMON STOCK EUR5. 04 Aug 2016

206.000 0.0012.950000Local0.890948
14.535079 0.00 1.12Base

1.00
5.99
5.34 2,674.04

3,001.34

INSTINET U.K. LTD EUR/FR4B1XH02900 VINCI SA 28 Jul 2016 0.02COMMON STOCK EUR2.5 01 Aug 2016

7,340.000 0.0067.964700Local0.902242
75.328681 0.00 165.88Base

149.66
1,105.82

997.72 500,008.28
554,184.22
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

341.000 0.0067.523900Local0.890948
75.788823 0.00 9.69Base

8.63
51.69
46.05 23,080.33

25,905.36
B1XH02900 Total

158.29 1,043.770.00 523,088.617,681.000 Local

0.00 175.57 1,157.51 580,089.58Base

INSTINET U.K. LTD EUR/FR4B1Y9TB906 DANONE 28 Jul 2016 0.02COMMON STOCK EUR.25 01 Aug 2016

8,453.000 0.0066.889000Local0.902242
74.136429 0.00 188.00Base

169.62
1,253.36
1,130.83 566,713.17

628,116.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

402.000 0.0068.170500Local0.890948
76.514567 0.00 11.54Base

10.28
61.52
54.81 27,469.63

30,831.91
B1Y9TB906 Total

179.90 1,185.640.00 594,182.808,855.000 Local

0.00 199.54 1,314.88 658,948.50Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1YBWR902 COMPAGNIE DES ALPES 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

310.000 0.0017.837000Local0.902242
19.769641 0.00 2.29Base

2.07
0.00
0.00 5,531.54

6,130.88

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

158.000 0.0017.730900Local0.894254
19.827588 0.00 1.17Base

1.05
0.00
0.00 2,802.53

3,133.93

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

73.000 0.0017.829200Local0.895135
19.917889 0.00 0.55Base

0.49
0.00
0.00 1,302.02

1,454.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

161.000 0.0017.955500Local0.890948
20.153252 0.00 1.21Base

1.08
0.00
0.00 2,891.92

3,245.89
B1YBWR902 Total
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4.69 0.000.00 12,528.01702.000 Local

0.00 5.22 0.00 13,965.25Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1YJJ5908 ALTAMIR 28 Jul 2016COMMON STOCK EUR6. 01 Aug 2016

217.000 0.0010.174300Local0.902242
11.276686 0.00 0.92Base

0.83
0.00
0.00 2,208.65

2,447.96

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016

1,009.000 0.0010.161100Local0.894254
11.362655 0.00 4.29Base

3.84
0.00
0.00 10,256.39

11,469.21

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

110.000 0.0010.218364Local0.895135
11.415445 0.00 0.47Base

0.42
0.00
0.00 1,124.44

1,256.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

937.000 0.0010.186700Local0.890948
11.433552 0.00 4.02Base

3.58
0.00
0.00 9,548.52

10,717.26
B1YJJ5908 Total

8.67 0.000.00 23,138.002,273.000 Local

0.00 9.70 0.00 25,890.60Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1YXBJ905 AIR LIQUIDE SA 28 Jul 2016 0.04COMMON STOCK EUR5.5 01 Aug 2016

27,306.000 0.0095.706500Local0.902242
106.076308 0.00 1,086.19Base

980.01
5,793.04
5,226.72 2,619,568.42

2,903,398.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0404 Aug 2016

235.000 0.0092.392383Local0.890948
103.701207 0.00 9.14Base

8.14
48.73
43.42 21,763.77

24,427.65
B1YXBJ905 Total

988.15 5,270.140.00 2,641,332.1927,541.000 Local

0.00 1,095.33 5,841.77 2,927,826.54Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B28DTJ907 BUREAU VERITAS SA 28 Jul 2016 0.01COMMON STOCK EUR.12 01 Aug 2016
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21,013.000 0.0019.818300Local0.902242
21.965615 0.00 173.09Base

156.17
923.12
832.88 417,430.99

462,659.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

181.000 0.0019.127000Local0.890948
21.468144 0.00 1.46Base

1.30
7.77
6.92 3,470.21

3,894.96
B28DTJ907 Total

157.47 839.800.00 420,901.2021,194.000 Local

0.00 174.55 930.89 466,554.63Base

INSTINET U.K. LTD EUR/FR4B292JQ905 GROUPE EUROTUNNEL SE   REGR 28 Jul 2016COMMON STOCK EUR.4 01 Aug 2016

3,981.000 0.009.248500Local0.902242
10.250576 0.00 12.25Base

11.05
81.62
73.64 36,902.97

40,901.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 04 Aug 2016

319.000 0.009.187085Local0.890948
10.311584 0.00 1.23Base

1.10
6.58
5.86 2,937.64

3,297.21
B292JQ905 Total

12.15 79.500.00 39,840.614,300.000 Local

0.00 13.48 88.20 44,198.62Base

INSTINET U.K. LTD EUR/FR4B3B8D0900 SUEZ 28 Jul 2016COMMON STOCK EUR4.0 01 Aug 2016

4,603.000 0.0014.269400Local0.902242
15.815491 0.00 21.83Base

19.70
145.59
131.36 65,833.11

72,966.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

222.000 0.0014.246800Local0.890948
15.990608 0.00 1.34Base

1.19
7.10
6.33 3,170.31

3,558.36
B3B8D0900 Total

20.89 137.690.00 69,003.424,825.000 Local

0.00 23.17 152.69 76,524.49Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B3S0TP907 AXWAY SOFTWARE SA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

52.000 0.0023.760200Local0.902242 0.46 0.00 1,235.99
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26.334620 0.00 0.51Base 0.00 1,369.91

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

556.000 0.0024.651900Local0.894254
27.567000 0.00 5.75Base

5.14
0.00
0.00 13,711.60

15,333.00
B3S0TP907 Total

5.60 0.000.00 14,947.59608.000 Local

0.00 6.26 0.00 16,702.91Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B43XG3903 ADOCIA SAS 28 Jul 2016 0.02COMMON STOCK EUR.1 01 Aug 2016

331.000 0.0049.985800Local0.902242
55.401766 0.00 6.87Base

6.20
0.00
0.00 16,551.50

18,344.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B4RFDT902 ID LOGISTICS GROUP 28 Jul 2016 0.05COMMON STOCK EUR.5 01 Aug 2016

83.000 0.00125.785200Local0.902242
139.414037 0.00 4.34Base

3.92
0.00
0.00 10,444.09

11,575.71

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0502 Aug 2016

100.000 0.00126.340300Local0.894254
141.280106 0.00 5.30Base

4.74
0.00
0.00 12,638.77

14,133.31
B4RFDT902 Total

8.66 0.000.00 23,082.86183.000 Local

0.00 9.64 0.00 25,709.02Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B59DTF907 DBV TECHNOLOGIES SA 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

770.000 0.0062.868800Local0.902242
69.680640 0.00 20.12Base

18.15
107.31

96.82 48,523.95
53,781.52

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

551.000 0.0061.752600Local0.894254
69.054877 0.00 14.27Base

12.76
76.10
68.05 34,106.49

38,139.60

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0303 Aug 2016

56.000 0.0062.245500Local0.895135
69.537556 0.00 1.46Base

1.31
7.79
6.97 3,494.03

3,903.36
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

125.000 0.0062.157100Local0.890948
69.765127 0.00 3.27Base

2.91
17.44
15.54 7,788.09

8,741.35
B59DTF907 Total

35.13 187.380.00 93,912.561,502.000 Local

0.00 39.12 208.64 104,565.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B5VSTM904 AB SCIENCE SA 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

1,283.000 0.0013.765596Local0.902242
15.257100 0.00 7.34Base

6.62
0.00
0.00 17,667.88

19,582.20

INSTINET U.K. LTD EUR/FR4B62G1B904 EDENRED 28 Jul 2016 0.01COMMON STOCK EUR2. 01 Aug 2016

3,785.000 0.0020.437500Local0.902242
22.651905 0.00 25.72Base

23.21
171.47
154.71 77,533.86

85,934.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

141.000 0.0020.275500Local0.890948
22.757220 0.00 1.20Base

1.07
6.42
5.72 2,865.64

3,216.39
B62G1B904 Total

24.28 160.430.00 80,399.503,926.000 Local

0.00 26.92 177.89 89,151.05Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B7VQL4902 GROUPE FNAC 28 Jul 2016 0.02COMMON STOCK EUR50.0 01 Aug 2016

715.000 0.0054.504900Local0.902242
60.410511 0.00 16.19Base

14.61
0.00
0.00 38,985.61

43,209.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 0.0202 Aug 2016

113.000 0.0054.174500Local0.894254
60.580663 0.00 2.57Base

2.30
0.00
0.00 6,124.02

6,848.19
B7VQL4902 Total

16.91 0.000.00 45,109.63828.000 Local

0.00 18.76 0.00 50,057.89Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4BDC5ST904 VALEO SA 22 Jul 2016COMMON STOCK EUR1.0 22 Jul 2016

30,385.000 0.0042.290000Local0.907729
46.588795 0.00 0.00Base

0.00
0.00
0.00 1,284,981.65

1,415,600.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

162.000 0.0045.183600Local0.890948
50.714071 0.00 3.08Base

2.74
16.43
14.64 7,337.12

8,235.18
BDC5ST904 Total

2.74 14.640.00 1,292,318.7730,547.000 Local

0.00 3.08 16.43 1,423,835.71Base

INSTINET U.K. LTD EUR/FR4BG3FC1903 SFR GROUP SA 28 Jul 2016 0.01COMMON STOCK EUR1.0 01 Aug 2016

2,043.000 0.0020.925900Local0.902242
23.193223 0.00 14.22Base

12.83
94.76
85.50 42,849.94

47,492.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

75.000 0.0020.937500Local0.890948
23.500249 0.00 0.66Base

0.59
3.52
3.14 1,574.04

1,766.70
BG3FC1903 Total

13.42 88.640.00 44,423.982,118.000 Local

0.00 14.88 98.28 49,259.43Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BN40H6904 ELIOR GROUP 22 Jul 2016COMMON STOCK EUR.01 22 Jul 2016

47,307.000 0.0019.580000Local0.907729
21.570315 0.00 0.00Base

0.00
0.00
0.00 926,271.06

1,020,426.87

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

525.000 0.0019.487900Local0.890948
21.873218 0.00 4.31Base

3.84
22.96
20.46 10,255.45

11,510.72
BN40H6904 Total

3.84 20.460.00 936,526.5147,832.000 Local

0.00 4.31 22.96 1,031,937.59Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNBNSG902 EURONEXT NV 22 Jul 2016COMMON STOCK EUR1.6 22 Jul 2016

45,783.000 0.0034.510000Local0.907729
38.017955 0.00 0.00Base

0.00
0.00
0.00 1,579,971.33

1,740,576.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

322.000 0.0038.047000Local0.890948
42.703951 0.00 5.15Base

4.59
0.00
0.00 12,255.72

13,755.82
BNBNSG902 Total

4.59 0.000.00 1,592,227.0546,105.000 Local

0.00 5.15 0.00 1,754,331.84Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNFWR4906 WORLDLINE SA 22 Jul 2016COMMON STOCK EUR.68 22 Jul 2016

27,077.000 0.0026.460000Local0.907729
29.149669 0.00 0.00Base

0.00
0.00
0.00 716,457.42

789,285.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

275.000 0.0026.911900Local0.890948
30.205915 0.00 3.12Base

2.78
16.61
14.80 7,418.35

8,326.36
BNFWR4906 Total

2.78 14.800.00 723,875.7727,352.000 Local

0.00 3.12 16.61 797,611.95Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BNFWV7904 COFACE SA 28 Jul 2016COMMON STOCK EUR2.0 01 Aug 2016

5,342.000 0.004.664100Local0.902242
5.169456 0.00 10.35Base

9.34
55.23
49.83 24,974.79

27,680.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 02 Aug 2016

2,368.000 0.004.609200Local0.894254
5.154240 0.00 4.57Base

4.09
24.41
21.83 10,940.51

12,234.23
BNFWV7904 Total

13.43 71.660.00 35,915.307,710.000 Local

0.00 14.92 79.64 39,915.04Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BRB38F901 SPIE SA 28 Jul 2016 0.01COMMON STOCK EUR.47 01 Aug 2016

6,370.000 0.0017.088400Local0.902242
18.939930 0.00 45.24Base

40.82
241.30
217.71 109,111.64

120,933.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

520.000 0.0016.586700Local0.890948
18.616911 0.00 3.63Base

3.23
19.36
17.25 8,645.56

9,703.78
BRB38F901 Total

44.05 234.960.00 117,757.206,890.000 Local

0.00 48.87 260.66 130,637.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BVSS79904 ELIS SA 28 Jul 2016 0.01COMMON STOCK EUR.5 01 Aug 2016

1,571.000 0.0016.521200Local0.902242
18.311273 0.00 10.78Base

9.73
57.53
51.91 26,016.45

28,835.33

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

5,228.000 0.0016.167500Local0.894254
18.079315 0.00 35.45Base

31.70
189.04
169.05 84,724.44

94,743.15

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

256.000 0.0016.254883Local0.895135
18.159141 0.00 1.74Base

1.56
9.29
8.32 4,171.13

4,659.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

531.000 0.0016.029400Local0.890948
17.991398 0.00 3.58Base

3.19
19.10
17.02 8,531.82

9,576.11
BVSS79904 Total

46.18 246.300.00 123,443.847,586.000 Local

0.00 51.55 274.96 137,814.37Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BYNBTQ908 EUROPCAR GROUPE SA 28 Jul 2016COMMON STOCK 01 Aug 2016

5,018.000 0.007.453800Local0.902242
8.261420 0.00 15.55Base

14.03
82.92
74.81 37,492.01

41,554.27
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR429 Jul 2016 02 Aug 2016

1,474.000 0.007.304800Local0.894254
8.168596 0.00 4.52Base

4.04
24.08
21.53 10,792.85

12,069.11
BYNBTQ908 Total

18.07 96.340.00 48,284.866,492.000 Local

0.00 20.07 107.00 53,623.38Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BYNZ9V906 SHOWROOMPRIVE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,084.000 0.0019.408500Local0.902242
21.511413 0.00 8.74Base

7.89
0.00
0.00 21,046.70

23,327.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BYTBRM903 SOLOCAL GROUP 28 Jul 2016COMMON STOCK EUR6.0 01 Aug 2016

3,175.000 0.003.158800Local0.902242
3.501056 0.00 4.17Base

3.76
0.00
0.00 10,032.95

11,120.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BYVFMG909 CGG SA 28 Jul 2016 0.01COMMON STOCK EUR.8 01 Aug 2016

1,623.000 0.0021.443100Local0.902242
23.766462 0.00 14.46Base

13.05
0.00
0.00 34,815.20

38,587.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BYZ2QP900 SARTORIUS STEDIM BIOTECH 28 Jul 2016 0.03COMMON STOCK EUR.2 01 Aug 2016

1,409.000 0.0064.814200Local0.902242
71.836824 0.00 37.96Base

34.25
202.44
182.65 91,540.11

101,458.49

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0302 Aug 2016

848.000 0.0063.327900Local0.894254
70.816457 0.00 22.52Base

20.14
120.10
107.40 53,829.60

60,194.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0304 Aug 2016

161.000 0.0063.450700Local0.890948
71.217063 0.00 4.30Base

3.83
22.93
20.43 10,239.82

11,493.17
BYZ2QP900 Total

58.22 310.480.00 155,609.532,418.000 Local

0.00 64.78 345.47 173,146.64Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BZ21RF906 STALLERGENES GREER PLC 28 Jul 2016 0.01COMMON STOCK EUR1.0 01 Aug 2016

29.000 0.0024.503100Local0.902242
27.158013 0.00 0.30Base

0.27
0.00
0.00 710.86

787.88

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

242.000 0.0024.875800Local0.894254
27.817376 0.00 2.53Base

2.26
0.00
0.00 6,022.20

6,734.33

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0103 Aug 2016

15.000 0.0025.190000Local0.895135
28.141007 0.00 0.16Base

0.14
0.00
0.00 377.99

422.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0104 Aug 2016

42.000 0.0024.821400Local0.890948
27.859538 0.00 0.44Base

0.39
0.00
0.00 1,042.89

1,170.54
BZ21RF906 Total

3.06 0.000.00 8,153.94328.000 Local

0.00 3.43 0.00 9,115.02Base

43,942,471.2751,925.5210,015.010.001,644,790.000 Local
FRANCE Total

48,623,908.3457,592.3411,110.200.00Base

GERMANY

INSTINET U.K. LTD EUR/DEF403197908 ADIDAS AG 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

1,451.000 0.00146.864197Local0.902242
162.776946 0.00 70.86Base

63.93
0.00
0.00 213,163.88

236,260.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0604 Aug 2016

128.000 0.00148.582400Local0.890948
166.768880 0.00 8.00Base

7.13
0.00
0.00 19,025.68

21,354.42
403197908 Total

71.06 0.000.00 232,189.561,579.000 Local

0.00 78.86 0.00 257,614.63Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF428031900 DRAEGERWERK AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

53.000 0.0051.029800Local0.902242
56.558883 0.00 1.12Base

1.01
0.00
0.00 2,705.59

2,998.74

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

164.000 0.0051.285100Local0.894254
57.349590 0.00 3.52Base

3.15
0.00
0.00 8,413.91

9,408.86

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0203 Aug 2016

24.000 0.0051.293300Local0.895135
57.302306 0.00 0.51Base

0.46
0.00
0.00 1,231.50

1,375.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

12.000 0.0051.181700Local0.890948
57.446338 0.00 0.26Base

0.23
0.00
0.00 614.41

689.61
428031900 Total

4.85 0.000.00 12,965.41253.000 Local

0.00 5.41 0.00 14,472.98Base

INSTINET U.K. LTD EUR/DEF435209903 FRESENIUS SE + CO KGAA 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

4,086.000 0.0067.276799Local0.902242
74.566246 0.00 91.41Base

82.47
0.00
0.00 274,975.47

304,769.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

279.000 0.0066.746500Local0.890948
74.916269 0.00 7.83Base

6.98
0.00
0.00 18,629.25

20,909.47
435209903 Total

89.45 0.000.00 293,604.724,365.000 Local

0.00 99.24 0.00 325,678.56Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF435413901 UNITED INTERNET AG REG SHARE 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

84.000 0.0039.121100Local0.890948
43.909521 0.00 1.38Base

1.23
0.00
0.00 3,287.40

3,689.78
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF435435003 FUCHS PETROLUB SE  PREF 02 Aug 2016 0.02PREFERENCE 04 Aug 2016

47.000 0.0038.695000Local0.890948
43.431266 0.00 0.76Base

0.68
0.00
0.00 1,819.35

2,042.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF437839905 GRAMMER AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

896.000 0.0041.678500Local0.902242
46.194369 0.00 15.52Base

14.00
0.00
0.00 37,357.94

41,405.68

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF449504901 KWS SAAT SE 28 Jul 2016 0.12COMMON STOCK EUR3.0 01 Aug 2016

163.000 0.00289.044300Local0.902242
320.362275 0.00 19.58Base

17.67
0.00
0.00 47,131.89

52,238.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.1204 Aug 2016

11.000 0.00286.581800Local0.890948
321.659401 0.00 1.32Base

1.18
0.00
0.00 3,153.58

3,539.58
449504901 Total

18.85 0.000.00 50,285.47174.000 Local

0.00 20.90 0.00 55,778.21Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF451180905 HANNOVER RUECK SE 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

4,783.000 0.0091.547999Local0.902242
101.467233 0.00 181.99Base

164.20
0.00
0.00 438,038.28

485,499.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

41.000 0.0090.603900Local0.890948
101.693814 0.00 1.56Base

1.39
0.00
0.00 3,716.15

4,171.01
451180905 Total

165.59 0.000.00 441,754.434,824.000 Local

0.00 183.55 0.00 489,670.78Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF455710905 GEA GROUP AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

14,506.000 0.0047.140900Local0.902242
52.248621 0.00 284.21Base

256.43
0.00
0.00 684,082.33

758,202.71
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

125.000 0.0047.362600Local0.890948
53.159780 0.00 2.49Base

2.22
0.00
0.00 5,922.55

6,647.47
455710905 Total

258.65 0.000.00 690,004.8814,631.000 Local

0.00 286.70 0.00 764,850.18Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF455784900 DEUTZ AG 28 Jul 2016COMMON STOCK 01 Aug 2016

5,655.000 0.003.800000Local0.902242
4.211730 0.00 8.93Base

8.06
0.00
0.00 21,497.06

23,826.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 02 Aug 2016

1,679.000 0.003.991500Local0.894254
4.463497 0.00 2.81Base

2.51
0.00
0.00 6,704.24

7,497.02
455784900 Total

10.57 0.000.00 28,201.307,334.000 Local

0.00 11.74 0.00 31,323.29Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF459858908 CONTINENTAL AG 02 Aug 2016 0.08COMMON STOCK 04 Aug 2016

75.000 0.00185.622000Local0.890948
208.342125 0.00 5.86Base

5.22
0.00
0.00 13,926.87

15,631.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF461785909 DEUTSCHE POST AG REG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

76,963.000 0.0026.585200Local0.902242
29.465709 0.00 850.41Base

767.28
0.00
0.00 2,046,844.03

2,268,619.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

661.000 0.0026.748300Local0.890948
30.022291 0.00 7.44Base

6.63
0.00
0.00 17,687.26

19,852.18
461785909 Total

773.91 0.000.00 2,064,531.2977,624.000 Local

0.00 857.85 0.00 2,288,471.94Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF462719907 BORUSSIA DORTMUND GMBH + CO 28 Jul 2016COMMON STOCK 01 Aug 2016

1,710.000 0.004.007900Local0.902242
4.442156 0.00 2.85Base

2.57
0.00
0.00 6,856.08

7,598.94

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

3,675.000 0.003.959900Local0.894254
4.428160 0.00 6.11Base

5.46
0.00
0.00 14,558.09

16,279.59
462719907 Total

8.03 0.000.00 21,414.175,385.000 Local

0.00 8.96 0.00 23,878.53Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF464295906 GERRY WEBER INTL AG 28 Jul 2016COMMON STOCK 01 Aug 2016

1,369.000 0.0010.598897Local0.902242
11.747288 0.00 6.03Base

5.44
0.00
0.00 14,515.33

16,088.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 02 Aug 2016

671.000 0.0010.819800Local0.894254
12.099247 0.00 3.04Base

2.72
0.00
0.00 7,262.81

8,121.64
464295906 Total

8.16 0.000.00 21,778.142,040.000 Local

0.00 9.07 0.00 24,209.71Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF464731900 AXEL SPRINGER SE 02 Aug 2016 0.02COMMON STOCK EUR1.0 04 Aug 2016

29.000 0.0048.822500Local0.890948
54.798372 0.00 0.59Base

0.53
0.00
0.00 1,416.38

1,589.74

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF469319909 HORNBACH BAUMARKT AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

59.000 0.0025.234500Local0.902242
27.968660 0.00 0.62Base

0.56
0.00
0.00 1,489.40

1,650.78

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

474.000 0.0025.661300Local0.894254
28.695762 0.00 5.10Base

4.56
0.00
0.00 12,168.02

13,606.89
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

28.000 0.0025.668600Local0.895135
28.675675 0.00 0.30Base

0.27
0.00
0.00 718.99

803.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

106.000 0.0025.630755Local0.890948
28.767958 0.00 1.14Base

1.02
0.00
0.00 2,717.88

3,050.55
469319909 Total

6.41 0.000.00 17,094.29667.000 Local

0.00 7.16 0.00 19,111.44Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF471762906 RHOEN KLINIKUM AG 22 Jul 2016COMMON STOCK 22 Jul 2016

19,899.000 0.0025.915000Local0.907729
28.549270 0.00 0.00Base

0.00
0.00
0.00 515,682.59

568,101.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

271.000 0.0026.507600Local0.890948
29.752129 0.00 3.02Base

2.69
0.00
0.00 7,186.25

8,065.85
471762906 Total

2.69 0.000.00 522,868.8420,170.000 Local

0.00 3.02 0.00 576,167.77Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF474184900 MERCK KGAA 02 Aug 2016 0.04COMMON STOCK 04 Aug 2016

88.000 0.0099.201500Local0.890948
111.343760 0.00 3.67Base

3.27
0.00
0.00 8,733.00

9,801.92

ASSET TRANSFER AT MARKET NON CASH EUR/DEF475497905 DEUTSCHE EUROSHOP AG 22 Jul 2016COMMON STOCK 22 Jul 2016

30,644.000 0.0041.300000Local0.907729
45.498161 0.00 0.00Base

0.00
0.00
0.00 1,265,597.20

1,394,245.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

234.000 0.0042.157900Local0.890948
47.318025 0.00 4.15Base

3.70
0.00
0.00 9,868.65

11,076.57
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475497905 Total

3.70 0.000.00 1,275,465.8530,878.000 Local

0.00 4.15 0.00 1,405,322.21Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF475513909 SOFTWARE AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

4,201.000 0.0035.388000Local0.902242
39.222293 0.00 61.79Base

55.75
0.00
0.00 148,720.74

164,834.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

280.000 0.0036.215900Local0.890948
40.648725 0.00 4.27Base

3.80
0.00
0.00 10,144.25

11,385.91
475513909 Total

59.55 0.000.00 158,864.994,481.000 Local

0.00 66.06 0.00 176,220.56Base

INSTINET U.K. LTD EUR/DEF476896907 RWE AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,308.000 0.0016.135800Local0.902242
17.884115 0.00 28.47Base

25.69
0.00
0.00 85,674.52

94,957.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

333.000 0.0015.177000Local0.890948
17.034664 0.00 2.13Base

1.90
0.00
0.00 5,055.84

5,674.67
476896907 Total

27.59 0.000.00 90,730.365,641.000 Local

0.00 30.60 0.00 100,632.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF481835908 SGL CARBON SE 28 Jul 2016COMMON STOCK 01 Aug 2016

2,449.000 0.0010.815900Local0.902242
11.987804 0.00 11.01Base

9.93
0.00
0.00 26,498.07

29,369.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 02 Aug 2016

521.000 0.0010.744491Local0.894254
12.015033 0.00 2.35Base

2.10
0.00
0.00 5,599.98

6,262.18
481835908 Total
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12.03 0.000.00 32,098.052,970.000 Local

0.00 13.36 0.00 35,631.32Base

INSTINET U.K. LTD EUR/DEF484628904 SAP SE 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

11,838.000 0.0078.368400Local0.902242
86.859623 0.00 308.48Base

278.32
0.00
0.00 928,003.44

1,028,552.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

670.000 0.0078.105100Local0.890948
87.665161 0.00 22.02Base

19.62
0.00
0.00 52,350.04

58,757.68
484628904 Total

297.94 0.000.00 980,353.4812,508.000 Local

0.00 330.50 0.00 1,087,310.37Base

INSTINET U.K. LTD EUR/DEF494290901 E.ON SE 28 Jul 2016COMMON STOCK 01 Aug 2016

22,550.000 0.009.597800Local0.902242
10.637722 0.00 71.97Base

64.93
0.00
0.00 216,495.32

239,952.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

1,364.000 0.009.265500Local0.890948
10.399597 0.00 5.32Base

4.74
0.00
0.00 12,642.88

14,190.37
494290901 Total

69.67 0.000.00 229,138.2023,914.000 Local

0.00 77.29 0.00 254,142.98Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF494351901 INDUS HOLDING AG 22 Jul 2016COMMON STOCK 22 Jul 2016

14,300.000 0.0043.300000Local0.907729
47.701462 0.00 0.00Base

0.00
0.00
0.00 619,190.00

682,130.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF500246905 HENKEL AG + CO KGAA 02 Aug 2016 0.04COMMON STOCK 04 Aug 2016

71.000 0.0097.070700Local0.890948
108.952150 0.00 2.90Base

2.58
0.00
0.00 6,894.60

7,738.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF504141904 METRO AG 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016
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121.000 0.0026.789200Local0.890948
30.068197 0.00 1.37Base

1.22
0.00
0.00 3,242.71

3,639.62

INSTINET U.K. LTD EUR/DEF506921907 BAYER AG REG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

11,482.000 0.0094.873300Local0.902242
105.152830 0.00 362.21Base

326.80
0.00
0.00 1,089,662.03

1,207,727.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

563.000 0.0096.388500Local0.890948
108.186449 0.00 22.84Base

20.35
0.00
0.00 54,287.08

60,931.82
506921907 Total

347.15 0.000.00 1,143,949.1112,045.000 Local

0.00 385.05 0.00 1,268,658.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF507670909 HENKEL AG + CO KGAA VORZUG 28 Jul 2016 0.05PREFERENCE 01 Aug 2016

8,654.000 0.00110.671600Local0.902242
122.662878 0.00 398.08Base

359.16
0.00
0.00 958,111.19

1,061,922.62

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

121.000 0.00111.828500Local0.890948
125.516304 0.00 5.69Base

5.07
0.00
0.00 13,536.32

15,193.17
507670909 Total

364.23 0.000.00 971,647.518,775.000 Local

0.00 403.77 0.00 1,077,115.79Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF509233904 VOSSLOH AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

506.000 0.0056.649200Local0.902242
62.787146 0.00 11.91Base

10.75
0.00
0.00 28,675.25

31,782.22

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

353.000 0.0055.556000Local0.894254
62.125526 0.00 8.22Base

7.35
0.00
0.00 19,618.62

21,938.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

103.000 0.0053.855000Local0.890948 2.08 0.00 5,549.15
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60.446850 0.00 2.33Base 0.00 6,228.37
509233904 Total

20.18 0.000.00 53,843.02962.000 Local

0.00 22.46 0.00 59,949.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF509453908 COMPUGROUP MEDICAL SE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

924.000 0.0039.086300Local0.902242
43.321304 0.00 15.01Base

13.54
0.00
0.00 36,129.28

40,043.89

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

1,036.000 0.0038.774200Local0.894254
43.359269 0.00 16.84Base

15.06
0.00
0.00 40,185.13

44,937.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

157.000 0.0038.614200Local0.890948
43.340577 0.00 2.55Base

2.27
0.00
0.00 6,064.70

6,807.02
509453908 Total

30.87 0.000.00 82,379.112,117.000 Local

0.00 34.40 0.00 91,787.95Base

INSTINET U.K. LTD EUR/DEF510740905 BEIERSDORF AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

179.000 0.0084.096900Local0.902242
93.208807 0.00 5.01Base

4.52
0.00
0.00 15,057.87

16,689.39

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

69.000 0.0084.243500Local0.890948
94.554901 0.00 2.45Base

2.18
0.00
0.00 5,814.98

6,526.73
510740905 Total

6.70 0.000.00 20,872.85248.000 Local

0.00 7.46 0.00 23,216.12Base

INSTINET U.K. LTD EUR/DEF510866908 HOCHTIEF AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

207.000 0.00117.954100Local0.902242
130.734437 0.00 8.11Base

7.32
0.00
0.00 24,423.82

27,070.14
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

14.000 0.00116.842900Local0.890948
131.144466 0.00 0.68Base

0.61
0.00
0.00 1,636.41

1,836.71
510866908 Total

7.93 0.000.00 26,060.23221.000 Local

0.00 8.79 0.00 28,906.85Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF511738908 BILFINGER SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,832.000 0.0027.191000Local0.902242
30.137147 0.00 32.01Base

28.88
0.00
0.00 77,033.79

85,380.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

271.000 0.0026.146700Local0.890948
29.347055 0.00 2.99Base

2.66
0.00
0.00 7,088.42

7,956.04
511738908 Total

31.54 0.000.00 84,122.213,103.000 Local

0.00 35.00 0.00 93,336.45Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF511988909 BIOTEST AG 28 Jul 2016 0.01COMMON STOCK EUR2.56 01 Aug 2016

39.000 0.0016.549700Local0.902242
18.342861 0.00 0.27Base

0.24
0.00
0.00 645.68

715.64

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

100.000 0.0016.515900Local0.894254
18.468914 0.00 0.69Base

0.62
0.00
0.00 1,652.21

1,847.58

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

17.000 0.0016.431200Local0.895135
18.356114 0.00 0.11Base

0.10
0.00
0.00 279.43

312.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

414.000 0.0016.357900Local0.890948
18.360106 0.00 2.85Base

2.54
0.00
0.00 6,774.71

7,603.93
511988909 Total
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3.50 0.000.00 9,352.03570.000 Local

0.00 3.92 0.00 10,479.32Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF511989907 BIOTEST AG VORZUGSAKTIEN 28 Jul 2016 0.01PREFERENCE 01 Aug 2016

981.000 0.0013.611600Local0.902242
15.086418 0.00 5.55Base

5.01
0.00
0.00 13,357.99

14,805.33

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

471.000 0.0013.655690Local0.894254
15.270482 0.00 2.69Base

2.41
0.00
0.00 6,434.24

7,195.09

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

171.000 0.0013.682200Local0.895135
15.285069 0.00 0.98Base

0.88
0.00
0.00 2,340.54

2,614.73
511989907 Total

8.30 0.000.00 22,132.771,623.000 Local

0.00 9.22 0.00 24,615.15Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511990905 DUERR AG 22 Jul 2016COMMON STOCK 22 Jul 2016

9,020.000 0.0074.150000Local0.907729
81.687376 0.00 0.00Base

0.00
0.00
0.00 668,833.00

736,820.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

166.000 0.0075.011900Local0.890948
84.193354 0.00 5.24Base

4.67
0.00
0.00 12,456.65

13,981.34
511990905 Total

4.67 0.000.00 681,289.659,186.000 Local

0.00 5.24 0.00 750,801.47Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF512067901 HEIDELBERGCEMENT AG 02 Aug 2016 0.03COMMON STOCK 04 Aug 2016

96.000 0.0073.836354Local0.890948
82.873921 0.00 2.99Base

2.66
0.00
0.00 7,090.95

7,958.88

INSTINET U.K. LTD EUR/DEF512907908 FRESENIUS MEDICAL CARE AG + 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016
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805.000 0.0081.822100Local0.902242
90.687532 0.00 21.90Base

19.76
0.00
0.00 65,886.55

73,025.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

149.000 0.0083.440067Local0.890948
93.653128 0.00 5.23Base

4.66
0.00
0.00 12,437.23

13,959.55
512907908 Total

24.42 0.000.00 78,323.78954.000 Local

0.00 27.13 0.00 86,984.91Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF513086900 BERTRANDT AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

458.000 0.0097.588500Local0.902242
108.162223 0.00 18.58Base

16.76
0.00
0.00 44,712.29

49,556.87

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

81.000 0.0094.725100Local0.890948
106.319448 0.00 3.23Base

2.88
0.00
0.00 7,675.61

8,615.10
513086900 Total

19.64 0.000.00 52,387.90539.000 Local

0.00 21.81 0.00 58,171.97Base

INSTINET U.K. LTD EUR/DEF513863902 ELRINGKLINGER AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,330.000 0.0016.747300Local0.902242
18.561871 0.00 12.98Base

11.71
0.00
0.00 39,032.92

43,262.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF516921905 DRAEGERWERK AG   PREF 28 Jul 2016 0.02PREFERENCE 01 Aug 2016

625.000 0.0058.010200Local0.902242
64.295610 0.00 15.07Base

13.60
0.00
0.00 36,269.98

40,199.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF523148906 ALLIANZ SE REG 02 Aug 2016 0.05COMMON STOCK 04 Aug 2016

311.000 0.00126.785100Local0.890948
142.303591 0.00 16.60Base

14.79
0.00
0.00 39,444.96

44,273.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF526076906 SIXT SE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016
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1,028.000 0.0047.896100Local0.902242
53.085647 0.00 20.46Base

18.46
0.00
0.00 49,255.65

54,592.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

54.000 0.0047.860000Local0.890948
53.718062 0.00 1.09Base

0.97
0.00
0.00 2,585.41

2,901.86
526076906 Total

19.43 0.000.00 51,841.061,082.000 Local

0.00 21.55 0.00 57,494.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF527127906 SIXT SE   PRFD 28 Jul 2016 0.02PREFERENCE 01 Aug 2016

166.000 0.0036.895900Local0.902242
40.893574 0.00 2.55Base

2.30
0.00
0.00 6,127.02

6,790.88

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

1,229.000 0.0036.940900Local0.894254
41.309181 0.00 19.04Base

17.03
0.00
0.00 45,417.40

50,788.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

73.000 0.0037.049000Local0.890948
41.583796 0.00 1.13Base

1.01
0.00
0.00 2,705.59

3,036.75
527127906 Total

20.34 0.000.00 54,250.011,468.000 Local

0.00 22.72 0.00 60,615.66Base

INSTINET U.K. LTD EUR/DEF528748908 DEUTSCHE LUFTHANSA REG 28 Jul 2016COMMON STOCK 01 Aug 2016

18,426.000 0.0010.570800Local0.902242
11.716147 0.00 64.76Base

58.43
0.00
0.00 194,835.99

215,946.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

158.000 0.0010.710000Local0.890948
12.020904 0.00 0.71Base

0.63
0.00
0.00 1,692.81

1,900.01
528748908 Total

59.06 0.000.00 196,528.8018,584.000 Local
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0.00 65.47 0.00 217,846.50Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF529412900 MUENCHENER RUECKVER AG REG 02 Aug 2016 0.06COMMON STOCK 04 Aug 2016

114.000 0.00147.325000Local0.890948
165.357574 0.00 7.07Base

6.30
0.00
0.00 16,801.35

18,857.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF533458907 RHEINMETALL AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

3,204.000 0.0062.086900Local0.902242
68.814021 0.00 82.68Base

74.60
0.00
0.00 199,001.03

220,562.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

236.000 0.0062.218100Local0.890948
69.833593 0.00 6.18Base

5.51
0.00
0.00 14,688.98

16,486.91
533458907 Total

80.11 0.000.00 213,690.013,440.000 Local

0.00 88.86 0.00 237,049.72Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF536722903 HEIDELBERGER DRUCKMASCHINEN 28 Jul 2016COMMON STOCK 01 Aug 2016

19,915.000 0.002.577500Local0.902242
2.856772 0.00 21.34Base

19.25
0.00
0.00 51,350.16

56,913.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

2,460.000 0.002.515000Local0.890948
2.822836 0.00 2.60Base

2.32
0.00
0.00 6,189.22

6,946.78
536722903 Total

21.57 0.000.00 57,539.3822,375.000 Local

0.00 23.94 0.00 63,860.73Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF538675901 STADA ARZNEIMITTEL AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

5,097.000 0.0048.433400Local0.902242
53.681163 0.00 102.60Base

92.57
0.00
0.00 246,957.61

273,715.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

354.000 0.0048.893700Local0.890948 6.49 0.00 17,314.86
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54.878287 0.00 7.28Base 0.00 19,434.20
538675901 Total

99.06 0.000.00 264,272.475,451.000 Local

0.00 109.88 0.00 293,149.69Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF546535907 SALZGITTER AG 22 Jul 2016COMMON STOCK 22 Jul 2016

58,016.000 0.0026.195000Local0.907729
28.857732 0.00 0.00Base

0.00
0.00
0.00 1,519,729.12

1,674,210.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

281.000 0.0027.145700Local0.890948
30.468333 0.00 3.21Base

2.86
0.00
0.00 7,630.80

8,564.81
546535907 Total

2.86 0.000.00 1,527,359.9258,297.000 Local

0.00 3.21 0.00 1,682,774.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF546834904 AIXTRON SE 28 Jul 2016COMMON STOCK 01 Aug 2016

8,772.000 0.005.403200Local0.902242
5.988637 0.00 19.70Base

17.77
0.00
0.00 47,414.64

52,552.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

725.000 0.005.621000Local0.890948
6.309010 0.00 1.72Base

1.53
0.00
0.00 4,076.76

4,575.76
546834904 Total

19.30 0.000.00 51,491.409,497.000 Local

0.00 21.42 0.00 57,127.78Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF547055905 JENOPTIK AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,255.000 0.0015.294800Local0.902242
16.951993 0.00 14.33Base

12.93
0.00
0.00 34,502.70

38,241.07

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

1,938.000 0.0015.315700Local0.894254
17.126789 0.00 12.45Base

11.13
0.00
0.00 29,692.96

33,204.17
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

564.000 0.0015.134100Local0.890948
16.986513 0.00 3.59Base

3.20
0.00
0.00 8,538.83

9,583.98
547055905 Total

27.26 0.000.00 72,734.494,757.000 Local

0.00 30.37 0.00 81,029.22Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF548552900 AURUBIS AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,755.000 0.0046.443000Local0.902242
51.475103 0.00 53.18Base

47.98
0.00
0.00 127,998.45

141,867.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

247.000 0.0046.023600Local0.890948
51.656887 0.00 4.78Base

4.26
0.00
0.00 11,372.09

12,764.03
548552900 Total

52.24 0.000.00 139,370.543,002.000 Local

0.00 57.96 0.00 154,631.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF549196905 CAPITAL STAGE AG 28 Jul 2016COMMON STOCK 01 Aug 2016

470.000 0.006.004700Local0.902242
6.655310 0.00 1.17Base

1.06
0.00
0.00 2,823.27

3,129.17

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

1,500.000 0.006.012700Local0.894254
6.723705 0.00 3.78Base

3.38
0.00
0.00 9,022.43

10,089.34

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 03 Aug 2016

226.000 0.006.045600Local0.895135
6.753842 0.00 0.57Base

0.51
0.00
0.00 1,366.82

1,526.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

1,477.000 0.006.049400Local0.890948
6.789846 0.00 3.76Base

3.35
0.00
0.00 8,938.31

10,032.36
549196905 Total
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8.30 0.000.00 22,150.833,673.000 Local

0.00 9.28 0.00 24,777.81Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF549710903 VOLKSWAGEN AG 28 Jul 2016 0.06COMMON STOCK 01 Aug 2016

2,575.000 0.00132.860100Local0.902242
147.255504 0.00 142.19Base

128.29
0.00
0.00 342,243.05

379,325.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

22.000 0.00129.836400Local0.890948
145.728370 0.00 1.20Base

1.07
0.00
0.00 2,857.47

3,207.22
549710903 Total

129.36 0.000.00 345,100.522,597.000 Local

0.00 143.39 0.00 382,532.33Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF549716900 VOLKSWAGEN AG PREF 28 Jul 2016 0.05PREFERRED STOCK 01 Aug 2016

14,721.000 0.00125.468900Local0.902242
139.063466 0.00 767.69Base

692.64
0.00
0.00 1,847,720.32

2,047,920.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

126.000 0.00122.511500Local0.890948
137.506903 0.00 6.50Base

5.79
0.00
0.00 15,442.24

17,332.37
549716900 Total

698.43 0.000.00 1,863,162.5614,847.000 Local

0.00 774.19 0.00 2,065,253.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF549923902 PFEIFFER VACUUM TECHNOLOGY 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

562.000 0.0091.705500Local0.902242
101.641799 0.00 21.42Base

19.33
0.00
0.00 51,557.82

57,144.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

62.000 0.0086.858700Local0.890948
97.490201 0.00 2.27Base

2.02
0.00
0.00 5,387.26

6,046.66
549923902 Total

21.35 0.000.00 56,945.08624.000 Local
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0.00 23.69 0.00 63,190.77Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF552388902 KRONES AG 22 Jul 2016COMMON STOCK 22 Jul 2016

13,870.000 0.0091.700000Local0.907729
101.021340 0.00 0.00Base

0.00
0.00
0.00 1,271,879.00

1,401,165.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

90.000 0.0088.161200Local0.890948
98.952127 0.00 3.34Base

2.98
0.00
0.00 7,937.49

8,909.04
552388902 Total

2.98 0.000.00 1,279,816.4913,960.000 Local

0.00 3.34 0.00 1,410,075.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF552902900 DAIMLER AG REGISTERED SHARES 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

76,380.000 0.0061.680400Local0.902242
68.363477 0.00 1,958.10Base

1,766.68
0.00
0.00 4,712,915.63

5,223,560.45

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

656.000 0.0059.804893Local0.890948
67.125010 0.00 16.51Base

14.71
0.00
0.00 39,246.72

44,050.52
552902900 Total

1,781.39 0.000.00 4,752,162.3577,036.000 Local

0.00 1,974.61 0.00 5,267,610.97Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF552919904 KUKA AG 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

1,890.000 0.00109.611000Local0.902242
121.487361 0.00 86.11Base

77.69
0.00
0.00 207,242.48

229,697.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF553100900 MORPHOSYS AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,057.000 0.0039.497200Local0.902242
43.776725 0.00 33.77Base

30.47
0.00
0.00 81,276.21

90,082.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

175.000 0.0039.041000Local0.890948 2.56 0.00 6,834.74
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43.819617 0.00 2.87Base 0.00 7,671.31
553100900 Total

33.03 0.000.00 88,110.952,232.000 Local

0.00 36.64 0.00 97,753.80Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF554567909 JUNGHEINRICH   PRFD 22 Jul 2016PREFERENCE 22 Jul 2016

35,784.000 0.0027.190000Local0.907729
29.953874 0.00 0.00Base

0.00
0.00
0.00 972,966.96

1,071,869.42

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

389.000 0.0027.270400Local0.890948
30.608296 0.00 4.47Base

3.98
0.00
0.00 10,612.17

11,911.10
554567909 Total

3.98 0.000.00 983,579.1336,173.000 Local

0.00 4.47 0.00 1,083,780.52Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF555820901 KOENIG + BAUER AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,075.000 0.0050.170600Local0.902242
55.606589 0.00 22.42Base

20.23
0.00
0.00 53,953.63

59,799.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

99.000 0.0049.804500Local0.890948
55.900569 0.00 2.08Base

1.85
0.00
0.00 4,932.50

5,536.24
555820901 Total

22.08 0.000.00 58,886.131,174.000 Local

0.00 24.50 0.00 65,335.75Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF556352904 MAN SE 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

2,796.000 0.0094.607800Local0.902242
104.858563 0.00 109.95Base

99.20
0.00
0.00 264,622.61

293,294.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

24.000 0.0093.489800Local0.890948
104.932948 0.00 0.94Base

0.84
0.00
0.00 2,244.60

2,519.34
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556352904 Total

100.04 0.000.00 266,867.212,820.000 Local

0.00 110.89 0.00 295,813.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF557606902 CENTROTEC SUSTAINABLE AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

145.000 0.0014.048700Local0.902242
15.570878 0.00 0.84Base

0.76
0.00
0.00 2,037.82

2,258.62

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

394.000 0.0014.075400Local0.894254
15.739823 0.00 2.33Base

2.08
0.00
0.00 5,547.79

6,203.82

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

66.000 0.0014.020800Local0.895135
15.663336 0.00 0.39Base

0.35
0.00
0.00 925.72

1,034.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

172.000 0.0014.100000Local0.890948
15.825839 0.00 1.02Base

0.91
0.00
0.00 2,426.11

2,723.07
557606902 Total

4.10 0.000.00 10,937.44777.000 Local

0.00 4.58 0.00 12,219.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF558816906 BIJOU BRIGITTE MODI ACCESS 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

353.000 0.0057.262500Local0.902242
63.466897 0.00 8.40Base

7.58
0.00
0.00 20,221.24

22,412.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF562366906 AMADEUS FIRE AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

220.000 0.0068.130300Local0.902242
75.512224 0.00 6.23Base

5.62
0.00
0.00 14,994.29

16,618.92

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0302 Aug 2016

189.000 0.0067.722900Local0.894254
75.731168 0.00 5.37Base

4.80
0.00
0.00 12,804.43

14,318.56
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0303 Aug 2016

17.000 0.0068.261200Local0.895135
76.257995 0.00 0.49Base

0.44
0.00
0.00 1,160.88

1,296.88
562366906 Total

10.86 0.000.00 28,959.60426.000 Local

0.00 12.09 0.00 32,234.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF563396902 NEMETSCHEK SE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,260.000 0.0056.399800Local0.902242
62.510723 0.00 29.54Base

26.65
0.00
0.00 71,090.40

78,793.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

92.000 0.0057.476200Local0.890948
64.511285 0.00 2.22Base

1.98
0.00
0.00 5,289.79

5,937.26
563396902 Total

28.63 0.000.00 76,380.191,352.000 Local

0.00 31.76 0.00 84,730.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF563692904 THYSSENKRUPP AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

29,181.000 0.0020.301200Local0.902242
22.500837 0.00 246.22Base

222.15
0.00
0.00 592,631.47

656,843.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

251.000 0.0019.733000Local0.890948
22.148318 0.00 2.09Base

1.86
0.00
0.00 4,954.84

5,561.31
563692904 Total

224.01 0.000.00 597,586.3129,432.000 Local

0.00 248.31 0.00 662,404.45Base

INSTINET U.K. LTD EUR/DEF565348901 ADVA OPTICAL NETWORKING SE 28 Jul 2016COMMON STOCK 01 Aug 2016

3,477.000 0.008.134900Local0.902242
9.016317 0.00 9.41Base

8.49
0.00
0.00 28,293.54

31,359.15
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF570994905 GFT TECHNOLOGIES SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,288.000 0.0020.171200Local0.902242
22.356751 0.00 10.80Base

9.74
0.00
0.00 25,990.25

28,806.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF572027902 MLP AG 28 Jul 2016COMMON STOCK 01 Aug 2016

4,076.000 0.003.455800Local0.902242
3.830236 0.00 5.85Base

5.28
0.00
0.00 14,091.12

15,617.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 02 Aug 2016

700.000 0.003.457800Local0.894254
3.866687 0.00 1.02Base

0.91
0.00
0.00 2,421.37

2,707.70
572027902 Total

6.19 0.000.00 16,512.494,776.000 Local

0.00 6.87 0.00 18,325.59Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF572797900 SIEMENS AG REG 28 Jul 2016 0.04COMMON STOCK NPV 01 Aug 2016

58,763.000 0.0096.906300Local0.902242
107.406106 0.00 2,366.82Base

2,135.44
0.00
0.00 5,696,640.35

6,313,871.83

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0403 Aug 2016

1,922.000 0.0097.945000Local0.895135
109.419250 0.00 78.86Base

70.59
0.00
0.00 188,320.88

210,382.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

521.000 0.0096.704491Local0.890948
108.541117 0.00 21.20Base

18.89
0.00
0.00 50,401.93

56,571.12
572797900 Total

2,224.92 0.000.00 5,935,363.1661,206.000 Local

0.00 2,466.88 0.00 6,580,825.61Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF573282902 QIAGEN N.V. 02 Aug 2016 0.01COMMON STOCK EUR.01 04 Aug 2016

151.000 0.0023.978900Local0.890948
26.913916 0.00 1.53Base

1.36
0.00
0.00 3,622.17

4,065.52
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF573467909 DRILLISCH AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

3,583.000 0.0036.500200Local0.902242
40.455000 0.00 54.35Base

49.04
0.00
0.00 130,829.26

145,004.62

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

292.000 0.0035.932800Local0.890948
40.330973 0.00 4.41Base

3.93
0.00
0.00 10,496.31

11,781.06
573467909 Total

52.97 0.000.00 141,325.573,875.000 Local

0.00 58.76 0.00 156,785.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF573563905 TAG IMMOBILIEN AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

10,062.000 0.0012.686400Local0.902242
14.060973 0.00 53.06Base

47.87
0.00
0.00 127,698.43

141,534.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

668.000 0.0012.856900Local0.890948
14.430584 0.00 3.61Base

3.22
0.00
0.00 8,591.63

9,643.25
573563905 Total

51.09 0.000.00 136,290.0610,730.000 Local

0.00 56.67 0.00 151,177.82Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF573564903 HAMBORNER REIT AG 28 Jul 2016REIT 01 Aug 2016

1,130.000 0.0010.520900Local0.902242
11.660840 0.00 4.94Base

4.46
0.00
0.00 11,893.08

13,181.70

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

3,042.000 0.0010.536000Local0.894254
11.781887 0.00 13.44Base

12.02
0.00
0.00 32,062.53

35,853.94

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 03 Aug 2016

393.000 0.0010.631000Local0.895135
11.876421 0.00 1.75Base

1.57
0.00
0.00 4,179.55

4,669.18
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

593.000 0.0010.502600Local0.890948
11.788118 0.00 2.63Base

2.34
0.00
0.00 6,230.38

6,992.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

425.000 0.0010.502600Local0.890948
11.788118 0.00 1.87Base

1.67
0.00
0.00 4,465.28

5,011.83
573564903 Total

22.06 0.000.00 58,830.825,583.000 Local

0.00 24.63 0.00 65,709.63Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF574038907 STO SE + CO. KGAA PREF SHRS 28 Jul 2016 0.04PREFERENCE 01 Aug 2016

20.000 0.00106.637500Local0.902242
118.191682 0.00 0.89Base

0.80
0.00
0.00 2,133.55

2,364.72

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0502 Aug 2016

126.000 0.00107.937300Local0.894254
120.700942 0.00 5.70Base

5.10
0.00
0.00 13,605.20

15,214.02

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0503 Aug 2016

10.000 0.00107.750000Local0.895135
120.372905 0.00 0.45Base

0.40
0.00
0.00 1,077.90

1,204.18

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

53.000 0.00109.062300Local0.890948
122.411521 0.00 2.44Base

2.17
0.00
0.00 5,782.47

6,490.24
574038907 Total

8.47 0.000.00 22,599.12209.000 Local

0.00 9.48 0.00 25,273.16Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF574080909 CEWE STIFTUNG + CO KGAA 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

435.000 0.0070.413800Local0.902242
78.043141 0.00 12.73Base

11.49
0.00
0.00 30,641.49

33,961.50
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INSTINET U.K. LTD EUR/DEF574081907 LINDE AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

1,674.000 0.00128.823200Local0.902242
142.781205 0.00 71.71Base

64.70
0.00
0.00 215,714.74

239,087.45

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

127.000 0.00127.381100Local0.890948
142.972542 0.00 6.81Base

6.07
0.00
0.00 16,183.47

18,164.33
574081907 Total

70.77 0.000.00 231,898.211,801.000 Local

0.00 78.52 0.00 257,251.78Base

INSTINET U.K. LTD EUR/DEF575035902 DEUTSCHE BANK AG REGISTERED 28 Jul 2016COMMON STOCK 01 Aug 2016

15,066.000 0.0012.254200Local0.902242
13.581944 0.00 61.39Base

55.39
0.00
0.00 184,677.17

204,686.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

940.000 0.0011.401200Local0.890948
12.796706 0.00 4.51Base

4.02
0.00
0.00 10,721.15

12,033.42
575035902 Total

59.41 0.000.00 195,398.3216,006.000 Local

0.00 65.90 0.00 216,720.38Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF575339908 DMG MORI AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,904.000 0.0042.958498Local0.902242
47.613055 0.00 33.99Base

30.67
0.00
0.00 81,823.65

90,689.25

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

1,345.000 0.0042.596600Local0.894254
47.633670 0.00 24.02Base

21.48
0.00
0.00 57,313.91

64,091.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

130.000 0.0042.548600Local0.890948
47.756547 0.00 2.32Base

2.07
0.00
0.00 5,533.39

6,210.68
575339908 Total
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54.22 0.000.00 144,670.953,379.000 Local

0.00 60.33 0.00 160,991.24Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF575602909 BAYERISCHE MOTOREN WERKE AG 28 Jul 2016 0.03COMMON STOCK EUR1.0 01 Aug 2016

26,265.000 0.0077.623500Local0.902242
86.034013 0.00 847.38Base

764.54
0.00
0.00 2,039,545.77

2,260,530.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

226.000 0.0075.568600Local0.890948
84.818194 0.00 7.18Base

6.40
0.00
0.00 17,084.90

19,176.09
575602909 Total

770.94 0.000.00 2,056,630.6726,491.000 Local

0.00 854.56 0.00 2,279,706.82Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF575603907 BAYERISCHE MOTOREN WERKE PRF 28 Jul 2016 0.03PREFERENCE 01 Aug 2016

1,652.000 0.0065.437300Local0.902242
72.527437 0.00 44.93Base

40.54
0.00
0.00 108,142.96

119,860.26

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0302 Aug 2016

2,672.000 0.0065.010700Local0.894254
72.698249 0.00 72.84Base

65.14
0.00
0.00 173,773.73

194,322.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

37.000 0.0063.598900Local0.890948
71.383403 0.00 0.99Base

0.88
0.00
0.00 2,354.04

2,642.17
575603907 Total

106.56 0.000.00 284,270.734,361.000 Local

0.00 118.76 0.00 316,824.99Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF576947907 TAKKT AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,120.000 0.0019.863000Local0.902242
22.015158 0.00 17.50Base

15.79
0.00
0.00 42,125.35

46,689.64

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016
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576.000 0.0021.632100Local0.894254
24.190107 0.00 5.22Base

4.67
0.00
0.00 12,464.76

13,938.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

201.000 0.0021.137700Local0.890948
23.724954 0.00 1.78Base

1.59
0.00
0.00 4,250.27

4,770.50
576947907 Total

22.05 0.000.00 58,840.382,897.000 Local

0.00 24.50 0.00 65,398.86Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF577091903 WUESTENROT + WUERTTEMBERG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

400.000 0.0017.480600Local0.902242
19.374625 0.00 2.90Base

2.62
0.00
0.00 6,994.86

7,752.75

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

911.000 0.0017.495700Local0.894254
19.564576 0.00 6.69Base

5.98
0.00
0.00 15,944.56

17,830.01

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

159.000 0.0017.467100Local0.895135
19.513369 0.00 1.16Base

1.04
0.00
0.00 2,778.31

3,103.79

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

411.000 0.0016.977900Local0.890948
19.055994 0.00 2.94Base

2.62
0.00
0.00 6,980.54

7,834.96
577091903 Total

12.26 0.000.00 32,698.271,881.000 Local

0.00 13.69 0.00 36,521.51Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF577262900 CANCOM SE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,347.000 0.0045.709000Local0.902242
50.661574 0.00 25.59Base

23.09
0.00
0.00 61,593.11

68,266.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

127.000 0.0046.035000Local0.890948 2.19 0.00 5,848.64
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51.669682 0.00 2.46Base 0.00 6,564.51
577262900 Total

25.28 0.000.00 67,441.751,474.000 Local

0.00 28.05 0.00 74,831.24Base

INSTINET U.K. LTD EUR/DEF577325905 LEONI AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,665.000 0.0033.665200Local0.902242
37.312827 0.00 29.84Base

26.92
0.00
0.00 89,744.68

99,468.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

225.000 0.0031.877400Local0.890948
35.779193 0.00 3.02Base

2.69
0.00
0.00 7,175.11

8,053.34
577325905 Total

29.61 0.000.00 96,919.792,890.000 Local

0.00 32.86 0.00 107,521.86Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF578446908 SUEDZUCKER AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,831.000 0.0022.177300Local0.902242
24.580212 0.00 53.74Base

48.49
0.00
0.00 129,364.33

143,380.97

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

322.000 0.0022.501087Local0.890948
25.255219 0.00 3.05Base

2.72
0.00
0.00 7,248.07

8,135.23
578446908 Total

51.21 0.000.00 136,612.406,153.000 Local

0.00 56.79 0.00 151,516.20Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF578518904 SURTECO SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

128.000 0.0020.341400Local0.902242
22.545392 0.00 1.09Base

0.98
0.00
0.00 2,604.68

2,886.90

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

460.000 0.0020.414500Local0.894254
22.828525 0.00 3.94Base

3.52
0.00
0.00 9,394.19

10,505.06
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

58.000 0.0020.462200Local0.895135
22.859345 0.00 0.50Base

0.45
0.00
0.00 1,187.26

1,326.35
578518904 Total

4.95 0.000.00 13,186.13646.000 Local

0.00 5.53 0.00 14,718.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF581191905 EVOTEC AG 28 Jul 2016COMMON STOCK 01 Aug 2016

9,127.000 0.004.099100Local0.902242
4.543238 0.00 15.55Base

14.03
0.00
0.00 37,426.52

41,481.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF583805908 BAYWA BAYERISCHE WARENVERMIT 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,107.000 0.0028.935700Local0.902242
32.070886 0.00 13.31Base

12.01
0.00
0.00 32,043.83

35,515.78

INSTINET U.K. LTD EUR/DEF584235907 DEUTSCHE TELEKOM AG REG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

15,561.000 0.0015.204700Local0.902242
16.852131 0.00 78.67Base

70.98
0.00
0.00 236,671.32

262,314.68

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

2,197.000 0.0015.213200Local0.890948
17.075295 0.00 14.06Base

12.53
0.00
0.00 33,435.93

37,528.49
584235907 Total

83.51 0.000.00 270,107.2517,758.000 Local

0.00 92.73 0.00 299,843.17Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF584332902 SARTORIUS AG VORZUG 28 Jul 2016 0.03PREFERENCE 01 Aug 2016

2,368.000 0.0072.417700Local0.902242
80.264164 0.00 71.28Base

64.31
0.00
0.00 171,549.42

190,136.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0302 Aug 2016

532.000 0.0070.991600Local0.894254
79.386394 0.00 15.83Base

14.16
0.00
0.00 37,781.69

42,249.39
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

210.000 0.0070.301381Local0.890948
78.906267 0.00 6.22Base

5.54
0.00
0.00 14,768.83

16,576.53
584332902 Total

84.01 0.000.00 224,099.943,110.000 Local

0.00 93.33 0.00 248,962.73Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF588185900 CTS EVENTIM AG + CO KGAA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,932.000 0.0031.483200Local0.902242
34.894407 0.00 51.45Base

46.42
0.00
0.00 123,838.36

137,256.26

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

286.000 0.0030.748500Local0.890948
34.512115 0.00 3.70Base

3.30
0.00
0.00 8,797.37

9,874.17
588185900 Total

49.72 0.000.00 132,635.734,218.000 Local

0.00 55.15 0.00 147,130.43Base

INSTINET U.K. LTD EUR/DEF588950907 INFINEON TECHNOLOGIES AG 28 Jul 2016COMMON STOCK 01 Aug 2016

5,982.000 0.0014.881200Local0.902242
16.493579 0.00 29.60Base

26.71
0.00
0.00 89,046.05

98,694.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

771.000 0.0014.154500Local0.890948
15.887010 0.00 4.59Base

4.09
0.00
0.00 10,917.21

12,253.48
588950907 Total

30.80 0.000.00 99,963.266,753.000 Local

0.00 34.19 0.00 110,947.68Base

INVESTMENT TECHNOLOGY GROUP LTD EUR/DEF589510908 VILLEROY + BOCH AG PREF 28 Jul 2016 0.01PREFERENCE 01 Aug 2016

1,019.000 0.0013.647700Local0.902242
15.126429 0.00 5.79Base

5.22
0.00
0.00 13,912.23

15,419.62
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF28 Jul 2016 0.0101 Aug 2016

24.000 0.0013.650000Local0.902242
15.128979 0.00 0.13Base

0.12
0.00
0.00 327.72

363.23
589510908 Total

5.34 0.000.00 14,239.951,043.000 Local

0.00 5.92 0.00 15,782.85Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF591060900 RATIONAL AG 28 Jul 2016 0.18COMMON STOCK 01 Aug 2016

113.000 0.00433.165000Local0.902242
480.098466 0.00 20.35Base

18.36
0.00
0.00 48,966.01

54,271.48

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.1802 Aug 2016

165.000 0.00431.866100Local0.894254
482.934491 0.00 29.88Base

26.72
0.00
0.00 71,284.63

79,714.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.1804 Aug 2016

17.000 0.00432.400000Local0.890948
485.325743 0.00 3.10Base

2.76
0.00
0.00 7,353.56

8,253.64
591060900 Total

47.84 0.000.00 127,604.20295.000 Local

0.00 53.33 0.00 142,239.19Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF592296909 CARL ZEISS MEDITEC AG   BR 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,652.000 0.0033.411100Local0.902242
37.031196 0.00 36.83Base

33.23
0.00
0.00 88,639.47

98,243.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

225.000 0.0033.740800Local0.890948
37.870673 0.00 3.20Base

2.85
0.00
0.00 7,594.53

8,524.10
592296909 Total

36.08 0.000.00 96,234.002,877.000 Local

0.00 40.03 0.00 106,767.66Base
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF593240906 BECHTLE AG 22 Jul 2016COMMON STOCK 22 Jul 2016

7,798.000 0.0099.750000Local0.907729
109.889626 0.00 0.00Base

0.00
0.00
0.00 777,850.50

856,919.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

75.000 0.00104.327500Local0.890948
117.097182 0.00 3.29Base

2.93
0.00
0.00 7,827.49

8,785.57
593240906 Total

2.93 0.000.00 785,677.997,873.000 Local

0.00 3.29 0.00 865,704.87Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF597526904 COMDIRECT BANK AG 28 Jul 2016COMMON STOCK NPV 01 Aug 2016

214.000 0.009.281800Local0.902242
10.287484 0.00 0.82Base

0.74
0.00
0.00 1,987.05

2,202.35

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

1,205.000 0.009.254797Local0.894254
10.349182 0.00 4.67Base

4.18
0.00
0.00 11,156.21

12,475.44

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 03 Aug 2016

98.000 0.009.246500Local0.895135
10.329727 0.00 0.38Base

0.34
0.00
0.00 906.50

1,012.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

851.000 0.009.135000Local0.890948
10.253124 0.00 3.28Base

2.92
0.00
0.00 7,776.81

8,728.69
597526904 Total

8.18 0.000.00 21,826.572,368.000 Local

0.00 9.15 0.00 24,419.18Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF598220903 DIALOG SEMICONDUCTOR PLC 28 Jul 2016 0.01COMMON STOCK GBP.001 01 Aug 2016

6,358.000 0.0028.666000Local0.902242
31.771964 0.00 75.76Base

68.35
0.00
0.00 182,326.78

202,081.90
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

488.000 0.0028.953000Local0.890948
32.496846 0.00 5.95Base

5.30
0.00
0.00 14,134.36

15,864.41
598220903 Total

73.65 0.000.00 196,461.146,846.000 Local

0.00 81.71 0.00 217,946.31Base

INSTINET U.K. LTD EUR/DEF702196908 DEUTSCHE BOERSE AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

1,050.000 0.0075.223100Local0.902242
83.373529 0.00 26.27Base

23.70
0.00
0.00 79,007.96

87,568.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

132.000 0.0074.685500Local0.890948
83.827002 0.00 4.15Base

3.70
0.00
0.00 9,862.19

11,069.32
702196908 Total

27.40 0.000.00 88,870.151,182.000 Local

0.00 30.42 0.00 98,637.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF705822906 OHB SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

56.000 0.0018.291700Local0.902242
20.273607 0.00 0.42Base

0.38
0.00
0.00 1,024.72

1,135.75

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

71.000 0.0018.476500Local0.894254
20.661356 0.00 0.55Base

0.49
0.00
0.00 1,312.32

1,467.50

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

14.000 0.0018.855700Local0.895135
21.064644 0.00 0.11Base

0.10
0.00
0.00 264.08

295.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

294.000 0.0018.694286Local0.890948
20.982466 0.00 2.31Base

2.06
0.00
0.00 5,498.18

6,171.16
705822906 Total
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3.03 0.000.00 8,099.30435.000 Local

0.00 3.39 0.00 9,069.43Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF710009903 ADLER REAL ESTATE AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,871.000 0.0012.843400Local0.902242
14.234984 0.00 9.99Base

9.01
0.00
0.00 24,039.01

26,643.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF710106907 PORSCHE AUTOMOBIL HLDG PRF 28 Jul 2016 0.02PREFERENCE 01 Aug 2016

12,147.000 0.0047.058900Local0.902242
52.157736 0.00 237.59Base

214.36
0.00
0.00 571,838.82

633,797.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

104.000 0.0044.778100Local0.890948
50.258938 0.00 1.96Base

1.75
0.00
0.00 4,658.67

5,228.89
710106907 Total

216.11 0.000.00 576,497.4912,251.000 Local

0.00 239.55 0.00 639,026.50Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF710755901 FRAPORT AG FRANKFURT AIRPORT 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

28.000 0.0048.667900Local0.890948
54.624849 0.00 0.57Base

0.51
0.00
0.00 1,363.21

1,530.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF738006907 AAREAL BANK AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

4,895.000 0.0029.212800Local0.902242
32.378009 0.00 59.43Base

53.62
0.00
0.00 143,050.28

158,549.79

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

350.000 0.0027.716800Local0.890948
31.109335 0.00 4.09Base

3.64
0.00
0.00 9,704.52

10,892.35
738006907 Total

57.26 0.000.00 152,754.805,245.000 Local

0.00 63.52 0.00 169,442.14Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF750892903 WIRECARD AG 22 Jul 2016COMMON STOCK 22 Jul 2016
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23,219.000 0.0040.520000Local0.907729
44.638873 0.00 0.00Base

0.00
0.00
0.00 940,833.88

1,036,470.00

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

632.000 0.0041.251000Local0.890948
46.300121 0.00 10.98Base

9.78
0.00
0.00 26,080.41

29,272.65
750892903 Total

9.78 0.000.00 966,914.2923,851.000 Local

0.00 10.98 0.00 1,065,742.65Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0054Q2 BASF SE 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

72,859.000 0.0070.768800Local0.902242
78.436606 0.00 2,143.05Base

1,933.55
0.00
0.00 5,158,077.55

5,716,955.71

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

626.000 0.0069.485400Local0.890948
77.990410 0.00 18.31Base

16.31
0.00
0.00 43,514.17

48,840.30
ACI0054Q2 Total

1,949.86 0.000.00 5,201,591.7273,485.000 Local

0.00 2,161.36 0.00 5,765,796.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI00RQT4 K S AG REG 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

130.000 0.0018.136900Local0.890948
20.356856 0.00 0.99Base

0.88
0.00
0.00 2,358.68

2,647.38

INSTINET U.K. LTD EUR/DEFACI0232I5 HUGO BOSS AG   ORD 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

299.000 0.0052.842500Local0.902242
58.567990 0.00 5.25Base

4.74
0.00
0.00 15,804.65

17,517.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

46.000 0.0052.436500Local0.890948
58.854726 0.00 1.01Base

0.90
0.00
0.00 2,412.98

2,708.33
ACI0232I5 Total

5.64 0.000.00 18,217.63345.000 Local
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0.00 6.26 0.00 20,225.42Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0559Y5 EVONIK INDUSTRIES AG 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

95.000 0.0027.479600Local0.890948
30.843102 0.00 1.10Base

0.98
0.00
0.00 2,611.54

2,931.19

INSTINET U.K. LTD EUR/DEFACI05RX61 COMMERZBANK AG 28 Jul 2016COMMON STOCK 01 Aug 2016

84,443.000 0.005.677600Local0.902242
6.292768 0.00 159.41Base

143.83
0.00
0.00 479,577.41

531,539.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

725.000 0.005.355000Local0.890948
6.010452 0.00 1.64Base

1.46
0.00
0.00 3,883.84

4,359.22
ACI05RX61 Total

145.29 0.000.00 483,461.2585,168.000 Local

0.00 161.05 0.00 535,898.88Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI068BL3 DEUTSCHE BETEILIGUNGS AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

584.000 0.0028.067300Local0.902242
31.108394 0.00 6.82Base

6.15
0.00
0.00 16,397.45

18,174.12

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

259.000 0.0028.039500Local0.894254
31.355185 0.00 3.04Base

2.72
0.00
0.00 7,264.95

8,124.03

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

42.000 0.0028.316190Local0.895135
31.633430 0.00 0.50Base

0.45
0.00
0.00 1,189.73

1,329.11
ACI068BL3 Total

9.32 0.000.00 24,852.13885.000 Local

0.00 10.36 0.00 27,627.26Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI06PYK2 WCM BETEILIGUNGS + GRUND AG 28 Jul 2016COMMON STOCK 01 Aug 2016

3,935.000 0.003.131500Local0.902242 4.62 0.00 12,327.07
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3.470798 0.00 5.12Base 0.00 13,662.71

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

4,112.000 0.003.106600Local0.894254
3.473957 0.00 5.36Base

4.79
0.00
0.00 12,779.13

14,290.27

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 03 Aug 2016

312.000 0.003.092600Local0.895135
3.454898 0.00 0.40Base

0.36
0.00
0.00 965.25

1,078.33
ACI06PYK2 Total

9.77 0.000.00 26,071.458,359.000 Local

0.00 10.88 0.00 29,031.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0DPF58 GRENKE AG 28 Jul 2016 0.07COMMON STOCK 01 Aug 2016

489.000 0.00171.118500Local0.902242
189.659205 0.00 34.78Base

31.38
0.00
0.00 83,708.33

92,778.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0702 Aug 2016

237.000 0.00174.710800Local0.894254
195.370443 0.00 17.37Base

15.53
0.00
0.00 41,421.99

46,320.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0704 Aug 2016

48.000 0.00172.914600Local0.890948
194.079340 0.00 3.49Base

3.11
0.00
0.00 8,303.01

9,319.30
ACI0DPF58 Total

50.02 0.000.00 133,433.33774.000 Local

0.00 55.64 0.00 148,417.59Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0GDQY7 STRATEC BIOMEDICAL AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

24.000 0.0051.575800Local0.902242
57.164042 0.00 0.51Base

0.46
0.00
0.00 1,238.28

1,372.45

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

263.000 0.0051.447300Local0.894254
57.530970 0.00 5.67Base

5.07
0.00
0.00 13,535.71

15,136.31
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0203 Aug 2016

33.000 0.0051.981100Local0.895135
58.070682 0.00 0.71Base

0.64
0.00
0.00 1,716.02

1,917.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

69.000 0.0052.102500Local0.890948
58.479844 0.00 1.52Base

1.35
0.00
0.00 3,596.42

4,036.62
ACI0GDQY7 Total

7.52 0.000.00 20,086.43389.000 Local

0.00 8.41 0.00 22,462.43Base

INSTINET U.K. LTD EUR/DEFACI0HBCQ2 SCHAEFFLER AG 28 Jul 2016PREFERENCE 01 Aug 2016

2,984.000 0.0013.177000Local0.902242
14.604729 0.00 13.08Base

11.80
0.00
0.00 39,331.97

43,593.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

113.000 0.0012.765000Local0.890948
14.327435 0.00 0.61Base

0.54
0.00
0.00 1,442.99

1,619.61
ACI0HBCQ2 Total

12.34 0.000.00 40,774.963,097.000 Local

0.00 13.69 0.00 45,213.20Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0J8HQ2 EDAG ENGINEERING GROUP AG 28 Jul 2016 0.01COMMON STOCK CHF.04 01 Aug 2016

807.000 0.0016.419300Local0.902242
18.198333 0.00 5.51Base

4.97
0.00
0.00 13,255.35

14,691.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB012VF907 WINCOR NIXDORF AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

345.000 0.0055.245000Local0.902242
61.230801 0.00 7.92Base

7.15
0.00
0.00 19,066.68

21,132.56

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

1,060.000 0.0055.510400Local0.894254
62.074534 0.00 24.68Base

22.07
0.00
0.00 58,863.09

65,823.68
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0203 Aug 2016

114.000 0.0056.396300Local0.895135
63.003122 0.00 2.69Base

2.41
0.00
0.00 6,431.59

7,185.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

171.000 0.0056.169300Local0.890948
63.044420 0.00 4.04Base

3.60
0.00
0.00 9,608.55

10,784.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

930.000 0.0056.169300Local0.890948
63.044420 0.00 21.99Base

19.59
0.00
0.00 52,257.04

58,653.30
B012VF907 Total

54.82 0.000.00 146,226.952,620.000 Local

0.00 61.32 0.00 163,579.23Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB03K78908 RIB SOFTWARE AG 28 Jul 2016COMMON STOCK 01 Aug 2016

2,833.000 0.009.970700Local0.902242
11.051026 0.00 11.74Base

10.59
0.00
0.00 28,257.58

31,319.29

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB04ZLY901 VTG AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

521.000 0.0025.028400Local0.902242
27.740229 0.00 5.42Base

4.89
0.00
0.00 13,044.69

14,458.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0102 Aug 2016

309.000 0.0025.292400Local0.894254
28.283239 0.00 3.28Base

2.93
0.00
0.00 7,818.28

8,742.80
B04ZLY901 Total

7.82 0.000.00 20,862.97830.000 Local

0.00 8.70 0.00 23,200.88Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB05GS5908 BET AT HOME.COM AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

130.000 0.0061.197500Local0.902242
67.828255 0.00 3.30Base

2.98
0.00
0.00 7,958.66

8,820.98
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0302 Aug 2016

37.000 0.0061.297000Local0.894254
68.545402 0.00 0.95Base

0.85
0.00
0.00 2,268.84

2,537.13
B05GS5908 Total

3.83 0.000.00 10,227.50167.000 Local

0.00 4.25 0.00 11,358.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB05M8B904 LANXESS AG 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

62.000 0.0041.526500Local0.890948
46.609342 0.00 1.09Base

0.97
0.00
0.00 2,575.61

2,890.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB06CF7906 NORDEX SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,285.000 0.0026.790900Local0.902242
29.693696 0.00 58.85Base

53.10
0.00
0.00 141,643.01

156,990.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

416.000 0.0023.308300Local0.890948
26.161235 0.00 4.09Base

3.64
0.00
0.00 9,699.89

10,887.16
B06CF7906 Total

56.74 0.000.00 151,342.905,701.000 Local

0.00 62.94 0.00 167,877.20Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB09DHL908 MTU AERO ENGINES AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

4,267.000 0.0093.337000Local0.902242
103.450072 0.00 165.53Base

149.35
0.00
0.00 398,418.33

441,586.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

276.000 0.0090.221300Local0.890948
101.264384 0.00 10.48Base

9.34
0.00
0.00 24,910.42

27,959.45
B09DHL908 Total

158.69 0.000.00 423,328.754,543.000 Local

0.00 176.01 0.00 469,546.44Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB0YZ0Z908 DEUTSCHE WOHNEN AG BR 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

230.000 0.0033.664600Local0.890948
37.785146 0.00 3.25Base

2.90
0.00
0.00 7,745.76

8,693.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB11Y3K905 PATRIZIA IMMOBILIEN AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,753.000 0.0022.059000Local0.902242
24.449095 0.00 16.07Base

14.50
0.00
0.00 38,683.93

42,875.34

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

1,348.000 0.0022.538100Local0.894254
25.203242 0.00 12.74Base

11.39
0.00
0.00 30,392.75

33,986.71

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

294.000 0.0022.455884Local0.890948
25.204483 0.00 2.78Base

2.48
0.00
0.00 6,604.51

7,412.90
B11Y3K905 Total

28.37 0.000.00 75,681.193,395.000 Local

0.00 31.59 0.00 84,274.95Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB11Y56904 WACKER CHEMIE AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

1,276.000 0.0084.808200Local0.902242
93.997176 0.00 44.98Base

40.58
0.00
0.00 108,255.84

119,985.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

87.000 0.0080.489300Local0.890948
90.341187 0.00 2.95Base

2.63
0.00
0.00 7,005.20

7,862.64
B11Y56904 Total

43.21 0.000.00 115,261.041,363.000 Local

0.00 47.93 0.00 127,848.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB170DQ909 KLOECKNER + CO SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,104.000 0.0012.102100Local0.902242
13.413364 0.00 30.70Base

27.70
0.00
0.00 73,898.92

81,905.87
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

605.000 0.0012.062200Local0.890948
13.538613 0.00 3.08Base

2.74
0.00
0.00 7,300.37

8,193.93
B170DQ909 Total

30.44 0.000.00 81,199.296,709.000 Local

0.00 33.78 0.00 90,099.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB17M2N900 BAUER AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

803.000 0.0012.421900Local0.902242
13.767814 0.00 4.15Base

3.74
0.00
0.00 9,978.53

11,059.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB17NLM909 AURELIUS EQUITY OPPORTUNITIE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

1,205.000 0.0054.498100Local0.902242
60.402974 0.00 27.30Base

24.63
0.00
0.00 65,694.84

72,812.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0202 Aug 2016

727.000 0.0053.971000Local0.894254
60.353099 0.00 16.45Base

14.71
0.00
0.00 39,251.63

43,893.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

138.000 0.0053.069400Local0.890948
59.565092 0.00 3.09Base

2.75
0.00
0.00 7,326.33

8,223.07
B17NLM909 Total

42.09 0.000.00 112,272.802,070.000 Local

0.00 46.84 0.00 124,929.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB17R24901 WACKER NEUSON SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,010.000 0.0015.556500Local0.902242
17.242048 0.00 6.53Base

5.89
0.00
0.00 15,717.96

17,421.00

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

1,088.000 0.0015.779900Local0.894254
17.645881 0.00 7.20Base

6.44
0.00
0.00 17,174.97

19,205.92
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

164.000 0.0015.652600Local0.895135
17.486301 0.00 1.07Base

0.96
0.00
0.00 2,567.99

2,868.83
B17R24901 Total

13.29 0.000.00 35,460.922,262.000 Local

0.00 14.80 0.00 39,495.75Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1BK20909 RTL GROUP 02 Aug 2016 0.03COMMON STOCK 04 Aug 2016

26.000 0.0076.320000Local0.890948
85.661565 0.00 0.83Base

0.74
0.00
0.00 1,985.06

2,228.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1DXPB900 MANZ AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

169.000 0.0031.139500Local0.902242
34.513468 0.00 2.18Base

1.97
0.00
0.00 5,264.55

5,834.96

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

204.000 0.0030.883300Local0.894254
34.535266 0.00 2.64Base

2.36
0.00
0.00 6,302.55

7,047.83

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

7.000 0.0031.315000Local0.895135
34.983550 0.00 0.09Base

0.08
0.00
0.00 219.29

244.98
B1DXPB900 Total

4.41 0.000.00 11,786.39380.000 Local

0.00 4.91 0.00 13,127.77Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1FQQK902 VERBIO VEREINIGTE BIOENERGI 28 Jul 2016COMMON STOCK 01 Aug 2016

917.000 0.005.186200Local0.902242
5.748125 0.00 1.97Base

1.78
0.00
0.00 4,757.53

5,273.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 02 Aug 2016

867.000 0.005.160200Local0.894254
5.770396 0.00 1.88Base

1.68
0.00
0.00 4,475.57

5,004.81
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B1FQQK902 Total

3.46 0.000.00 9,233.101,784.000 Local

0.00 3.85 0.00 10,277.82Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1G3JK900 DELTICOM AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

10.000 0.0015.550000Local0.902242
17.234844 0.00 0.07Base

0.06
0.00
0.00 155.56

172.41

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

89.000 0.0015.611500Local0.894254
17.457568 0.00 0.58Base

0.52
0.00
0.00 1,389.94

1,554.30

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

13.000 0.0015.360400Local0.895135
17.159870 0.00 0.08Base

0.07
0.00
0.00 199.76

223.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

372.000 0.0015.342600Local0.890948
17.220534 0.00 2.40Base

2.14
0.00
0.00 5,709.59

6,408.44
B1G3JK900 Total

2.79 0.000.00 7,454.85484.000 Local

0.00 3.13 0.00 8,358.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1JB4K905 SYMRISE AG 02 Aug 2016 0.03COMMON STOCK 04 Aug 2016

84.000 0.0063.507500Local0.890948
71.280815 0.00 2.24Base

2.00
0.00
0.00 5,336.63

5,989.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1JTY9908 XING AG 28 Jul 2016 0.07COMMON STOCK EUR1.0 01 Aug 2016

178.000 0.00178.163300Local0.902242
197.467309 0.00 13.18Base

11.89
0.00
0.00 31,724.96

35,162.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0802 Aug 2016

51.000 0.00179.568600Local0.894254
200.802680 0.00 3.84Base

3.43
0.00
0.00 9,161.43

10,244.77
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B1JTY9908 Total

15.32 0.000.00 40,886.39229.000 Local

0.00 17.02 0.00 45,407.13Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1SK0S902 FREENET AG 22 Jul 2016COMMON STOCK 22 Jul 2016

41,906.000 0.0024.760000Local0.907729
27.276863 0.00 0.00Base

0.00
0.00
0.00 1,037,592.56

1,143,064.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

690.000 0.0024.835900Local0.890948
27.875813 0.00 7.22Base

6.43
0.00
0.00 17,143.20

19,241.53
B1SK0S902 Total

6.43 0.000.00 1,054,735.7642,596.000 Local

0.00 7.22 0.00 1,162,305.77Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1VP94901 ALSTRIA OFFICE REIT AG 28 Jul 2016 0.01REIT 01 Aug 2016

9,357.000 0.0012.480000Local0.902242
13.832209 0.00 48.53Base

43.79
0.00
0.00 116,819.15

129,476.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

606.000 0.0012.454900Local0.890948
13.979379 0.00 3.18Base

2.83
0.00
0.00 7,550.50

8,474.68
B1VP94901 Total

46.62 0.000.00 124,369.659,963.000 Local

0.00 51.71 0.00 137,951.20Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1Y47Y901 GERRESHEIMER AG 22 Jul 2016COMMON STOCK 22 Jul 2016

14,316.000 0.0074.060000Local0.907729
81.588227 0.00 0.00Base

0.00
0.00
0.00 1,060,242.96

1,168,017.06

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0304 Aug 2016

158.000 0.0076.263500Local0.890948
85.598149 0.00 5.07Base

4.52
0.00
0.00 12,054.15

13,529.58
B1Y47Y901 Total
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4.52 0.000.00 1,072,297.1114,474.000 Local

0.00 5.07 0.00 1,181,546.64Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB2352K905 SAF HOLLAND SA 28 Jul 2016COMMON STOCK EUR.01 01 Aug 2016

3,687.000 0.0010.763400Local0.902242
11.929615 0.00 16.49Base

14.88
0.00
0.00 39,699.54

44,000.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB28SK0904 HAMBURGER HAFEN UND LOGISTIK 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

391.000 0.0014.310800Local0.902242
15.861376 0.00 2.33Base

2.10
0.00
0.00 5,597.62

6,204.12

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

1,390.000 0.0014.205100Local0.894254
15.884860 0.00 8.28Base

7.40
0.00
0.00 19,752.49

22,088.23

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

99.000 0.0014.554200Local0.895135
16.259223 0.00 0.60Base

0.54
0.00
0.00 1,441.41

1,610.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

107.000 0.0014.360000Local0.890948
16.117663 0.00 0.65Base

0.58
0.00
0.00 1,537.10

1,725.24
B28SK0904 Total

10.62 0.000.00 28,328.621,987.000 Local

0.00 11.86 0.00 31,627.86Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB28XLF909 HYPOPORT AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

250.000 0.0096.269100Local0.902242
106.699865 0.00 10.01Base

9.03
0.00
0.00 24,076.31

26,684.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB2R9XL905 ZOOPLUS AG 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

305.000 0.00130.287500Local0.902242
144.404162 0.00 16.51Base

14.90
0.00
0.00 39,752.59

44,059.79

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0502 Aug 2016
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

150.000 0.00128.404700Local0.894254
143.588622 0.00 8.07Base

7.22
0.00
0.00 19,267.93

21,546.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0504 Aug 2016

52.000 0.00128.285600Local0.890948
143.987752 0.00 2.81Base

2.50
0.00
0.00 6,673.35

7,490.17
B2R9XL905 Total

24.62 0.000.00 65,693.87507.000 Local

0.00 27.39 0.00 73,096.33Base

INSTINET U.K. LTD EUR/DEFB3B20H900 SMA SOLAR TECHNOLOGY AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

995.000 0.0046.378400Local0.902242
51.403504 0.00 15.34Base

13.84
0.00
0.00 46,160.35

51,161.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

100.000 0.0044.659300Local0.890948
50.125597 0.00 1.87Base

1.67
0.00
0.00 4,467.60

5,014.43
B3B20H900 Total

15.51 0.000.00 50,627.951,095.000 Local

0.00 17.21 0.00 56,176.26Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB3S3S5906 STROEER SE + CO KGAA 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,266.000 0.0042.582700Local0.902242
47.196539 0.00 40.10Base

36.18
0.00
0.00 96,528.58

106,987.46

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

164.000 0.0040.774400Local0.890948
45.765185 0.00 2.82Base

2.51
0.00
0.00 6,689.51

7,508.31
B3S3S5906 Total

38.69 0.000.00 103,218.092,430.000 Local

0.00 42.92 0.00 114,495.77Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB4RLNR902 NORMA GROUP SE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

2,238.000 0.0047.369000Local0.902242 39.75 0.00 106,051.57
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52.501435 0.00 44.06Base 0.00 117,542.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0202 Aug 2016

372.000 0.0046.947688Local0.894254
52.499276 0.00 7.32Base

6.55
0.00
0.00 17,471.09

19,537.06

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

225.000 0.0046.251300Local0.890948
51.912457 0.00 4.38Base

3.90
0.00
0.00 10,410.44

11,684.68
B4RLNR902 Total

50.20 0.000.00 133,933.102,835.000 Local

0.00 55.76 0.00 148,764.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB4YVF5909 BRENNTAG AG 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

105.000 0.0044.792300Local0.890948
50.274876 0.00 1.98Base

1.76
0.00
0.00 4,704.95

5,280.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB51PVR909 GESCO AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

12.000 0.0070.015000Local0.902242
77.601131 0.00 0.35Base

0.32
0.00
0.00 840.50

931.57

INVESTMENT TECHNOLOGY GROUP LTD EUR/DEF29 Jul 2016 0.0102 Aug 2016

252.000 0.0070.185000Local0.894254
78.484413 0.00 1.98Base

1.77
0.00
0.00 17,688.39

19,780.05
B51PVR909 Total

2.09 0.000.00 18,528.89264.000 Local

0.00 2.33 0.00 20,711.62Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB7VG6L903 TELEFONICA DEUTSCHLAND HOLDI 02 Aug 2016COMMON STOCK 04 Aug 2016

507.000 0.003.658500Local0.890948
4.106300 0.00 0.79Base

0.70
0.00
0.00 1,855.56

2,082.68

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB8K9X7900 GRAND CITY PROPERTIES 28 Jul 2016 0.01COMMON STOCK EUR.1 01 Aug 2016

5,631.000 0.0019.643200Local0.902242 41.48 0.00 110,652.34
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21.771542 0.00 45.97Base 0.00 122,641.53

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

3,767.000 0.0019.748600Local0.894254
22.083882 0.00 31.20Base

27.90
0.00
0.00 74,420.88

83,221.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

657.000 0.0019.780100Local0.890948
22.201183 0.00 5.47Base

4.87
0.00
0.00 13,000.40

14,591.65
B8K9X7900 Total

74.25 0.000.00 198,073.6210,055.000 Local

0.00 82.64 0.00 220,454.37Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB92393907 OSRAM LICHT AG 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

61.000 0.0045.633800Local0.890948
51.219375 0.00 1.17Base

1.04
0.00
0.00 2,784.70

3,125.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB9G6L8900 LEG IMMOBILIEN AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

4,494.000 0.0089.117800Local0.902242
98.773721 0.00 166.46Base

150.19
0.00
0.00 400,645.58

444,055.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0402 Aug 2016

637.000 0.0089.072600Local0.894254
99.605481 0.00 23.80Base

21.28
0.00
0.00 56,760.53

63,472.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0404 Aug 2016

287.000 0.0090.341100Local0.890948
101.398847 0.00 10.91Base

9.72
0.00
0.00 25,937.62

29,112.38
B9G6L8900 Total

181.19 0.000.00 483,343.735,418.000 Local

0.00 201.17 0.00 536,640.43Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBB22L9907 KION GROUP AG 22 Jul 2016COMMON STOCK 22 Jul 2016

13,888.000 0.0048.475000Local0.907729
53.402502 0.00 0.00Base

0.00
0.00
0.00 673,220.80

741,653.95
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

342.000 0.0048.674300Local0.890948
54.632032 0.00 7.00Base

6.24
0.00
0.00 16,652.85

18,691.16
BB22L9907 Total

6.24 0.000.00 689,873.6514,230.000 Local

0.00 7.00 0.00 760,345.11Base

INSTINET U.K. LTD EUR/DEFBBJPFY900 VONOVIA SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,052.000 0.0034.394000Local0.902242
38.120593 0.00 23.46Base

21.17
0.00
0.00 70,597.66

78,246.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

318.000 0.0035.437900Local0.890948
39.775498 0.00 4.75Base

4.23
0.00
0.00 11,273.48

12,653.35
BBJPFY900 Total

25.40 0.000.00 81,871.142,370.000 Local

0.00 28.21 0.00 90,900.27Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBCZM1B902 PROSIEBENSAT.1 MEDIA SE 02 Aug 2016 0.02COMMON STOCK 04 Aug 2016

149.000 0.0040.808400Local0.890948
45.803347 0.00 2.56Base

2.28
0.00
0.00 6,082.73

6,827.26

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBD1NML900 DIC ASSET AG 28 Jul 2016COMMON STOCK 01 Aug 2016

1,900.000 0.008.663400Local0.902242
9.602080 0.00 6.84Base

6.17
0.00
0.00 16,466.63

18,250.79

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

1,757.000 0.008.699700Local0.894254
9.728444 0.00 6.41Base

5.73
0.00
0.00 15,291.10

17,099.28
BD1NML900 Total

11.90 0.000.00 31,757.733,657.000 Local

0.00 13.25 0.00 35,350.07Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBHD66J908 ZEAL NETWORK SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

570.000 0.0036.003800Local0.902242
39.904815 0.00 8.53Base

7.70
0.00
0.00 20,529.87

22,754.28

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBMHTHK908 SLM SOLUTIONS GROUP AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

595.000 0.0024.906900Local0.902242
27.605565 0.00 6.16Base

5.56
0.00
0.00 14,825.17

16,431.48

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

421.000 0.0025.006800Local0.894254
27.963867 0.00 4.42Base

3.95
0.00
0.00 10,531.81

11,777.20
BMHTHK908 Total

9.51 0.000.00 25,356.981,016.000 Local

0.00 10.58 0.00 28,208.68Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBNB4VH908 BRAAS MONIER BUILDING GROUP 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

1,911.000 0.0021.619800Local0.902242
23.962307 0.00 17.17Base

15.49
0.00
0.00 41,330.93

45,809.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBQV0SV900 ZALANDO SE 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

59.000 0.0033.267500Local0.890948
37.339441 0.00 0.83Base

0.74
0.00
0.00 1,963.52

2,203.85

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBR2Z8G908 TLG IMMOBILIEN AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,501.000 0.0019.822600Local0.902242
21.970380 0.00 45.32Base

40.89
0.00
0.00 109,085.01

120,904.38

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

476.000 0.0019.977900Local0.890948
22.423194 0.00 4.01Base

3.57
0.00
0.00 9,513.05

10,677.45
BR2Z8G908 Total

44.46 0.000.00 118,598.065,977.000 Local

0.00 49.33 0.00 131,581.83Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBV0L29904 FERRATUM OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

202.000 0.0021.029900Local0.902242
23.308492 0.00 1.76Base

1.59
0.00
0.00 4,249.63

4,710.08

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

404.000 0.0020.549400Local0.894254
22.979377 0.00 3.48Base

3.11
0.00
0.00 8,305.07

9,287.15

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

51.000 0.0020.082400Local0.895135
22.435052 0.00 0.42Base

0.38
0.00
0.00 1,024.58

1,144.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

52.000 0.0020.067300Local0.890948
22.523537 0.00 0.44Base

0.39
0.00
0.00 1,043.89

1,171.66
BV0L29904 Total

5.47 0.000.00 14,623.17709.000 Local

0.00 6.10 0.00 16,313.50Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBX3JSJ902 SIXT LEASING SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

77.000 0.0019.362100Local0.902242
21.459985 0.00 0.62Base

0.56
0.00
0.00 1,491.44

1,653.04

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

829.000 0.0019.040300Local0.894254
21.291825 0.00 6.62Base

5.92
0.00
0.00 15,790.33

17,657.54

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

37.000 0.0019.207300Local0.895135
21.457434 0.00 0.30Base

0.27
0.00
0.00 710.94

794.23

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0104 Aug 2016

61.000 0.0019.052000Local0.890948
21.383964 0.00 0.49Base

0.44
0.00
0.00 1,162.61

1,304.91
BX3JSJ902 Total
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7.19 0.000.00 19,155.321,004.000 Local

0.00 8.03 0.00 21,409.72Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBYM691907 DEUTSCHE PFANDBRIEFBANK AG 28 Jul 2016COMMON STOCK 01 Aug 2016

4,772.000 0.008.403000Local0.902242
9.313466 0.00 16.67Base

15.04
0.00
0.00 40,114.16

44,460.53

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 02 Aug 2016

4,000.000 0.008.568600Local0.894254
9.581841 0.00 14.37Base

12.85
0.00
0.00 34,287.25

38,341.74

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 04 Aug 2016

858.000 0.008.177100Local0.890948
9.177977 0.00 2.95Base

2.63
0.00
0.00 7,018.58

7,877.65
BYM691907 Total

30.52 0.000.00 81,419.999,630.000 Local

0.00 33.99 0.00 90,679.92Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBYNXBZ909 ADO PROPERTIES SA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,897.000 0.0035.509800Local0.902242
39.357290 0.00 28.00Base

25.26
0.00
0.00 67,387.35

74,688.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF29 Jul 2016 0.0202 Aug 2016

136.000 0.0036.126900Local0.894254
40.398925 0.00 2.06Base

1.84
0.00
0.00 4,915.10

5,496.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

156.000 0.0036.850300Local0.890948
41.360775 0.00 2.42Base

2.16
0.00
0.00 5,750.81

6,454.71
BYNXBZ909 Total

29.26 0.000.00 78,053.262,189.000 Local

0.00 32.48 0.00 86,639.80Base

INSTINET U.K. LTD EUR/DEFBYTBWY901 COVESTRO AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016
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1,275.000 0.0042.035700Local0.902242
46.590272 0.00 17.82Base

16.08
0.00
0.00 53,611.60

59,420.42

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

48.000 0.0041.735000Local0.890948
46.843362 0.00 0.84Base

0.75
0.00
0.00 2,004.03

2,249.32
BYTBWY901 Total

16.83 0.000.00 55,615.631,323.000 Local

0.00 18.66 0.00 61,669.74Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBYY597903 SILTRONIC AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

589.000 0.0015.560300Local0.902242
17.246260 0.00 3.81Base

3.44
0.00
0.00 9,168.46

10,161.86

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

284.000 0.0015.582300Local0.894254
17.424915 0.00 1.86Base

1.66
0.00
0.00 4,427.03

4,950.53

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0103 Aug 2016

102.000 0.0015.710100Local0.895135
17.550537 0.00 0.67Base

0.60
0.00
0.00 1,603.03

1,790.82
BYY597903 Total

5.70 0.000.00 15,198.52975.000 Local

0.00 6.34 0.00 16,903.21Base

50,037,814.130.0014,149.550.001,216,346.000 Local
GERMANY Total

55,416,307.880.0015,694.820.00Base

IRELAND

INSTINET U.K. LTD EUR/GBB307073908 BANK OF IRELAND 28 Jul 2016COMMON STOCK EUR.05 01 Aug 2016

700,580.000 0.000.192900Local0.902242
0.213801 0.00 44.93Base

40.54
1,499.24
1,352.67 136,535.09

151,328.68

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016
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18,745.000 0.000.167900Local0.890948
0.188451 0.00 1.32Base

1.18
35.32
31.47 3,179.94

3,569.16
307073908 Total

41.72 1,384.140.00 139,715.03719,325.000 Local

0.00 46.25 1,534.56 154,897.84Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB405862004 GLANBIA PLC 28 Jul 2016 1 0.01COMMON STOCK EUR.06 02 Aug 2016

12,289.000 0.0017.273500Local0.902242
19.145085 0.00 88.22Base

79.60
2,354.13
2,123.99 214,477.63

237,716.30

JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 0.0102 Aug 2016

2,863.000 0.0017.257100Local0.894254
19.297761 0.00 20.72Base

18.53
553.89
495.32 49,920.93

55,824.11

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 0.0103 Aug 2016

576.000 0.0017.318400Local0.895135
19.347249 0.00 4.18Base

3.74
111.44

99.75 10,078.89
11,259.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 0.0104 Aug 2016

1,083.000 0.0017.099200Local0.890948
19.192141 0.00 7.79Base

6.94
209.25
186.43 18,711.80

21,002.12
405862004 Total

108.81 2,905.490.00 293,189.2516,811.000 Local

0.00 120.91 3,228.71 325,802.16Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB418224002 CRH PLC 28 Jul 2016 0.01COMMON STOCK EUR.32 01 Aug 2016

14,686.000 0.0027.345200Local0.902242
30.308055 0.00 166.92Base

150.60
4,452.44
4,017.17 405,759.38

449,723.44

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 0.0104 Aug 2016

561.000 0.0026.613900Local0.890948
29.871440 0.00 6.29Base

5.60
168.97
150.55 15,086.55

16,933.14
418224002 Total

156.20 4,167.720.00 420,845.9315,247.000 Local
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 173.21 4,621.41 466,656.58Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB433023900 FBD HOLDINGS PLC 28 Jul 2016COMMON STOCK EUR.6 01 Aug 2016

68.000 0.006.181000Local0.902242
6.850712 0.00 0.18Base

0.16
4.66
4.20 424.67

470.68

JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 02 Aug 2016

253.000 0.006.180000Local0.894254
6.910788 0.00 0.66Base

0.59
17.49
15.64 1,579.77

1,766.58

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

9.000 0.006.142400Local0.895135
6.861982 0.00 0.02Base

0.02
0.61
0.55 55.85

62.39

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

1,683.000 0.006.228800Local0.890948
6.991205 0.00 4.41Base

3.93
117.66
104.83 10,591.83

11,888.27
433023900 Total

4.70 125.220.00 12,652.122,013.000 Local

0.00 5.27 140.42 14,187.92Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB449123900 KINGSPAN GROUP PLC 28 Jul 2016 0.01COMMON STOCK EUR.13 01 Aug 2016

12,304.000 0.0021.187600Local0.902242
23.483278 0.00 108.35Base

97.76
2,890.77
2,608.17 263,398.16

291,937.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 0.0104 Aug 2016

865.000 0.0020.768000Local0.890948
23.310002 0.00 7.56Base

6.74
203.03
180.89 18,151.95

20,373.75
449123900 Total

104.50 2,789.060.00 281,550.1113,169.000 Local

0.00 115.91 3,093.80 312,311.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB451957906 KERRY GROUP PLC A 28 Jul 2016 0.03COMMON STOCK EUR.125 01 Aug 2016

2,627.000 0.0075.998900Local0.902242
84.233387 0.00 82.98Base

74.87
2,214.20
1,997.74 201,721.72

223,578.29
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CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 0.0304 Aug 2016

108.000 0.0077.502200Local0.890948
86.988466 0.00 3.52Base

3.14
93.94
83.70 8,457.08

9,492.23
451957906 Total

78.01 2,081.440.00 210,178.802,735.000 Local

0.00 86.50 2,308.14 233,070.52Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBB011Y0909 C+C GROUP PLC 28 Jul 2016 1COMMON STOCK EUR.01 02 Aug 2016

12,464.000 0.003.759000Local0.902242
4.166288 0.00 19.47Base

17.57
520.67
469.77 47,339.52

52,468.76

JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 02 Aug 2016

8,443.000 0.003.698500Local0.894254
4.135850 0.00 13.09Base

11.71
350.58
313.51 31,551.66

35,282.66

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

2,727.000 0.003.674500Local0.895135
4.104967 0.00 4.20Base

3.76
111.94
100.20 10,124.32

11,310.38

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

2,900.000 0.003.709900Local0.890948
4.163992 0.00 4.52Base

4.03
120.76
107.59 10,870.33

12,200.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 105 Aug 2016

2,619.000 0.003.709900Local0.890948
4.163992 0.00 4.09Base

3.64
109.05

97.16 9,817.03
11,018.63

B011Y0909 Total

40.71 1,088.230.00 109,702.8629,153.000 Local

0.00 45.37 1,213.00 122,281.29Base

ASSET TRANSFER AT MARKET NON CASH EUR/GBBB1RR82907 SMURFIT KAPPA GROUP PLC 22 Jul 2016COMMON STOCK EUR.001 22 Jul 2016

32,183.000 0.0021.665000Local0.907729
23.867256 0.00 0.00Base

0.00
0.00
0.00 697,244.70

768,119.89
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CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 0.0104 Aug 2016

1,313.000 0.0020.399200Local0.890948
22.896061 0.00 11.27Base

10.04
302.02
269.09 27,063.28

30,375.82
B1RR82907 Total

10.04 269.090.00 724,307.9833,496.000 Local

0.00 11.27 302.02 798,495.71Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBB1YC2Y908 ORIGIN ENTERPRISES PLC 28 Jul 2016COMMON STOCK EUR.01 01 Aug 2016

5,343.000 0.005.119600Local0.902242
5.674309 0.00 11.37Base

10.26
304.57
274.79 27,639.07

30,633.77

JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 02 Aug 2016

3,305.000 0.005.268500Local0.894254
5.891503 0.00 7.30Base

6.53
196.11
175.37 17,594.29

19,674.82

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

739.000 0.005.391700Local0.895135
6.023337 0.00 1.66Base

1.49
44.51
39.84 4,025.80

4,497.42

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

828.000 0.005.386700Local0.890948
6.046032 0.00 1.87Base

1.67
50.06
44.60 4,506.46

5,058.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

1,244.000 0.005.386696Local0.890948
6.046027 0.00 2.82Base

2.51
75.21
67.01 6,770.57

7,599.29
B1YC2Y908 Total

22.46 601.610.00 60,536.1911,459.000 Local

0.00 25.02 670.46 67,463.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBBBR67J905 GREEN REIT PLC 28 Jul 2016REIT EUR.1 01 Aug 2016

14,611.000 0.001.488700Local0.902242
1.650001 0.00 9.04Base

8.16
242.47
218.76 21,978.32

24,359.67
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JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 02 Aug 2016

15,745.000 0.001.476200Local0.894254
1.650761 0.00 9.75Base

8.72
261.31
233.68 23,485.17

26,262.30

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

5,899.000 0.001.470200Local0.895135
1.642434 0.00 3.63Base

3.25
96.89
86.73 8,762.69

9,789.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

5,703.000 0.001.458000Local0.890948
1.636459 0.00 3.50Base

3.12
93.33
83.15 8,401.24

9,429.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

16,333.000 0.001.458000Local0.890948
1.636459 0.00 10.02Base

8.93
268.69
239.39 24,061.83

27,007.00
BBR67J905 Total

32.18 861.710.00 86,689.2558,291.000 Local

0.00 35.94 962.69 96,847.76Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBBGHQ19909 HIBERNIA REIT PLC 28 Jul 2016REIT EUR.1 01 Aug 2016

24,357.000 0.001.371400Local0.902242
1.519991 0.00 13.89Base

12.53
371.61
335.28 33,751.00

37,407.92

JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 02 Aug 2016

23,340.000 0.001.366700Local0.894254
1.528313 0.00 13.37Base

11.96
358.11
320.24 32,230.98

36,042.31

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

5,682.000 0.001.367900Local0.895135
1.528149 0.00 3.25Base

2.91
86.82
77.72 7,853.04

8,773.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

5,193.000 0.001.368600Local0.890948
1.536117 0.00 3.00Base

2.67
79.77
71.07 7,180.88

8,059.82

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016
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2,014.000 0.001.368600Local0.890948
1.536117 0.00 1.16Base

1.03
30.93
27.56 2,784.95

3,125.83
BGHQ19909 Total

31.10 831.870.00 83,800.8560,586.000 Local

0.00 34.67 927.24 93,408.90Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBBJ34P5909 IRISH RESIDENTIAL PROPERTIES 28 Jul 2016REIT EUR.1 01 Aug 2016

6,642.000 0.001.140000Local0.902242
1.263519 0.00 3.15Base

2.84
83.92
75.72 7,650.44

8,479.37

JP MORGAN SECURITIES PLC EUR/GBB29 Jul 2016 02 Aug 2016

8,916.000 0.001.137700Local0.894254
1.272234 0.00 4.25Base

3.80
113.44
101.44 10,248.97

11,460.92

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

2,062.000 0.001.139800Local0.895135
1.273327 0.00 0.98Base

0.88
26.25
23.50 2,374.65

2,652.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

13,055.000 0.001.139400Local0.890948
1.278863 0.00 6.26Base

5.58
168.36
150.00 15,030.45

16,870.18
BJ34P5909 Total

13.10 350.660.00 35,304.5130,675.000 Local

0.00 14.64 391.97 39,463.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBBLP585906 IRISH CONTINENTAL GROUP PLC 28 Jul 2016UNIT EUR.065 01 Aug 2016

10,150.000 0.004.711200Local0.902242
5.221659 0.00 19.87Base

17.93
531.39
479.44 48,316.05

53,551.10

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB29 Jul 2016 02 Aug 2016

2,882.000 0.004.724500Local0.894254
5.283175 0.00 5.71Base

5.11
153.66
137.41 13,758.53

15,385.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

1,281.000 0.004.731900Local0.890948 2.27 60.62 6,124.45
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5.311084 0.00 2.55Base 68.04 6,874.08
BLP585906 Total

25.31 677.470.00 68,199.0314,313.000 Local

0.00 28.13 753.09 75,810.66Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBBWB8X5903 PERMANENT TSB GROUP HOLDINGS 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

7,394.000 0.002.150100Local0.902242
2.383064 0.00 6.61Base

5.96
177.60
160.23 16,064.03

17,804.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB29 Jul 2016 02 Aug 2016

1,953.000 0.002.138198Local0.894254
2.391041 0.00 1.76Base

1.57
46.70
41.76 4,219.23

4,718.16

CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB01 Aug 2016 03 Aug 2016

577.000 0.002.108600Local0.895135
2.355622 0.00 0.51Base

0.46
13.60
12.17 1,229.29

1,373.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 04 Aug 2016

1,073.000 0.002.089000Local0.890948
2.344694 0.00 0.94Base

0.84
25.16
22.42 2,264.76

2,541.97
BWB8X5903 Total

8.83 236.580.00 23,777.3110,997.000 Local

0.00 9.82 263.06 26,438.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBBWT6H8900 PADDY POWER BETFAIR PLC 28 Jul 2016 0.04COMMON STOCK EUR.09 01 Aug 2016

1,429.000 0.00100.701100Local0.902242
111.612073 0.00 59.81Base

53.96
1,596.33
1,440.27 145,396.10

161,149.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBB02 Aug 2016 0.0404 Aug 2016

54.000 0.00102.543500Local0.890948
115.094820 0.00 2.33Base

2.08
62.15
55.37 5,594.80

6,279.60
BWT6H8900 Total

56.04 1,495.640.00 150,990.901,483.000 Local

0.00 62.14 1,658.48 167,429.38Base
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2,701,440.1219,865.93733.710.001,019,753.000 Local
IRELAND Total

2,994,564.5022,069.05815.050.00Base

ITALY

INSTINET U.K. LTD EUR/IT4405671009 ASSICURAZIONI GENERALI 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

21,374.000 0.0011.258200Local0.902242
12.478027 0.00 80.01Base

72.19
266.70
240.63 240,945.59

267,052.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

796.000 0.0011.393600Local0.890948
12.788176 0.00 3.82Base

3.40
10.18

9.07 9,081.78
10,193.39

405671009 Total

75.59 249.700.00 250,027.3722,170.000 Local

0.00 83.83 276.88 277,245.46Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4406398008 ASTM SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

1,989.000 0.009.831300Local0.902242
10.896522 0.00 8.12Base

7.33
21.67
19.55 19,581.34

21,702.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

949.000 0.009.932600Local0.894254
11.107135 0.00 3.95Base

3.53
10.55

9.43 9,439.00
10,555.17

406398008 Total

10.86 28.980.00 29,020.342,938.000 Local

0.00 12.07 32.22 32,258.15Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407216001 BANCA POPOLARE DI MILANO 22 Jul 2016COMMON STOCK 22 Jul 2016

1,890,982.000 0.000.428000Local0.907729
0.471506 0.00 0.00Base

0.00
0.00
0.00 809,340.30

891,610.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

26,546.000 0.000.395600Local0.890948
0.444021 0.00 4.42Base

3.94
11.79
10.50 10,516.04

11,803.20
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407216001 Total

3.94 10.500.00 819,856.341,917,528.000 Local

0.00 4.42 11.79 903,413.25Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4407236009 CREDITO VALTELLINESE SCARL 28 Jul 2016COMMON STOCK 01 Aug 2016

91,255.000 0.000.384000Local0.902242
0.425606 0.00 14.56Base

13.14
38.84
35.04 35,090.10

38,892.12

INSTINET U.K. LTD EUR/IT4407683002 INTESA SANPAOLO 28 Jul 2016COMMON STOCK EUR.52 01 Aug 2016

317,409.000 0.001.947700Local0.902242
2.158733 0.00 205.57Base

185.47
685.20
618.22 619,021.20

686,092.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

8,646.000 0.001.882400Local0.890948
2.112806 0.00 6.85Base

6.10
18.27
16.28 16,297.61

18,292.44
407683002 Total

191.57 634.500.00 635,318.81326,055.000 Local

0.00 212.42 703.47 704,384.64Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4407684000 INTESA SANPAOLO RSP 02 Aug 2016PREFERRED STOCK 04 Aug 2016

635.000 0.001.802000Local0.890948
2.022565 0.00 0.48Base

0.43
1.28
1.14 1,145.84

1,286.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4410351902 CAIRO COMMUNICATIONS SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

2,065.000 0.004.005200Local0.902242
4.439164 0.00 3.44Base

3.10
0.00
0.00 8,273.84

9,170.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4411522907 BANCA POPOLARE DI SONDRIO 28 Jul 2016COMMON STOCK EUR3. 01 Aug 2016

22,861.000 0.002.412900Local0.902242
2.674338 0.00 22.93Base

20.69
61.14
55.16 55,237.16

61,222.11

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

14,108.000 0.002.425300Local0.894254
2.712093 0.00 14.35Base

12.83
38.27
34.22 34,263.18

38,314.82
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

4,451.000 0.002.243500Local0.890948
2.518104 0.00 4.20Base

3.74
11.21

9.99 9,999.55
11,223.49

411522907 Total

37.26 99.370.00 99,499.8941,420.000 Local

0.00 41.48 110.62 110,760.42Base

INSTINET U.K. LTD EUR/IT4411609902 BANCA POPOL EMILIA ROMAGNA 28 Jul 2016COMMON STOCK EUR3. 01 Aug 2016

39,422.000 0.003.587400Local0.902242
3.976095 0.00 47.03Base

42.43
156.74
141.42 141,606.33

156,949.39

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

2,998.000 0.003.313000Local0.890948
3.718511 0.00 4.18Base

3.72
11.15

9.93 9,946.02
11,163.41

411609902 Total

46.15 151.350.00 151,552.3542,420.000 Local

0.00 51.21 167.89 168,112.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4416237006 CIR SPA 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

4,082.000 0.001.011300Local0.902242
1.120874 0.00 1.72Base

1.55
4.58
4.13 4,133.81

4,581.71

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

21,390.000 0.001.022900Local0.894254
1.143858 0.00 9.17Base

8.20
24.47
21.88 21,909.91

24,500.77

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

1,779.000 0.001.002700Local0.895135
1.120166 0.00 0.75Base

0.67
1.99
1.78 1,786.25

1,995.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

2,057.000 0.000.966700Local0.890948
1.085024 0.00 0.84Base

0.75
2.23
1.99 1,991.24

2,234.97
416237006 Total
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11.17 29.780.00 29,821.2129,308.000 Local

0.00 12.48 33.27 33,312.96Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4425335007 DANIELI + CO 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

769.000 0.0017.645800Local0.902242
19.557724 0.00 5.64Base

5.09
15.04
13.57 13,588.28

15,060.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 0.0102 Aug 2016

233.000 0.0017.699700Local0.894254
19.792699 0.00 1.73Base

1.55
4.61
4.12 4,129.70

4,618.04
425335007 Total

6.64 17.690.00 17,717.981,002.000 Local

0.00 7.37 19.65 19,678.61Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4425337003 DANIELI + CO RSP 28 Jul 2016 0.01PREFERRED STOCK 01 Aug 2016

786.000 0.0013.227500Local0.902242
14.660701 0.00 4.32Base

3.90
11.53
10.40 10,411.12

11,539.17

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 0.0102 Aug 2016

2,354.000 0.0013.207500Local0.894254
14.769294 0.00 13.04Base

11.66
34.77
31.09 31,133.21

34,814.73
425337003 Total

15.56 41.490.00 41,544.333,140.000 Local

0.00 17.36 46.30 46,353.90Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4441901907 BREMBO SPA 22 Jul 2016COMMON STOCK NPV 22 Jul 2016

14,439.000 0.0049.180000Local0.907729
54.179166 0.00 0.00Base

0.00
0.00
0.00 710,110.02

782,292.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0204 Aug 2016

167.000 0.0051.816500Local0.890948
58.158838 0.00 3.65Base

3.25
9.71
8.65 8,665.26

9,725.89
441901907 Total

3.25 8.650.00 718,775.2814,606.000 Local
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0.00 3.65 9.71 792,018.87Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4449221001 ITALMOBILIARE SPA 28 Jul 2016 0.02COMMON STOCK NPV 01 Aug 2016

376.000 0.0038.729700Local0.902242
42.926066 0.00 6.05Base

5.46
16.14
14.56 14,582.39

16,162.39

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 0.0202 Aug 2016

184.000 0.0038.883700Local0.894254
43.481718 0.00 3.00Base

2.68
8.00
7.15 7,164.43

8,011.63
449221001 Total

8.14 21.710.00 21,746.82560.000 Local

0.00 9.05 24.14 24,174.02Base

INSTINET U.K. LTD EUR/IT4449222009 ITALMOBILIARE SPA RSP 28 Jul 2016 0.01PREFERRED STOCK 01 Aug 2016

1,361.000 0.0029.883000Local0.902242
33.120826 0.00 13.52Base

12.20
45.08
40.67 40,723.63

45,136.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4455799908 INDUSTRIA MACCHINE AUTOMATIC 28 Jul 2016 0.02COMMON STOCK EUR.52 01 Aug 2016

1,236.000 0.0052.284400Local0.902242
57.949419 0.00 26.86Base

24.23
71.62
64.62 64,712.37

71,723.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0204 Aug 2016

115.000 0.0051.868261Local0.890948
58.216934 0.00 2.51Base

2.24
6.69
5.96 5,973.05

6,704.15
455799908 Total

26.47 70.580.00 70,685.421,351.000 Local

0.00 29.37 78.31 78,428.11Base

INSTINET U.K. LTD EUR/IT4457481000 MEDIOBANCA SPA 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

11,918.000 0.006.021100Local0.902242
6.673487 0.00 23.86Base

21.53
79.54
71.76 71,852.76

79,638.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

386.000 0.005.988800Local0.890948 0.87 2.31 2,314.86
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6.721829 0.00 0.98Base 2.59 2,598.20
457481000 Total

22.40 74.070.00 74,167.6212,304.000 Local

0.00 24.84 82.13 82,236.21Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4464373901 TOD S SPA 28 Jul 2016 1 0.02COMMON STOCK EUR2.0 02 Aug 2016

1,093.000 0.0052.103100Local0.902242
57.748475 0.00 23.67Base

21.36
63.12
56.95 57,027.00

63,205.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0204 Aug 2016

99.000 0.0049.784300Local0.890948
55.877896 0.00 2.08Base

1.85
5.53
4.93 4,935.43

5,539.53
464373901 Total

23.21 61.880.00 61,962.431,192.000 Local

0.00 25.75 68.65 68,745.41Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4472699909 LA DORIA SPA 28 Jul 2016COMMON STOCK EUR1.22 01 Aug 2016

404.000 0.0011.905900Local0.902242
13.195905 0.00 2.00Base

1.80
0.00
0.00 4,811.78

5,333.14

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

476.000 0.0011.869700Local0.894254
13.273298 0.00 2.37Base

2.12
0.00
0.00 5,652.10

6,320.46
472699909 Total

3.92 0.000.00 10,463.88880.000 Local

0.00 4.37 0.00 11,653.60Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4473102903 CATTOLICA ASSICURAZIONI SCRL 22 Jul 2016COMMON STOCK EUR3.0 22 Jul 2016

69,435.000 0.006.155000Local0.907729
6.780658 0.00 0.00Base

0.00
0.00
0.00 427,372.43

470,815.00

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,357.000 0.006.198400Local0.890948
6.957084 0.00 3.54Base

3.15
9.44
8.41 8,422.79

9,453.74
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473102903 Total

3.15 8.410.00 435,795.2270,792.000 Local

0.00 3.54 9.44 480,268.74Base

INSTINET U.K. LTD EUR/IT4476876008 SAIPEM SPA 28 Jul 2016COMMON STOCK NPV 01 Aug 2016

106,695.000 0.000.403500Local0.902242
0.447219 0.00 14.32Base

12.92
47.71
43.05 43,107.40

47,778.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

4,150.000 0.000.371000Local0.890948
0.416410 0.00 0.65Base

0.58
1.73
1.54 1,541.77

1,730.48
476876008 Total

13.50 44.590.00 44,649.17110,845.000 Local

0.00 14.97 49.44 49,508.57Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4478321904 IREN SPA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

43,575.000 0.001.436400Local0.902242
1.592034 0.00 26.01Base

23.47
69.37
62.59 62,677.19

69,468.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

4,097.000 0.001.454600Local0.890948
1.632643 0.00 2.50Base

2.23
6.69
5.96 5,967.69

6,698.14
478321904 Total

25.70 68.550.00 68,644.8847,672.000 Local

0.00 28.51 76.06 76,166.41Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4478431901 REPLY SPA 28 Jul 2016 0.05COMMON STOCK EUR.52 01 Aug 2016

63.000 0.00128.544400Local0.902242
142.472197 0.00 3.37Base

3.04
8.98
8.10 8,109.44

8,988.10

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 0.0502 Aug 2016

246.000 0.00128.524000Local0.894254
143.722030 0.00 13.26Base

11.86
35.36
31.62 31,660.38

35,404.24
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 0.0503 Aug 2016

21.000 0.00127.819000Local0.895135
142.792987 0.00 1.13Base

1.01
2.99
2.68 2,687.89

3,002.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0504 Aug 2016

16.000 0.00127.666700Local0.890948
143.293099 0.00 0.86Base

0.77
2.29
2.04 2,045.48

2,295.85

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0504 Aug 2016

35.000 0.00127.666571Local0.890948
143.292954 0.00 1.89Base

1.68
5.02
4.47 4,474.48

5,022.16
478431901 Total

18.36 48.910.00 48,977.67381.000 Local

0.00 20.51 54.64 54,713.13Base

INSTINET U.K. LTD EUR/IT4480065903 LUXOTTICA GROUP SPA 28 Jul 2016 0.01COMMON STOCK EUR.06 01 Aug 2016

3,009.000 0.0043.241800Local0.902242
47.927053 0.00 43.26Base

39.03
144.21
130.11 130,283.72

144,399.97

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0204 Aug 2016

115.000 0.0042.603500Local0.890948
47.818167 0.00 2.07Base

1.84
5.50
4.90 4,906.14

5,506.65
480065903 Total

40.87 135.010.00 135,189.863,124.000 Local

0.00 45.33 149.71 149,906.62Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4493005003 VITTORIA ASSICURAZIONI SPA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

175.000 0.008.877600Local0.902242
9.839489 0.00 0.64Base

0.58
1.72
1.55 1,555.71

1,724.27

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

1,582.000 0.009.142700Local0.894254
10.223829 0.00 6.06Base

5.42
16.17
14.46 14,483.63

16,196.33
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

75.000 0.009.186100Local0.895135
10.262251 0.00 0.29Base

0.26
0.77
0.69 689.91

770.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

120.000 0.009.170800Local0.890948
10.293306 0.00 0.46Base

0.41
1.23
1.10 1,102.01

1,236.90
493005003 Total

6.67 17.800.00 17,831.261,952.000 Local

0.00 7.45 19.89 19,928.23Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4507794907 MEDIASET SPA 28 Jul 2016COMMON STOCK EUR.52 01 Aug 2016

62,912.000 0.003.045900Local0.902242
3.375924 0.00 79.65Base

71.86
212.38
191.62 191,887.14

212,678.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

4,873.000 0.002.658300Local0.890948
2.983676 0.00 5.45Base

4.86
14.54
12.95 12,971.71

14,559.45
507794907 Total

76.72 204.570.00 204,858.8567,785.000 Local

0.00 85.10 226.92 227,237.58Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4516140902 INTERPUMP GROUP SPA 28 Jul 2016 0.01COMMON STOCK EUR.52 01 Aug 2016

5,830.000 0.0014.451400Local0.902242
16.017210 0.00 35.01Base

31.59
93.38
84.25 84,367.50

93,508.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

566.000 0.0014.466100Local0.890948
16.236750 0.00 3.45Base

3.07
9.19
8.19 8,199.07

9,202.64
516140902 Total

34.66 92.440.00 92,566.576,396.000 Local

0.00 38.46 102.57 102,711.37Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4525620902 AUTOGRILL SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

10,584.000 0.007.697300Local0.902242
8.531303 0.00 33.86Base

30.55
90.30
81.47 81,580.24

90,419.47

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

743.000 0.007.649500Local0.890948
8.585798 0.00 2.39Base

2.13
6.38
5.68 5,691.39

6,388.02
525620902 Total

32.68 87.150.00 87,271.6311,327.000 Local

0.00 36.25 96.68 96,807.49Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4533709903 ERG SPA 22 Jul 2016COMMON STOCK EUR.1 22 Jul 2016

50,139.000 0.0010.190000Local0.907729
11.225817 0.00 0.00Base

0.00
0.00
0.00 510,916.41

562,851.26

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4549913903 A2A SPA 28 Jul 2016COMMON STOCK EUR.52 01 Aug 2016

127,933.000 0.001.266800Local0.902242
1.404058 0.00 67.35Base

60.77
179.63
162.07 162,288.36

179,872.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

8,485.000 0.001.266600Local0.890948
1.421632 0.00 4.52Base

4.03
12.07
10.75 10,761.88

12,079.13
549913903 Total

64.80 172.820.00 173,050.24136,418.000 Local

0.00 71.87 191.70 191,951.45Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4572812907 ACEA SPA 22 Jul 2016COMMON STOCK EUR5.16 22 Jul 2016

64,032.000 0.0010.640000Local0.907729
11.721560 0.00 0.00Base

0.00
0.00
0.00 681,300.48

750,554.93

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

363.000 0.0012.450000Local0.890948
13.973880 0.00 1.90Base

1.69
5.07
4.52 4,525.56

5,079.49
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572812907 Total

1.69 4.520.00 685,826.0464,395.000 Local

0.00 1.90 5.07 755,634.42Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4573144904 TREVI FINANZIARIA INDUSTRIAL 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

6,158.000 0.001.174800Local0.902242
1.302090 0.00 3.00Base

2.71
0.00
0.00 7,237.13

8,021.27

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

949.000 0.001.180000Local0.894254
1.319536 0.00 0.47Base

0.42
0.00
0.00 1,120.24

1,252.71
573144904 Total

3.13 0.000.00 8,357.377,107.000 Local

0.00 3.47 0.00 9,273.98Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4578220907 BUZZI UNICEM SPA 22 Jul 2016COMMON STOCK EUR.6 22 Jul 2016

26,963.000 0.0017.430000Local0.907729
19.201766 0.00 0.00Base

0.00
0.00
0.00 469,965.09

517,737.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

389.000 0.0017.557900Local0.890948
19.706986 0.00 2.87Base

2.56
7.67
6.83 6,839.41

7,676.55
578220907 Total

2.56 6.830.00 476,804.5027,352.000 Local

0.00 2.87 7.67 525,413.77Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4578228900 BUZZI UNICEM SPA RSP 22 Jul 2016PREFERRED STOCK 22 Jul 2016

88,543.000 0.009.450000Local0.907729
10.410596 0.00 0.00Base

0.00
0.00
0.00 836,731.35

921,785.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4580813905 BENI STABILI SPA 28 Jul 2016REIT EUR.1 01 Aug 2016

83,674.000 0.000.578300Local0.902242
0.640959 0.00 20.12Base

18.15
53.63
48.39 48,455.21

53,705.34
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

9,045.000 0.000.580200Local0.890948
0.651216 0.00 2.21Base

1.97
5.89
5.25 5,255.13

5,898.36
580813905 Total

20.12 53.640.00 53,710.3492,719.000 Local

0.00 22.33 59.52 59,603.70Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4583620901 GRUPPO EDITORIALE L ESPRESSO 28 Jul 2016COMMON STOCK EUR.15 01 Aug 2016

1,859.000 0.000.770400Local0.902242
0.853873 0.00 0.60Base

0.54
0.00
0.00 1,432.71

1,587.94

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

6,507.000 0.000.763200Local0.894254
0.853449 0.00 2.08Base

1.86
0.00
0.00 4,968.00

5,555.47

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

913.000 0.000.770700Local0.895135
0.860987 0.00 0.29Base

0.26
0.00
0.00 703.91

786.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,194.000 0.000.767900Local0.890948
0.861891 0.00 0.38Base

0.34
0.00
0.00 917.21

1,029.48
583620901 Total

3.00 0.000.00 8,021.8310,473.000 Local

0.00 3.35 0.00 8,959.26Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4593201908 DEA CAPITAL SPA 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

1,765.000 0.001.033800Local0.902242
1.145812 0.00 0.75Base

0.68
0.00
0.00 1,825.34

2,023.12

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

4,687.000 0.001.036700Local0.894254
1.159290 0.00 2.04Base

1.82
0.00
0.00 4,860.83

5,435.63
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 104 Aug 2016

703.000 0.001.033200Local0.895135
1.154239 0.00 0.30Base

0.27
0.00
0.00 726.61

811.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

829.000 0.001.031000Local0.890948
1.157194 0.00 0.36Base

0.32
0.00
0.00 855.02

959.67
593201908 Total

3.09 0.000.00 8,267.807,984.000 Local

0.00 3.45 0.00 9,230.15Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4597593904 ITALCEMENTI SPA 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

16,097.000 0.0010.592600Local0.902242
11.740309 0.00 70.87Base

63.94
188.98
170.51 170,743.53

189,243.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

296.000 0.0010.590000Local0.890948
11.886216 0.00 1.32Base

1.18
3.51
3.13 3,138.95

3,523.16
597593904 Total

65.12 173.640.00 173,882.4816,393.000 Local

0.00 72.19 192.49 192,766.77Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4713525905 CREDITO EMILIANO SPA 22 Jul 2016COMMON STOCK EUR1.0 22 Jul 2016

74,353.000 0.005.830000Local0.907729
6.422622 0.00 0.00Base

0.00
0.00
0.00 433,477.99

477,541.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4714409901 BIESSE SPA 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

729.000 0.0012.620300Local0.902242
13.987711 0.00 3.82Base

3.45
0.00
0.00 9,203.65

10,200.87

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 0.0102 Aug 2016

375.000 0.0012.670400Local0.894254
14.168681 0.00 1.99Base

1.78
0.00
0.00 4,753.18

5,315.25

Books Closed Prepared by State StreetPage 630



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

714409901 Total

5.23 0.000.00 13,956.831,104.000 Local

0.00 5.81 0.00 15,516.12Base

INSTINET U.K. LTD EUR/IT4714456902 ENEL SPA 28 Jul 2016 1COMMON STOCK EUR1. 02 Aug 2016

108,953.000 0.004.015700Local0.902242
4.450801 0.00 145.48Base

131.26
484.93
437.52 438,091.34

485,558.58

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

5,196.000 0.004.049300Local0.890948
4.544934 0.00 8.86Base

7.89
23.62
21.04 21,069.09

23,647.95
714456902 Total

139.15 458.560.00 459,160.43114,149.000 Local

0.00 154.34 508.55 509,206.53Base

INSTINET U.K. LTD EUR/IT4714505906 ENI SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

45,068.000 0.0013.914700Local0.902242
15.422359 0.00 208.51Base

188.13
695.06
627.11 627,922.94

695,958.45

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

1,733.000 0.0013.185500Local0.890948
14.799405 0.00 9.62Base

8.57
25.65
22.85 22,881.89

25,682.63
714505906 Total

196.70 649.960.00 650,804.8346,801.000 Local

0.00 218.13 720.71 721,641.08Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714862901 CEMENTIR HOLDING SPA 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

82,762.000 0.003.640000Local0.907729
4.010007 0.00 0.00Base

0.00
0.00
0.00 301,253.68

331,876.23

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4716951900 DE LONGHI SPA 28 Jul 2016 0.01COMMON STOCK EUR1.5 01 Aug 2016

2,694.000 0.0022.403100Local0.902242
24.830478 0.00 25.08Base

22.63
66.89
60.35 60,436.93

66,985.28
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JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 0.0102 Aug 2016

2,224.000 0.0022.292300Local0.894254
24.928376 0.00 20.79Base

18.59
55.44
49.58 49,646.25

55,516.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

368.000 0.0022.229800Local0.890948
24.950727 0.00 3.45Base

3.07
9.18
8.18 8,191.82

9,194.50
716951900 Total

44.29 118.110.00 118,275.005,286.000 Local

0.00 49.32 131.51 131,696.72Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4724208905 BANCA IFIS SPA 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

64,186.000 0.0019.550000Local0.907729
21.537265 0.00 0.00Base

0.00
0.00
0.00 1,254,836.30

1,382,390.89

INSTINET U.K. LTD EUR/IT4725147904 SNAM SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

64,824.000 0.005.205200Local0.902242
5.769184 0.00 112.20Base

101.23
373.98
337.42 337,860.53

374,467.75

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,670.000 0.005.145000Local0.890948
5.774748 0.00 3.61Base

3.22
9.64
8.59 8,603.96

9,657.08
725147904 Total

104.45 346.010.00 346,464.4966,494.000 Local

0.00 115.81 383.62 384,124.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4726480908 JUVENTUS FOOTBALL CLUB SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

31,529.000 0.000.293000Local0.902242
0.324747 0.00 3.83Base

3.46
0.00
0.00 9,241.46

10,242.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

5,134.000 0.000.292800Local0.894254
0.327424 0.00 0.63Base

0.56
0.00
0.00 1,503.80

1,681.63
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726480908 Total

4.02 0.000.00 10,745.2636,663.000 Local

0.00 4.46 0.00 11,924.40Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4730742905 SIAS SPA 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

3,509.000 0.008.044500Local0.902242
8.916122 0.00 11.74Base

10.59
31.29
28.23 28,266.97

31,329.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

2,098.000 0.008.105500Local0.894254
9.063980 0.00 7.13Base

6.38
19.02
17.01 17,028.73

19,042.39
730742905 Total

16.97 45.240.00 45,295.705,607.000 Local

0.00 18.87 50.31 50,372.09Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4731544904 ACTELIOS SPA 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

3,168.000 0.000.751900Local0.902242
0.833368 0.00 0.99Base

0.89
0.00
0.00 2,382.91

2,641.10

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

5,051.000 0.000.749400Local0.894254
0.838017 0.00 1.59Base

1.42
0.00
0.00 3,786.64

4,234.41

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

1,061.000 0.000.755500Local0.895135
0.844007 0.00 0.34Base

0.30
0.00
0.00 801.89

895.83
731544904 Total

2.61 0.000.00 6,971.449,280.000 Local

0.00 2.92 0.00 7,771.34Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4737654905 ASTALDI SPA 22 Jul 2016COMMON STOCK EUR2. 22 Jul 2016

64,309.000 0.004.020000Local0.907729
4.428635 0.00 0.00Base

0.00
0.00
0.00 258,522.18

284,801.06
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INSTINET U.K. LTD EUR/IT4753851906 TENARIS SA 28 Jul 2016COMMON STOCK USD1. 01 Aug 2016

5,111.000 0.0012.085000Local0.902242
13.394411 0.00 20.54Base

18.53
0.00
0.00 61,784.97

68,479.38

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

322.000 0.0011.412300Local0.890948
12.809165 0.00 1.55Base

1.38
0.00
0.00 3,676.14

4,126.10
753851906 Total

19.91 0.000.00 65,461.115,433.000 Local

0.00 22.09 0.00 72,605.48Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4759800907 HERA SPA 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

55,040.000 0.002.495500Local0.902242
2.765888 0.00 57.09Base

51.51
152.23
137.35 137,541.18

152,443.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

3,211.000 0.002.561700Local0.890948
2.875252 0.00 3.46Base

3.08
9.24
8.23 8,236.93

9,245.13
759800907 Total

54.59 145.580.00 145,778.1158,251.000 Local

0.00 60.55 161.47 161,688.91Base

INSTINET U.K. LTD EUR/IT4762222909 UBI BANCA SPA 28 Jul 2016COMMON STOCK EUR2.5 01 Aug 2016

25,829.000 0.002.753700Local0.902242
3.052064 0.00 23.65Base

21.34
78.84
71.13 71,217.79

78,934.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

614.000 0.002.544000Local0.890948
2.855385 0.00 0.66Base

0.59
1.75
1.56 1,564.17

1,755.62
762222909 Total

21.93 72.690.00 72,781.9626,443.000 Local

0.00 24.31 80.59 80,689.86Base
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INSTINET U.K. LTD EUR/IT4763439908 TELECOM ITALIA SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

803,175.000 0.000.748600Local0.902242
0.829711 0.00 199.92Base

180.38
666.41
601.26 602,038.45

667,269.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

6,899.000 0.000.752700Local0.890948
0.844830 0.00 2.19Base

1.95
5.83
5.19 5,200.02

5,836.50
763439908 Total

182.33 606.450.00 607,238.47810,074.000 Local

0.00 202.11 672.24 673,105.87Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4763440906 TELECOM ITALIA RSP 28 Jul 2016COMMON STOCK 01 Aug 2016

478,163.000 0.000.604200Local0.902242
0.669665 0.00 120.08Base

108.34
320.21
288.91 289,303.33

320,649.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

4,107.000 0.000.605000Local0.890948
0.679052 0.00 1.04Base

0.93
2.78
2.48 2,488.15

2,792.70
763440906 Total

109.27 291.390.00 291,791.48482,270.000 Local

0.00 121.12 322.99 323,442.07Base

INSTINET U.K. LTD EUR/IT4766716906 ATLANTIA SPA 28 Jul 2016 0.01COMMON STOCK EUR1.0 01 Aug 2016

3,269.000 0.0022.340600Local0.902242
24.761206 0.00 24.28Base

21.91
80.94
73.03 73,126.36

81,049.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

281.000 0.0022.306900Local0.890948
25.037264 0.00 2.64Base

2.35
7.04
6.27 6,276.86

7,045.15
766716906 Total

24.26 79.300.00 79,403.223,550.000 Local

0.00 26.92 87.98 88,094.76Base
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INSTINET U.K. LTD EUR/IT4ACI01A0K7 UNICREDIT SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

109,062.000 0.002.148400Local0.902242
2.381179 0.00 77.91Base

70.29
259.70
234.31 234,613.40

260,033.78

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

3,456.000 0.001.889000Local0.890948
2.120214 0.00 2.75Base

2.45
7.33
6.53 6,537.36

7,337.53
ACI01A0K7 Total

72.74 240.840.00 241,150.76112,518.000 Local

0.00 80.66 267.03 267,371.31Base

INSTINET U.K. LTD EUR/IT4ACI01TKW8 UNIPOL GRUPPO FINANZIARIO SP 28 Jul 2016COMMON STOCK 01 Aug 2016

35,144.000 0.002.503300Local0.902242
2.774533 0.00 29.25Base

26.39
97.51
87.98 88,090.35

97,634.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

3,334.000 0.002.343400Local0.890948
2.630232 0.00 3.29Base

2.93
8.77
7.81 7,823.64

8,781.25
ACI01TKW8 Total

29.32 95.790.00 95,913.9938,478.000 Local

0.00 32.54 106.28 106,416.20Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI01VLQ5 BRUNELLO CUCINELLI SPA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

1,307.000 0.0016.737000Local0.902242
18.550455 0.00 9.09Base

8.20
24.25
21.88 21,905.34

24,278.79

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 0.0102 Aug 2016

950.000 0.0016.651700Local0.894254
18.620772 0.00 6.63Base

5.93
17.69
15.82 15,840.87

17,714.06
ACI01VLQ5 Total

14.13 37.700.00 37,746.212,257.000 Local

0.00 15.72 41.94 41,992.85Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI06WQZ3 CNH INDUSTRIAL NV 28 Jul 2016 1COMMON STOCK EUR.01 02 Aug 2016

80,636.000 0.006.546100Local0.902242
7.255371 0.00 219.39Base

197.94
0.00
0.00 528,049.26

585,263.44

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

693.000 0.006.121300Local0.890948
6.870547 0.00 1.78Base

1.59
0.00
0.00 4,243.65

4,763.07
ACI06WQZ3 Total

199.53 0.000.00 532,292.9181,329.000 Local

0.00 221.17 0.00 590,026.51Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI07BQ96 MONCLER SPA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

11,259.000 0.0015.723300Local0.902242
17.426921 0.00 73.58Base

66.39
196.21
177.03 177,272.05

196,479.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

741.000 0.0015.305000Local0.890948
17.178331 0.00 4.77Base

4.25
12.73
11.34 11,356.60

12,746.65
ACI07BQ96 Total

70.64 188.370.00 188,628.6512,000.000 Local

0.00 78.35 208.94 209,226.14Base

INSTINET U.K. LTD EUR/IT4ACI07ZDB2 BANCO POPOLARE SC 28 Jul 2016 1COMMON STOCK 02 Aug 2016

67,736.000 0.002.508200Local0.902242
2.779964 0.00 56.49Base

50.97
188.31
169.90 170,116.31

188,548.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

4,906.000 0.002.297100Local0.890948
2.578265 0.00 4.75Base

4.23
12.65
11.27 11,285.07

12,666.36
ACI07ZDB2 Total

55.20 181.170.00 181,401.3872,642.000 Local

0.00 61.24 200.96 201,214.79Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI0854F8 ANIMA HOLDING SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

18,326.000 0.004.571100Local0.902242
5.066379 0.00 34.81Base

31.41
92.85
83.77 83,885.16

92,974.12

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,759.000 0.004.325900Local0.890948
4.855390 0.00 3.20Base

2.85
8.54
7.61 7,619.72

8,552.37
ACI0854F8 Total

34.26 91.380.00 91,504.8820,085.000 Local

0.00 38.01 101.39 101,526.49Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI08ND93 CERVED INFORMATION SOLUTIONS 28 Jul 2016COMMON STOCK 01 Aug 2016

9,901.000 0.007.416800Local0.902242
8.220411 0.00 30.52Base

27.54
81.39
73.43 73,534.71

81,502.20

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

6,089.000 0.007.489300Local0.894254
8.374914 0.00 19.12Base

17.10
50.99
45.60 45,665.05

51,064.97

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,229.000 0.007.505000Local0.890948
8.423612 0.00 3.88Base

3.46
10.35

9.22 9,236.33
10,366.86

ACI08ND93 Total

48.10 128.250.00 128,436.0917,219.000 Local

0.00 53.52 142.73 142,934.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI08NDN2 FINCANTIERI SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

16,901.000 0.000.382700Local0.902242
0.424166 0.00 2.69Base

2.43
7.17
6.47 6,476.91

7,178.68

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

24,682.000 0.000.388600Local0.894254
0.434552 0.00 4.03Base

3.60
10.72

9.59 9,604.62
10,740.37

ACI08NDN2 Total
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6.03 16.060.00 16,081.5341,583.000 Local

0.00 6.72 17.89 17,919.05Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI09N1H7 FIAT CHRYSLER AUTOMOBILES NV 02 Aug 2016COMMON STOCK EUR.01 04 Aug 2016

613.000 0.005.497200Local0.890948
6.170057 0.00 1.41Base

1.26
0.00
0.00 3,371.04

3,783.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI09Y274 RAI WAY SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

849.000 0.004.159700Local0.902242
4.610404 0.00 1.46Base

1.32
3.91
3.53 3,536.44

3,919.61

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

3,810.000 0.004.104500Local0.894254
4.589859 0.00 6.55Base

5.86
17.49
15.64 15,659.65

17,511.41

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

370.000 0.004.157100Local0.895135
4.644104 0.00 0.65Base

0.58
1.72
1.54 1,540.25

1,720.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

2,826.000 0.004.120600Local0.890948
4.624961 0.00 4.90Base

4.37
13.06
11.64 11,660.83

13,088.12
ACI09Y274 Total

12.13 32.350.00 32,397.177,855.000 Local

0.00 13.56 36.18 36,239.83Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI0CV4K5 INFRASTRUTTURE WIRELESS ITAL 28 Jul 2016COMMON STOCK 01 Aug 2016

12,179.000 0.004.465300Local0.902242
4.949116 0.00 22.60Base

20.39
60.27
54.38 54,457.66

60,358.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

7,457.000 0.004.453400Local0.894254
4.980017 0.00 13.92Base

12.45
37.14
33.21 33,254.66

37,187.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016
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1,045.000 0.004.406700Local0.890948
4.946080 0.00 1.94Base

1.73
5.17
4.61 4,611.34

5,175.77
ACI0CV4K5 Total

34.57 92.200.00 92,323.6620,681.000 Local

0.00 38.46 102.58 102,720.96Base

INSTINET U.K. LTD EUR/IT4ACI0HG9S1 POSTE ITALIANE SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

9,390.000 0.006.176400Local0.902242
6.845613 0.00 19.29Base

17.40
64.28
58.00 58,071.80

64,363.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

356.000 0.005.961000Local0.890948
6.690626 0.00 0.90Base

0.80
2.38
2.12 2,125.04

2,385.14
ACI0HG9S1 Total

18.20 60.120.00 60,196.849,746.000 Local

0.00 20.19 66.66 66,749.02Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI0JKHV4 FERRARI NV 02 Aug 2016 0.02COMMON STOCK EUR.01 04 Aug 2016

84.000 0.0040.132100Local0.890948
45.044267 0.00 1.41Base

1.26
0.00
0.00 3,372.36

3,785.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI0JRQR8 BANCA MEDIOLANUM SPA 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

21,088.000 0.006.485700Local0.902242
7.188426 0.00 56.85Base

51.29
151.59
136.77 136,958.50

151,797.97

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,591.000 0.006.254600Local0.890948
7.020163 0.00 4.19Base

3.73
11.17

9.95 9,964.75
11,184.44

ACI0JRQR8 Total

55.02 146.720.00 146,923.2522,679.000 Local

0.00 61.04 162.76 162,982.41Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B0149Z904 EI TOWERS SPA 28 Jul 2016 0.02COMMON STOCK EUR.1 01 Aug 2016

1,042.000 0.0048.626400Local0.902242 19.00 50.67 50,738.38
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53.895075 0.00 21.06Base 56.16 56,235.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 0.0202 Aug 2016

350.000 0.0048.100600Local0.894254
53.788521 0.00 7.06Base

6.31
18.83
16.84 16,858.36

18,851.87

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 1 0.0205 Aug 2016

148.000 0.0046.371400Local0.890948
52.047258 0.00 2.88Base

2.57
7.70
6.86 6,872.40

7,713.58
B0149Z904 Total

27.88 74.370.00 74,469.141,540.000 Local

0.00 31.00 82.69 82,801.34Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B019M6902 AZIMUT HOLDING SPA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

9,383.000 0.0015.763400Local0.902242
17.471366 0.00 61.48Base

55.47
163.94
147.91 148,111.36

164,159.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

748.000 0.0013.463900Local0.890948
15.111881 0.00 4.24Base

3.78
11.30
10.07 10,084.85

11,319.24
B019M6902 Total

59.25 157.980.00 158,196.2110,131.000 Local

0.00 65.72 175.24 175,478.48Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B01BN5908 TERNA SPA 28 Jul 2016COMMON STOCK EUR.22 01 Aug 2016

68,943.000 0.004.901700Local0.902242
5.432800 0.00 140.46Base

126.73
374.56
337.94 338,402.57

375,068.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,027.000 0.004.809100Local0.890948
5.397734 0.00 2.08Base

1.85
5.54
4.94 4,945.74

5,551.10
B01BN5908 Total

128.58 342.880.00 343,348.3169,970.000 Local

0.00 142.54 380.10 380,619.62Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B044JP902 GEOX SPA 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

6,497.000 0.002.768599Local0.902242
3.068577 0.00 7.48Base

6.75
19.94
17.99 18,012.33

19,963.97

INSTINET U.K. LTD EUR/IT4B04F67901 SARAS SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

27,486.000 0.001.496200Local0.902242
1.658313 0.00 13.68Base

12.34
45.58
41.12 41,178.01

45,639.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B05QNL906 IMMOBILIARE GRANDE DISTRIBUZ 28 Jul 2016REIT 01 Aug 2016

27,414.000 0.000.781000Local0.902242
0.865621 0.00 8.90Base

8.03
23.73
21.41 21,439.77

23,762.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

5,429.000 0.000.783599Local0.894254
0.876260 0.00 1.79Base

1.60
4.75
4.25 4,260.01

4,763.76
B05QNL906 Total

9.63 25.660.00 25,699.7832,843.000 Local

0.00 10.69 28.48 28,526.53Base

INSTINET U.K. LTD EUR/IT4B06HZC902 EXOR SPA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,316.000 0.0034.572200Local0.902242
38.318101 0.00 26.62Base

24.02
88.75
80.07 80,173.31

88,860.10

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

75.000 0.0034.021300Local0.890948
38.185506 0.00 1.08Base

0.96
2.86
2.55 2,555.11

2,867.86
B06HZC902 Total

24.98 82.620.00 82,728.422,391.000 Local

0.00 27.70 91.61 91,727.96Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B07DRZ908 RECORDATI SPA 22 Jul 2016COMMON STOCK EUR.125 22 Jul 2016

24,632.000 0.0028.720000Local0.907729
31.639399 0.00 0.00Base

0.00
0.00
0.00 707,431.04

779,341.68

Books Closed Prepared by State StreetPage 642



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

493.000 0.0029.284600Local0.890948
32.869034 0.00 6.07Base

5.41
16.21
14.44 14,457.16

16,226.72
B07DRZ908 Total

5.41 14.440.00 721,888.2025,125.000 Local

0.00 6.07 16.21 795,568.40Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B08BR2904 DAVIDE CAMPARI MILANO SPA 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

23,843.000 0.009.195500Local0.902242
10.191833 0.00 91.13Base

82.22
243.01
219.25 219,549.78

243,338.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,399.000 0.009.115397Local0.890948
10.231121 0.00 5.37Base

4.78
14.31
12.75 12,769.97

14,333.01
B08BR2904 Total

87.00 232.000.00 232,319.7525,242.000 Local

0.00 96.50 257.32 257,671.03Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B08QZ4908 ESPRINET SPA 28 Jul 2016COMMON STOCK EUR.15 01 Aug 2016

818.000 0.005.479600Local0.902242
6.073315 0.00 1.86Base

1.68
0.00
0.00 4,483.99

4,969.83

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

1,387.000 0.005.563100Local0.894254
6.220939 0.00 3.23Base

2.89
0.00
0.00 7,718.91

8,631.68

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

169.000 0.005.613373Local0.895135
6.270979 0.00 0.40Base

0.36
0.00
0.00 949.02

1,060.20
B08QZ4908 Total

4.93 0.000.00 13,151.922,374.000 Local

0.00 5.49 0.00 14,661.71Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B09MRX901 SALINI IMPREGILO SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

16,284.000 0.002.714600Local0.902242
3.008727 0.00 18.38Base

16.58
48.99
44.20 44,265.33

49,061.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B0B87F900 MARR SPA 28 Jul 2016 0.01COMMON STOCK EUR.5 01 Aug 2016

1,869.000 0.0018.762900Local0.902242
20.795862 0.00 14.57Base

13.15
38.87
35.07 35,116.08

38,920.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 0.0102 Aug 2016

863.000 0.0018.736095Local0.894254
20.951648 0.00 6.78Base

6.06
18.08
16.17 16,191.48

18,106.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

302.000 0.0018.484100Local0.890948
20.746553 0.00 2.35Base

2.09
6.26
5.58 5,589.87

6,274.07
B0B87F900 Total

21.30 56.820.00 56,897.433,034.000 Local

0.00 23.70 63.21 63,301.11Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0DJNG904 LEONARDO FINMECCANICA SPA 22 Jul 2016COMMON STOCK EUR4.4 22 Jul 2016

80,261.000 0.009.650000Local0.907729
10.630926 0.00 0.00Base

0.00
0.00
0.00 774,518.65

853,248.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B0N64J906 SAFILO GROUP SPA 28 Jul 2016COMMON STOCK EUR5. 01 Aug 2016

1,260.000 0.007.171800Local0.902242
7.948865 0.00 3.76Base

3.39
10.02

9.04 9,048.90
10,029.35

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

1,316.000 0.007.200400Local0.894254
8.051851 0.00 3.97Base

3.55
10.60

9.48 9,488.76
10,610.81

B0N64J906 Total

6.94 18.520.00 18,537.662,576.000 Local

0.00 7.73 20.62 20,640.16Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B0NN17908 TAMBURI INVESTMENT PARTNERS 28 Jul 2016COMMON STOCK NPV 01 Aug 2016

2,012.000 0.003.492500Local0.902242
3.870913 0.00 2.93Base

2.64
7.79
7.03 7,036.58

7,798.99

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

4,148.000 0.003.558200Local0.894254
3.978959 0.00 6.18Base

5.53
16.51
14.76 14,779.70

16,527.41
B0NN17908 Total

8.17 21.790.00 21,816.286,160.000 Local

0.00 9.11 24.30 24,326.40Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B118XB909 ANSALDO STS SPA 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

1,259.000 0.0010.490200Local0.902242
11.626814 0.00 5.49Base

4.95
14.64
13.21 13,225.32

14,658.28

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

5,995.000 0.0010.484100Local0.894254
11.723850 0.00 26.36Base

23.57
70.28
62.85 62,938.60

70,381.12

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

365.000 0.0010.480300Local0.895135
11.708066 0.00 1.60Base

1.43
4.28
3.83 3,830.57

4,279.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

479.000 0.0010.440700Local0.890948
11.718641 0.00 2.11Base

1.88
5.61
5.00 5,007.98

5,620.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,471.000 0.0010.440700Local0.890948
11.718641 0.00 6.47Base

5.76
17.24
15.36 15,379.39

17,261.83
B118XB909 Total

37.59 100.250.00 100,381.869,569.000 Local

0.00 42.03 112.05 112,201.51Base
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4B14NJ7908 AMPLIFON SPA 22 Jul 2016COMMON STOCK EUR.02 22 Jul 2016

58,470.000 0.008.725000Local0.907729
9.611900 0.00 0.00Base

0.00
0.00
0.00 510,150.75

562,007.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

534.000 0.008.890300Local0.890948
9.978472 0.00 2.00Base

1.78
5.33
4.75 4,753.95

5,335.83
B14NJ7908 Total

1.78 4.750.00 514,904.7059,004.000 Local

0.00 2.00 5.33 567,343.60Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B14P8W900 DATALOGIC SPA 28 Jul 2016 0.01COMMON STOCK EUR.52 01 Aug 2016

645.000 0.0016.267200Local0.902242
18.029753 0.00 4.36Base

3.93
11.63
10.49 10,506.76

11,645.17

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 0.0102 Aug 2016

1,011.000 0.0016.217100Local0.894254
18.134780 0.00 6.88Base

6.15
18.34
16.40 16,418.04

18,359.48
B14P8W900 Total

10.08 26.890.00 26,924.801,656.000 Local

0.00 11.24 29.97 30,004.65Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B15CPD901 PIAGGIO + C. S.P.A. 28 Jul 2016COMMON STOCK 01 Aug 2016

13,820.000 0.001.662500Local0.902242
1.842632 0.00 9.55Base

8.62
25.47
22.98 23,007.35

25,500.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B1HKSV907 BANCA GENERALI SPA 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

4,744.000 0.0018.959400Local0.902242
21.013653 0.00 37.38Base

33.73
99.69
89.94 90,067.06

99,825.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

418.000 0.0017.645000Local0.890948
19.804747 0.00 3.11Base

2.77
8.28
7.38 7,385.76

8,289.78
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B1HKSV907 Total

36.50 97.320.00 97,452.825,162.000 Local

0.00 40.49 107.97 108,115.61Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B1JMNT901 ASCOPIAVE SPA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

5,521.000 0.002.799300Local0.902242
3.102604 0.00 6.43Base

5.80
17.12
15.45 15,476.19

17,153.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

414.000 0.002.800000Local0.894254
3.131101 0.00 0.48Base

0.43
1.30
1.16 1,160.79

1,298.05
B1JMNT901 Total

6.23 16.610.00 16,636.985,935.000 Local

0.00 6.91 18.42 18,451.09Base

INSTINET U.K. LTD EUR/IT4B1W4V6907 PRYSMIAN SPA 28 Jul 2016 0.01COMMON STOCK EUR.1 01 Aug 2016

3,269.000 0.0020.684300Local0.902242
22.925446 0.00 22.49Base

20.29
74.95
67.62 67,704.89

75,040.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

133.000 0.0020.789900Local0.890948
23.334583 0.00 1.17Base

1.04
3.11
2.77 2,768.87

3,107.78
B1W4V6907 Total

21.33 70.390.00 70,473.763,402.000 Local

0.00 23.66 78.06 78,148.50Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B1Y0SZ903 ZIGNAGO VETRO SPA 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

146.000 0.005.677500Local0.902242
6.292658 0.00 0.34Base

0.31
0.92
0.83 830.06

920.00

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

1,310.000 0.005.621500Local0.894254
6.286245 0.00 3.09Base

2.76
8.23
7.36 7,374.29

8,246.30
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

65.000 0.005.542800Local0.895135
6.192139 0.00 0.16Base

0.14
0.40
0.36 360.78

403.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,213.000 0.005.464400Local0.890948
6.133242 0.00 2.79Base

2.49
7.44
6.63 6,637.44

7,449.86
B1Y0SZ903 Total

5.70 15.180.00 15,202.572,734.000 Local

0.00 6.38 16.99 17,019.21Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B234WN909 DIASORIN SPA 28 Jul 2016 0.02COMMON STOCK EUR1.0 01 Aug 2016

1,830.000 0.0057.149000Local0.902242
63.341099 0.00 43.47Base

39.22
115.91
104.58 104,726.47

116,073.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0204 Aug 2016

130.000 0.0056.750400Local0.890948
63.696647 0.00 3.11Base

2.77
8.28
7.38 7,387.70

8,291.95
B234WN909 Total

41.99 111.960.00 112,114.171,960.000 Local

0.00 46.58 124.19 124,365.54Base

INSTINET U.K. LTD EUR/IT4B4YC9W909 YOOX NET A PORTER GROUP 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

4,536.000 0.0025.403300Local0.902242
28.155750 0.00 38.32Base

34.57
127.72
115.23 115,379.17

127,880.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

358.000 0.0024.397600Local0.890948
27.383865 0.00 3.68Base

3.28
9.80
8.73 8,746.35

9,816.90
B4YC9W909 Total

37.85 123.960.00 124,125.524,894.000 Local

0.00 42.00 137.52 137,697.41Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B5VZ05906 SALVATORE FERRAGAMO SPA 28 Jul 2016 0.01COMMON STOCK EUR.1 01 Aug 2016

4,160.000 0.0020.710800Local0.902242
22.954817 0.00 35.81Base

32.31
95.50
86.16 86,275.40

95,623.35

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 0.0104 Aug 2016

267.000 0.0020.819100Local0.890948
23.367357 0.00 2.33Base

2.08
6.24
5.56 5,566.34

6,247.66
B5VZ05906 Total

34.39 91.720.00 91,841.744,427.000 Local

0.00 38.14 101.74 101,871.01Base

INSTINET U.K. LTD EUR/IT4B89YH9902 UNIPOLSAI SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

66,107.000 0.001.507500Local0.902242
1.670838 0.00 33.14Base

29.90
110.46

99.66 99,785.86
110,597.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

771.000 0.001.440000Local0.890948
1.616256 0.00 0.47Base

0.42
1.25
1.11 1,111.77

1,247.85
B89YH9902 Total

30.32 100.770.00 100,897.6366,878.000 Local

0.00 33.61 111.71 111,845.52Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B93ZNM907 MOLESKINE SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

4,317.000 0.002.156500Local0.902242
2.390157 0.00 3.87Base

3.49
0.00
0.00 9,313.10

10,322.18

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

3,872.000 0.002.162300Local0.894254
2.417993 0.00 3.51Base

3.14
0.00
0.00 8,375.57

9,365.99
B93ZNM907 Total

6.63 0.000.00 17,688.678,189.000 Local

0.00 7.38 0.00 19,688.17Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4BBGTNT907 MAIRE TECNIMONT SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

7,332.000 0.002.274400Local0.902242
2.520831 0.00 6.93Base

6.25
18.49
16.68 16,698.83

18,508.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

1,677.000 0.002.290600Local0.894254
2.561465 0.00 1.61Base

1.44
4.29
3.84 3,846.62

4,301.48
BBGTNT907 Total

7.69 20.520.00 20,545.459,009.000 Local

0.00 8.54 22.78 22,809.63Base

INSTINET U.K. LTD EUR/IT4BNGN9Z906 FINECOBANK SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

17,470.000 0.005.399000Local0.902242
5.983982 0.00 31.37Base

28.30
104.54

94.32 94,443.15
104,676.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

1,419.000 0.005.205600Local0.890948
5.842765 0.00 3.11Base

2.77
8.29
7.39 7,396.91

8,302.29
BNGN9Z906 Total

31.07 101.710.00 101,840.0618,889.000 Local

0.00 34.48 112.83 112,978.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4BW0D7R905 OVS SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

6,393.000 0.005.320600Local0.902242
5.897087 0.00 14.14Base

12.76
37.69
34.01 34,061.37

37,751.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT429 Jul 2016 02 Aug 2016

2,983.000 0.005.307900Local0.894254
5.935562 0.00 6.64Base

5.94
17.70
15.83 15,855.24

17,730.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

905.000 0.005.153700Local0.890948
5.784513 0.00 1.96Base

1.75
5.23
4.66 4,670.51

5,242.18
BW0D7R905 Total
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20.45 54.500.00 54,587.1210,281.000 Local

0.00 22.74 60.62 60,724.23Base

INSTINET U.K. LTD EUR/IT4BWX4DD903 BANCA MONTE DEI PASCHI SIENA 28 Jul 2016COMMON STOCK 01 Aug 2016

216,283.000 0.000.298500Local0.902242
0.330843 0.00 21.47Base

19.37
71.56
64.56 64,644.41

71,648.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

18,501.000 0.000.294000Local0.890948
0.329986 0.00 2.29Base

2.04
6.11
5.44 5,446.77

6,113.45
BWX4DD903 Total

21.41 70.000.00 70,091.18234,784.000 Local

0.00 23.76 77.67 77,762.09Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4BXRTMD903 BANCA CARIGE SPA 28 Jul 2016COMMON STOCK 01 Aug 2016

54,528.000 0.000.339000Local0.902242
0.375731 0.00 7.68Base

6.93
20.48
18.48 18,510.40

20,516.00

18,406,960.358,998.603,295.220.006,577,806.000 Local
ITALY Total

20,355,636.049,985.433,656.940.00Base

NETHERLANDS (THE)

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5403145907 AMSTERDAM COMMODITIES NV 28 Jul 2016 0.01COMMON STOCK EUR.45 01 Aug 2016

114.000 0.0022.909561Local0.902242
25.391814 0.00 1.09Base

0.98
0.00
0.00 2,612.67

2,895.75

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

602.000 0.0022.978600Local0.894254
25.695831 0.00 5.80Base

5.19
0.00
0.00 13,838.31

15,474.70

CREDIT SUISSE SECURITIES (EUROPE) L EUR/NL501 Aug 2016 0.0103 Aug 2016

47.000 0.0023.207300Local0.895135
25.926034 0.00 0.46Base

0.41
0.00
0.00 1,091.15

1,218.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016
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718.000 0.0023.279900Local0.890948
26.129359 0.00 7.04Base

6.27
0.00
0.00 16,721.24

18,767.92
403145907 Total

12.85 0.000.00 34,263.371,481.000 Local

0.00 14.39 0.00 38,357.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5414881904 RELX NV 28 Jul 2016 0.01COMMON STOCK EUR.07 01 Aug 2016

16,624.000 0.0016.306100Local0.902242
18.072867 0.00 112.66Base

101.65
0.00
0.00 271,174.26

300,556.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

678.000 0.0016.025900Local0.890948
17.987470 0.00 4.57Base

4.07
0.00
0.00 10,869.63

12,200.07
414881904 Total

105.72 0.000.00 282,043.8917,302.000 Local

0.00 117.23 0.00 312,756.08Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5423358902 BE SEMICONDUCTOR INDUSTRIES 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

2,779.000 0.0027.526300Local0.902242
30.508777 0.00 31.80Base

28.69
0.00
0.00 76,524.28

84,815.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

251.000 0.0026.090500Local0.890948
29.283976 0.00 2.76Base

2.46
0.00
0.00 6,551.18

7,353.04
423358902 Total

31.15 0.000.00 83,075.463,030.000 Local

0.00 34.56 0.00 92,168.73Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5479827909 EUROCOMMERCIAL PROPERTIE CV 22 Jul 2016DUTCH CERT EUR5.0 22 Jul 2016

15,023.000 0.0038.715000Local0.907729
42.650394 0.00 0.00Base

0.00
0.00
0.00 581,615.45

640,736.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

226.000 0.0039.895000Local0.890948 3.38 0.00 9,019.65
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44.778146 0.00 3.79Base 0.00 10,123.65
479827909 Total

3.38 0.000.00 590,635.1015,249.000 Local

0.00 3.79 0.00 650,860.53Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5492719901 VASTNED RETAIL NV 28 Jul 2016 0.02REIT EUR5.0 01 Aug 2016

1,050.000 0.0037.731400Local0.902242
41.819601 0.00 16.47Base

14.86
0.00
0.00 39,632.83

43,927.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL529 Jul 2016 0.0202 Aug 2016

507.000 0.0037.457900Local0.894254
41.887316 0.00 7.96Base

7.12
0.00
0.00 18,998.28

21,244.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

177.000 0.0037.529300Local0.890948
42.122885 0.00 2.79Base

2.49
0.00
0.00 6,645.18

7,458.55
492719901 Total

24.47 0.000.00 65,276.291,734.000 Local

0.00 27.22 0.00 72,630.44Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5494862006 WERELDHAVE NV 28 Jul 2016 0.02REIT EUR1.0 01 Aug 2016

3,283.000 0.0043.219100Local0.902242
47.901893 0.00 58.98Base

53.21
0.00
0.00 141,941.52

157,320.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

215.000 0.0042.654000Local0.890948
47.874848 0.00 3.86Base

3.44
0.00
0.00 9,174.05

10,296.95
494862006 Total

56.65 0.000.00 151,115.573,498.000 Local

0.00 62.84 0.00 167,617.85Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5516529906 ASM INTERNATIONAL NV 28 Jul 2016 0.02COMMON STOCK EUR.04 01 Aug 2016

3,883.000 0.0038.117600Local0.902242
42.247645 0.00 61.51Base

55.50
0.00
0.00 148,066.14

164,109.12
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

309.000 0.0033.147500Local0.890948
37.204753 0.00 4.31Base

3.84
0.00
0.00 10,246.42

11,500.58
516529906 Total

59.34 0.000.00 158,312.564,192.000 Local

0.00 65.82 0.00 175,609.70Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5522865906 RANDSTAD HOLDING NV 02 Aug 2016 0.02COMMON STOCK EUR.1 04 Aug 2016

81.000 0.0038.067800Local0.890948
42.727297 0.00 1.30Base

1.16
0.00
0.00 3,084.65

3,462.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5543606909 NSI NV 28 Jul 2016REIT EUR.46 01 Aug 2016

6,014.000 0.003.972700Local0.902242
4.403142 0.00 9.93Base

8.96
0.00
0.00 23,900.78

26,490.43

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 02 Aug 2016

5,590.000 0.003.959100Local0.894254
4.427266 0.00 9.28Base

8.30
0.00
0.00 22,139.67

24,757.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

1,644.000 0.003.845097Local0.890948
4.315737 0.00 2.66Base

2.37
0.00
0.00 6,323.71

7,097.73
543606909 Total

19.63 0.000.00 52,364.1613,248.000 Local

0.00 21.87 0.00 58,345.86Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5545831901 AKZO NOBEL 02 Aug 2016 0.02COMMON STOCK EUR2. 04 Aug 2016

169.000 0.0057.205700Local0.890948
64.207675 0.00 4.07Base

3.63
0.00
0.00 9,671.39

10,855.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5548155902 POSTNL NV 28 Jul 2016COMMON STOCK EUR.08 01 Aug 2016

34,466.000 0.003.417200Local0.902242
3.787454 0.00 48.96Base

44.17
0.00
0.00 117,821.39

130,587.35
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

2,963.000 0.003.382900Local0.890948
3.796967 0.00 4.22Base

3.76
0.00
0.00 10,027.29

11,254.63
548155902 Total

47.93 0.000.00 127,848.6837,429.000 Local

0.00 53.18 0.00 141,841.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5553121906 BINCKBANK NV 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

5,175.000 0.005.016600Local0.902242
5.560149 0.00 10.80Base

9.74
0.00
0.00 25,970.65

28,784.57

INSTINET U.K. LTD EUR/NL5567151907 WOLTERS KLUWER 28 Jul 2016 0.01COMMON STOCK EUR.12 01 Aug 2016

5,061.000 0.0037.774100Local0.902242
41.866927 0.00 63.56Base

57.35
0.00
0.00 191,232.07

211,952.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

206.000 0.0037.551100Local0.890948
42.147353 0.00 3.25Base

2.90
0.00
0.00 7,738.43

8,685.61
567151907 Total

60.25 0.000.00 198,970.505,267.000 Local

0.00 66.81 0.00 220,637.69Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5576920904 ARCADIS NV 28 Jul 2016COMMON STOCK EUR.02 01 Aug 2016

5,503.000 0.0012.012800Local0.902242
13.314388 0.00 27.48Base

24.79
0.00
0.00 66,131.23

73,296.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

486.000 0.0011.810600Local0.890948
13.256217 0.00 2.41Base

2.15
0.00
0.00 5,742.10

6,444.93
576920904 Total

26.94 0.000.00 71,873.335,989.000 Local

0.00 29.89 0.00 79,741.48Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5580942902 VOPAK 28 Jul 2016 0.02COMMON STOCK EUR.5 01 Aug 2016

2,517.000 0.0045.800000Local0.902242
50.762434 0.00 47.91Base

43.23
0.00
0.00 115,321.83

127,816.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

48.000 0.0045.355000Local0.890948
50.906450 0.00 0.92Base

0.82
0.00
0.00 2,177.86

2,444.43
580942902 Total

44.05 0.000.00 117,499.692,565.000 Local

0.00 48.83 0.00 130,261.39Base

INSTINET U.K. LTD EUR/NL5592737902 AEGON NV 28 Jul 2016COMMON STOCK EUR.12 01 Aug 2016

19,140.000 0.003.635800Local0.902242
4.029739 0.00 23.14Base

20.88
0.00
0.00 69,610.09

77,152.35

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

1,244.000 0.003.452900Local0.890948
3.875535 0.00 1.81Base

1.61
0.00
0.00 4,297.02

4,822.98
592737902 Total

22.49 0.000.00 73,907.1120,384.000 Local

0.00 24.95 0.00 81,975.33Base

INSTINET U.K. LTD EUR/NL5595607904 KONINKLIJKE KPN NV 28 Jul 2016COMMON STOCK EUR.04 01 Aug 2016

68,815.000 0.002.985200Local0.902242
3.308647 0.00 68.31Base

61.63
0.00
0.00 205,488.17

227,752.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

2,328.000 0.002.971000Local0.890948
3.334650 0.00 2.91Base

2.59
0.00
0.00 6,919.08

7,765.98
595607904 Total

64.22 0.000.00 212,407.2571,143.000 Local

0.00 71.22 0.00 235,518.81Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5598662906 KONINKLIJKE PHILIPS NV 28 Jul 2016 0.01COMMON STOCK EUR.2 01 Aug 2016

73,863.000 0.0024.092800Local0.902242
26.703257 0.00 739.65Base

667.34
0.00
0.00 1,780,233.83

1,973,122.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

634.000 0.0023.630100Local0.890948
26.522423 0.00 6.31Base

5.62
0.00
0.00 14,987.10

16,821.52
598662906 Total

672.96 0.000.00 1,795,220.9374,497.000 Local

0.00 745.96 0.00 1,989,943.84Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5727116907 WESSANEN 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

6,190.000 0.0010.940300Local0.902242
12.125682 0.00 28.15Base

25.40
0.00
0.00 67,745.86

75,086.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

487.000 0.0010.857200Local0.890948
12.186121 0.00 2.22Base

1.98
0.00
0.00 5,289.44

5,936.87
727116907 Total

27.38 0.000.00 73,035.306,677.000 Local

0.00 30.37 0.00 81,023.00Base

INSTINET U.K. LTD EUR/NL5779255900 HEINEKEN NV 28 Jul 2016 0.03COMMON STOCK EUR1.6 01 Aug 2016

2,146.000 0.0083.893600Local0.902242
92.983479 0.00 59.86Base

54.01
0.00
0.00 180,089.68

199,602.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0304 Aug 2016

157.000 0.0080.614500Local0.890948
90.481712 0.00 5.33Base

4.75
0.00
0.00 12,661.23

14,210.96
779255900 Total

58.76 0.000.00 192,750.912,303.000 Local

0.00 65.19 0.00 213,813.37Base

Books Closed Prepared by State StreetPage 657



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5ACI00NOV0 ACCELL GROUP 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

593.000 0.0023.165200Local0.902242
25.675151 0.00 5.71Base

5.15
0.00
0.00 13,742.11

15,231.07

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

1,138.000 0.0023.151600Local0.894254
25.889289 0.00 11.05Base

9.88
0.00
0.00 26,356.40

29,473.06

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

273.000 0.0023.345000Local0.890948
26.202427 0.00 2.68Base

2.39
0.00
0.00 6,375.58

7,155.95
ACI00NOV0 Total

17.42 0.000.00 46,474.092,004.000 Local

0.00 19.44 0.00 51,860.08Base

INSTINET U.K. LTD EUR/NL5ACI02GTQ9 ASML HOLDING NV 28 Jul 2016 0.03COMMON STOCK EUR.09 01 Aug 2016

4,550.000 0.0099.355700Local0.902242
110.120899 0.00 150.31Base

135.62
0.00
0.00 452,204.06

501,200.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0404 Aug 2016

251.000 0.0098.676400Local0.890948
110.754387 0.00 10.43Base

9.29
0.00
0.00 24,777.07

27,809.78
ACI02GTQ9 Total

144.91 0.000.00 476,981.134,801.000 Local

0.00 160.74 0.00 529,010.19Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5ACI070452 CORBION NV 28 Jul 2016 0.01COMMON STOCK EUR.25 01 Aug 2016

3,583.000 0.0021.561900Local0.902242
23.898134 0.00 32.11Base

28.97
0.00
0.00 77,285.26

85,659.12

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL529 Jul 2016 0.0102 Aug 2016

1,097.000 0.0021.240300Local0.894254
23.751977 0.00 9.77Base

8.74
0.00
0.00 23,309.35

26,065.69
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

309.000 0.0021.635800Local0.890948
24.284021 0.00 2.82Base

2.51
0.00
0.00 6,687.97

7,506.58
ACI070452 Total

40.22 0.000.00 107,282.584,989.000 Local

0.00 44.70 0.00 119,231.39Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5ACI08PVG2 IMCD GROUP NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

4,071.000 0.0038.390600Local0.902242
42.550225 0.00 64.96Base

58.61
0.00
0.00 156,346.74

173,286.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

332.000 0.0038.663200Local0.890948
43.395574 0.00 5.40Base

4.81
0.00
0.00 12,840.99

14,412.73
ACI08PVG2 Total

63.42 0.000.00 169,187.734,403.000 Local

0.00 70.36 0.00 187,699.65Base

INSTINET U.K. LTD EUR/NL5B03XPL901 ARCELORMITTAL 28 Jul 2016COMMON STOCK 01 Aug 2016

145,915.000 0.005.536300Local0.902242
6.136159 0.00 268.61Base

242.35
0.00
0.00 808,071.56

895,626.18

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

1,253.000 0.005.563800Local0.890948
6.244809 0.00 2.93Base

2.61
0.00
0.00 6,974.05

7,827.67
B03XPL901 Total

244.96 0.000.00 815,045.61147,168.000 Local

0.00 271.54 0.00 903,453.85Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B07Q2V905 GALAPAGOS NV 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

3,199.000 0.0049.916100Local0.902242
55.324514 0.00 66.37Base

59.88
0.00
0.00 159,741.48

177,049.48

Books Closed Prepared by State StreetPage 659



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE502 Aug 2016 0.0204 Aug 2016

241.000 0.0047.440400Local0.890948
53.247103 0.00 4.82Base

4.29
0.00
0.00 11,437.43

12,837.37
B07Q2V905 Total

64.17 0.000.00 171,178.913,440.000 Local

0.00 71.19 0.00 189,886.85Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B08TZQ903 TOMTOM 22 Jul 2016COMMON STOCK EUR.2 22 Jul 2016

55,095.000 0.007.266000Local0.907729
8.004592 0.00 0.00Base

0.00
0.00
0.00 400,320.27

441,012.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

735.000 0.007.852395Local0.890948
8.813528 0.00 2.42Base

2.16
0.00
0.00 5,773.67

6,480.37
B08TZQ903 Total

2.16 0.000.00 406,093.9455,830.000 Local

0.00 2.42 0.00 447,493.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B096LW904 FUGRO NV CVA 28 Jul 2016 0.01DUTCH CERT EUR.05 01 Aug 2016

4,833.000 0.0015.949400Local0.902242
17.677519 0.00 32.04Base

28.91
0.00
0.00 77,112.36

85,467.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

471.000 0.0014.800800Local0.890948
16.612417 0.00 2.93Base

2.61
0.00
0.00 6,973.79

7,827.38
B096LW904 Total

31.52 0.000.00 84,086.155,304.000 Local

0.00 34.97 0.00 93,294.87Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B0CCH4904 HEINEKEN HOLDING NV 28 Jul 2016 0.03COMMON STOCK EUR1.6 01 Aug 2016

703.000 0.0074.397400Local0.902242
82.458365 0.00 21.73Base

19.61
0.00
0.00 52,320.98

57,989.96
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0304 Aug 2016

69.000 0.0073.089400Local0.890948
82.035540 0.00 2.12Base

1.89
0.00
0.00 5,045.06

5,662.58
B0CCH4904 Total

21.50 0.000.00 57,366.04772.000 Local

0.00 23.85 0.00 63,652.54Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B0HZL9902 KONINKLIJKE DSM NV 02 Aug 2016 0.03COMMON STOCK EUR1.5 04 Aug 2016

124.000 0.0060.191500Local0.890948
67.558937 0.00 3.14Base

2.80
0.00
0.00 7,466.55

8,380.46

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B12T3J908 UNILEVER NV CVA 28 Jul 2016 0.02DUTCH CERT EUR.16 01 Aug 2016

30,707.000 0.0041.514900Local0.902242
46.013043 0.00 529.85Base

478.05
0.00
0.00 1,275,276.08

1,413,452.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

1,110.000 0.0041.282000Local0.890948
46.334915 0.00 19.28Base

17.18
0.00
0.00 45,840.20

51,451.04
B12T3J908 Total

495.23 0.000.00 1,321,116.2831,817.000 Local

0.00 549.13 0.00 1,464,903.40Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B12W5Y906 KONINKLIJKE BAM GROEP NV 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

18,982.000 0.003.563400Local0.902242
3.949495 0.00 28.12Base

25.37
0.00
0.00 67,665.83

74,997.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

1,690.000 0.003.377100Local0.890948
3.790457 0.00 2.40Base

2.14
0.00
0.00 5,709.44

6,408.28
B12W5Y906 Total

27.51 0.000.00 73,375.2720,672.000 Local

0.00 30.52 0.00 81,405.71Base
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INSTINET U.K. LTD EUR/NL5B156T5907 SBM OFFSHORE NV 28 Jul 2016COMMON STOCK EUR.25 01 Aug 2016

14,727.000 0.0012.451100Local0.902242
13.800178 0.00 60.97Base

55.01
0.00
0.00 183,422.36

203,296.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

1,074.000 0.0011.435100Local0.890948
12.834756 0.00 5.17Base

4.61
0.00
0.00 12,285.91

13,789.70
B156T5907 Total

59.62 0.000.00 195,708.2715,801.000 Local

0.00 66.14 0.00 217,085.89Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B1VYCB902 KENDRION NV 28 Jul 2016 0.01COMMON STOCK EUR2. 01 Aug 2016

95.000 0.0024.132600Local0.902242
26.747369 0.00 0.95Base

0.86
0.00
0.00 2,293.46

2,541.96

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

734.000 0.0024.307300Local0.894254
27.181651 0.00 7.48Base

6.69
0.00
0.00 17,848.25

19,958.81

CREDIT SUISSE SECURITIES (EUROPE) L EUR/NL501 Aug 2016 0.0103 Aug 2016

83.000 0.0024.135200Local0.895135
26.962637 0.00 0.84Base

0.75
0.00
0.00 2,003.97

2,238.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

52.000 0.0024.007600Local0.890948
26.946129 0.00 0.53Base

0.47
0.00
0.00 1,248.87

1,401.73
B1VYCB902 Total

8.77 0.000.00 23,394.55964.000 Local

0.00 9.80 0.00 26,141.23Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B1W8P1906 AALBERTS INDUSTRIES NV 28 Jul 2016 0.01COMMON STOCK EUR.25 01 Aug 2016

8,182.000 0.0029.882700Local0.902242
33.120493 0.00 101.62Base

91.69
0.00
0.00 244,591.94

271,093.50
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CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

409.000 0.0028.966500Local0.890948
32.511998 0.00 4.98Base

4.44
0.00
0.00 11,851.74

13,302.39
B1W8P1906 Total

96.13 0.000.00 256,443.688,591.000 Local

0.00 106.60 0.00 284,395.89Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1WFDQ908 TKH GROUP NV DUTCH CERT 22 Jul 2016DUTCH CERT EUR.25 22 Jul 2016

17,999.000 0.0031.520000Local0.907729
34.724020 0.00 0.00Base

0.00
0.00
0.00 567,328.48

624,997.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/EUR02 Aug 2016 4 0.0108 Aug 2016

328.000 0.0031.994700Local0.890948
35.910850 0.00 4.42Base

3.94
0.00
0.00 10,498.20

11,783.18
B1WFDQ908 Total

3.94 0.000.00 577,826.6818,327.000 Local

0.00 4.42 0.00 636,780.82Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B1XF88903 BOSKALIS WESTMINSTER 02 Aug 2016 0.01COMMON STOCK EUR.8 04 Aug 2016

60.000 0.0032.225000Local0.890948
36.169339 0.00 0.82Base

0.73
0.00
0.00 1,934.23

2,170.98

INSTINET U.K. LTD EUR/FR4B1YY4B908 UNIBAIL RODAMCO SE 28 Jul 2016 0.08REIT EUR5.0 01 Aug 2016

1,292.000 0.00243.828000Local0.902242
270.246785 0.00 104.75Base

94.51
698.32
630.05 315,750.34

349,961.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.1004 Aug 2016

67.000 0.00243.451900Local0.890948
273.250403 0.00 6.87Base

6.12
36.61
32.62 16,350.02

18,351.26

CUSIP CHANGE NON CASH EUR/FR405 Aug 2016 05 Aug 2016

2,976.000 0.00133.572123Local0.703043
189.991454 0.00 0.00Base

0.00
0.00
0.00 397,510.64

565,414.57
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B1YY4B908 Total

100.63 662.670.00 729,611.004,335.000 Local

0.00 111.62 734.93 933,727.75Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B574ZG900 DELTA LLOYD NV 28 Jul 2016COMMON STOCK EUR.2 01 Aug 2016

37,389.000 0.003.237900Local0.902242
3.588727 0.00 50.32Base

45.40
0.00
0.00 121,107.24

134,229.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

2,802.000 0.003.039400Local0.890948
3.411422 0.00 3.58Base

3.19
0.00
0.00 8,519.59

9,562.39
B574ZG900 Total

48.59 0.000.00 129,626.8340,191.000 Local

0.00 53.90 0.00 143,791.61Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B58C6H901 APERAM 22 Jul 2016COMMON STOCK 22 Jul 2016

39,511.000 0.0033.560000Local0.907729
36.971387 0.00 0.00Base

0.00
0.00
0.00 1,325,989.16

1,460,776.47

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0204 Aug 2016

321.000 0.0036.852900Local0.890948
41.363694 0.00 4.98Base

4.44
0.00
0.00 11,834.22

13,282.73
B58C6H901 Total

4.44 0.000.00 1,337,823.3839,832.000 Local

0.00 4.98 0.00 1,474,059.20Base

INSTINET U.K. LTD EUR/FR4B9MS8P902 GEMALTO 28 Jul 2016 0.02COMMON STOCK EUR1.0 01 Aug 2016

1,825.000 0.0059.032900Local0.902242
65.429120 0.00 35.82Base

32.32
0.00
0.00 107,767.36

119,443.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR402 Aug 2016 0.0204 Aug 2016

55.000 0.0056.840000Local0.890948
63.797214 0.00 1.31Base

1.17
0.00
0.00 3,127.37

3,510.16
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CUSIP CHANGE NON CASH EUR/FR405 Aug 2016 05 Aug 2016

740.000 0.0063.037702Local0.793493
79.443296 0.00 0.00Base

0.00
0.00
0.00 46,647.90

58,788.04
B9MS8P902 Total

33.49 0.000.00 157,542.632,620.000 Local

0.00 37.13 0.00 181,742.16Base

REVERSE SPLIT NON CASH EUR/NL5BD0Q39902 KONINKLIJKE AHOLD DELHAIZE N 18 Jul 2016COMMON STOCK EUR.01 20 Jul 2016

48,098.000 0.0014.847558Local0.792095
18.744671 0.00 0.00Base

0.00
0.00
0.00 714,137.88

901,581.21

MERGER NON CASH EUR/BE525 Jul 2016 27 Jul 2016

22,700.000 0.0015.669134Local0.825383
18.984077 0.00 0.00Base

0.00
0.00
0.00 355,689.35

430,938.55

CREDIT SUISSE SECURITIES (EUROPE) L EUR/NL501 Aug 2016 0.0103 Aug 2016

26,325.000 0.0021.385500Local0.895135
23.890810 0.00 235.84Base

211.11
0.00
0.00 563,184.40

629,161.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

873.000 0.0021.200900Local0.890948
23.795889 0.00 7.79Base

6.94
0.00
0.00 18,515.33

20,781.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

4,518.000 0.0021.200900Local0.890948
23.795889 0.00 40.32Base

35.92
0.00
0.00 95,821.59

107,550.15
BD0Q39902 Total

253.97 0.000.00 1,747,348.55102,514.000 Local

0.00 283.95 0.00 2,090,012.93Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BD4D94902 COCA COLA EUROPEAN PARTNERS 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

6,095.000 0.0033.914900Local0.902242
37.589582 0.00 85.92Base

77.52
0.00
0.00 206,788.84

229,194.43
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JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

11,083.000 0.0033.655000Local0.894254
37.634721 0.00 156.41Base

139.87
0.00
0.00 373,138.24

417,262.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

148.000 0.0034.051900Local0.890948
38.219851 0.00 2.12Base

1.89
0.00
0.00 5,041.57

5,658.66
BD4D94902 Total

219.28 0.000.00 584,968.6517,326.000 Local

0.00 244.45 0.00 652,115.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BD4TZK902 OCI NV 02 Aug 2016 0.01COMMON STOCK EUR20.0 04 Aug 2016

65.000 0.0012.940000Local0.890948
14.523855 0.00 0.36Base

0.32
0.00
0.00 841.42

944.41

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BN573R907 BRUNEL INTERNATIONAL 28 Jul 2016 0.01COMMON STOCK EUR.03 01 Aug 2016

1,826.000 0.0018.440100Local0.902242
20.438086 0.00 14.00Base

12.63
0.00
0.00 33,684.25

37,333.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BNG8PQ901 NN GROUP NV 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

11,076.000 0.0024.172100Local0.902242
26.791149 0.00 111.28Base

100.40
0.00
0.00 267,830.58

296,850.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

216.000 0.0023.701600Local0.890948
26.602675 0.00 2.16Base

1.92
0.00
0.00 5,121.47

5,748.34
BNG8PQ901 Total

102.32 0.000.00 272,952.0511,292.000 Local

0.00 113.44 0.00 302,598.39Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BWDP4Y902 REFRESCO GROUP NV 28 Jul 2016 0.01COMMON STOCK EUR.12 01 Aug 2016

1,370.000 0.0014.165100Local0.902242
15.699890 0.00 8.07Base

7.28
0.00
0.00 19,413.47

21,516.92
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JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

2,642.000 0.0014.093600Local0.894254
15.760176 0.00 15.61Base

13.96
0.00
0.00 37,249.25

41,653.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

343.000 0.0013.784286Local0.890948
15.471482 0.00 1.99Base

1.77
0.00
0.00 4,729.78

5,308.70
BWDP4Y902 Total

23.01 0.000.00 61,392.504,355.000 Local

0.00 25.67 0.00 68,479.61Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/EURBYQP13905 ABN AMRO GROUP NV CVA 28 Jul 2016 0.01DUTCH CERT EUR1.0 01 Aug 2016

18,642.000 0.0016.260400Local0.902242
18.022216 0.00 125.99Base

113.67
0.00
0.00 303,240.05

336,096.14

CITIGROUP GLOBAL MARKETS LIMITED EUR/EUR02 Aug 2016 0.0104 Aug 2016

160.000 0.0016.015200Local0.890948
17.975460 0.00 1.08Base

0.96
0.00
0.00 2,563.39

2,877.15
BYQP13905 Total

114.63 0.000.00 305,803.4418,802.000 Local

0.00 127.07 0.00 338,973.29Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BYT05J908 FLOW TRADERS 28 Jul 2016 0.01COMMON STOCK EUR.1 01 Aug 2016

772.000 0.0031.667600Local0.902242
35.098787 0.00 10.16Base

9.17
0.00
0.00 24,456.56

27,106.43

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

1,502.000 0.0031.851100Local0.894254
35.617509 0.00 20.06Base

17.94
0.00
0.00 47,858.29

53,517.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

182.000 0.0031.621800Local0.890948
35.492307 0.00 2.42Base

2.16
0.00
0.00 5,757.33

6,462.03
BYT05J908 Total
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29.27 0.000.00 78,072.182,456.000 Local

0.00 32.64 0.00 87,086.02Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BYT340904 ALTICE NV   B 02 Aug 2016 0.01COMMON STOCK EUR.25 04 Aug 2016

74.000 0.0013.240700Local0.890948
14.861361 0.00 0.42Base

0.37
0.00
0.00 980.18

1,100.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BYT341902 ALTICE NV   A 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

18,653.000 0.0013.385700Local0.902242
14.836042 0.00 103.77Base

93.63
0.00
0.00 249,777.09

276,840.46

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

252.000 0.0013.332900Local0.890948
14.964846 0.00 1.41Base

1.26
0.00
0.00 3,361.15

3,772.55
BYT341902 Total

94.89 0.000.00 253,138.2418,905.000 Local

0.00 105.18 0.00 280,613.01Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BZ2413905 INTERTRUST NV 28 Jul 2016 0.01COMMON STOCK EUR.6 01 Aug 2016

282.000 0.0019.993600Local0.902242
22.159908 0.00 2.34Base

2.11
0.00
0.00 5,640.31

6,251.44

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

2,433.000 0.0020.298600Local0.894254
22.698920 0.00 20.71Base

18.52
0.00
0.00 49,405.01

55,247.18

CREDIT SUISSE SECURITIES (EUROPE) L EUR/NL501 Aug 2016 0.0103 Aug 2016

118.000 0.0020.603559Local0.895135
23.017264 0.00 1.02Base

0.91
0.00
0.00 2,432.13

2,717.05

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016

539.000 0.0021.100000Local0.890948
23.682639 0.00 4.78Base

4.26
0.00
0.00 11,377.16

12,769.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 0.0104 Aug 2016
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245.000 0.0021.100000Local0.890948
23.682639 0.00 2.18Base

1.94
0.00
0.00 5,171.44

5,804.42
BZ2413905 Total

27.74 0.000.00 74,026.053,617.000 Local

0.00 31.03 0.00 82,789.81Base

CONVERSION NON CASH EUR/NL5BZ5739900 ING GROEP NV 22 Jul 2016COMMON STOCK EUR.01 26 Jul 2016

237,930.000 0.0010.104573Local0.803457
12.576370 0.00 0.00Base

0.00
0.00
0.00 2,404,181.12

2,992,295.72

INSTINET U.K. LTD EUR/NL528 Jul 2016 01 Aug 2016

69,046.000 0.009.939600Local0.902242
11.016557 0.00 228.20Base

205.89
0.00
0.00 686,495.51

760,877.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL502 Aug 2016 04 Aug 2016

2,637.000 0.009.617698Local0.890948
10.794904 0.00 10.67Base

9.51
0.00
0.00 25,371.38

28,476.84
BZ5739900 Total

215.40 0.000.00 3,116,048.01309,613.000 Local

0.00 238.87 0.00 3,781,649.92Base

17,994,147.84662.673,958.690.001,194,303.000 Local
NETHERLANDS (THE) Total

20,550,069.85734.934,394.780.00Base

PORTUGAL

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4410359905 EDP ENERGIAS DE PORTUGAL SA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

60,607.000 0.003.013500Local0.902242
3.340013 0.00 75.91Base

68.49
0.00
0.00 182,707.68

202,504.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 04 Aug 2016

1,578.000 0.003.031800Local0.890948
3.402892 0.00 2.01Base

1.79
0.00
0.00 4,785.97

5,371.77
410359905 Total

70.28 0.000.00 187,493.6562,185.000 Local
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0.00 77.92 0.00 207,875.84Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4465773901 CORTICEIRA AMORIM SA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

135.000 0.007.212000Local0.902242
7.993421 0.00 0.41Base

0.37
0.00
0.00 973.99

1,079.52

JP MORGAN SECURITIES PLC EUR/PT429 Jul 2016 02 Aug 2016

1,373.000 0.007.240300Local0.894254
8.096469 0.00 4.17Base

3.73
0.00
0.00 9,944.66

11,120.62

CREDIT SUISSE SECURITIES (EUROPE) L EUR/PT401 Aug 2016 03 Aug 2016

78.000 0.007.315800Local0.895135
8.172845 0.00 0.23Base

0.21
0.00
0.00 570.84

637.71

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 04 Aug 2016

614.000 0.007.445800Local0.890948
8.357166 0.00 1.92Base

1.71
0.00
0.00 4,573.43

5,133.22
465773901 Total

6.02 0.000.00 16,062.922,200.000 Local

0.00 6.73 0.00 17,971.07Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4572175909 BANCO BPI SA.  REG SHS 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

30,335.000 0.001.113700Local0.902242
1.234369 0.00 14.04Base

12.67
0.00
0.00 33,796.76

37,458.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4581249901 BANCO COMERCIAL PORTUGUES R 28 Jul 2016 1COMMON STOCK 02 Aug 2016

3,613,594.000 0.000.019000Local0.902242
0.021059 0.00 28.54Base

25.75
0.00
0.00 68,684.04

76,125.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 04 Aug 2016

317,330.000 0.000.018900Local0.890948
0.021213 0.00 2.53Base

2.25
0.00
0.00 5,999.79

6,734.16
581249901 Total

28.00 0.000.00 74,683.833,930,924.000 Local

0.00 31.07 0.00 82,860.12Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4596293902 SEMAPA SOCIEDADE DE INVESTIM 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

816.000 0.0011.215600Local0.902242
12.430811 0.00 3.80Base

3.43
0.00
0.00 9,155.36

10,147.34

JP MORGAN SECURITIES PLC EUR/PT429 Jul 2016 02 Aug 2016

1,188.000 0.0011.269200Local0.894254
12.601789 0.00 5.61Base

5.02
0.00
0.00 13,392.83

14,976.54
596293902 Total

8.45 0.000.00 22,548.192,004.000 Local

0.00 9.41 0.00 25,123.88Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4597399906 SONAE 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

65,626.000 0.000.702700Local0.902242
0.778838 0.00 19.16Base

17.29
0.00
0.00 46,132.68

51,131.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4701855900 NAVIGATOR CO SA/THE 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

18,747.000 0.002.856100Local0.902242
3.165559 0.00 22.26Base

20.08
0.00
0.00 53,563.39

59,366.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 04 Aug 2016

2,804.000 0.002.787600Local0.890948
3.128802 0.00 3.29Base

2.93
0.00
0.00 7,819.36

8,776.45
701855900 Total

23.01 0.000.00 61,382.7521,551.000 Local

0.00 25.55 0.00 68,143.44Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4702547902 MOTA ENGIL SGPS SA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

8,003.000 0.001.717900Local0.902242
1.904035 0.00 5.72Base

5.16
0.00
0.00 13,753.51

15,243.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4B0B9GS900 NOS SGPS 28 Jul 2016COMMON STOCK EUR.01 01 Aug 2016

19,172.000 0.006.112500Local0.902242
6.774790 0.00 48.71Base

43.95
0.00
0.00 117,232.80

129,934.98
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CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 04 Aug 2016

1,817.000 0.005.966100Local0.890948
6.696350 0.00 4.57Base

4.07
0.00
0.00 10,844.47

12,171.83
B0B9GS900 Total

48.02 0.000.00 128,077.2720,989.000 Local

0.00 53.28 0.00 142,106.81Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4B13ZSL901 ALTRI SGPS SA 28 Jul 2016COMMON STOCK EUR.125 01 Aug 2016

5,812.000 0.003.502600Local0.902242
3.882107 0.00 8.46Base

7.63
0.00
0.00 20,364.74

22,571.26

INSTINET U.K. LTD EUR/PT4B1FW75903 GALP ENERGIA SGPS SA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

6,828.000 0.0012.141900Local0.902242
13.457476 0.00 27.56Base

24.87
0.00
0.00 82,929.76

91,915.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT403 Aug 2016 0.0105 Aug 2016

315.000 0.0012.201400Local0.895015
13.632621 0.00 1.61Base

1.44
0.00
0.00 3,844.88

4,295.88
B1FW75903 Total

26.31 0.000.00 86,774.647,143.000 Local

0.00 29.17 0.00 96,211.09Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4B1Y1SQ901 JERONIMO MARTINS 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

12,627.000 0.0015.027300Local0.902242
16.655509 0.00 78.87Base

71.16
0.00
0.00 189,820.88

210,387.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 0.0104 Aug 2016

172.000 0.0015.073600Local0.890948
16.918608 0.00 1.09Base

0.97
0.00
0.00 2,593.63

2,911.09
B1Y1SQ901 Total

72.13 0.000.00 192,414.5112,799.000 Local

0.00 79.96 0.00 213,299.08Base
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CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4B233HR909 REDES ENERGETICAS NACIONAIS 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

12,020.000 0.002.693400Local0.902242
2.985230 0.00 13.46Base

12.14
0.00
0.00 32,386.81

35,895.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT4BGQYC4901 CTT CORREIOS DE PORTUGAL 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

11,733.000 0.007.399900Local0.902242
8.201680 0.00 36.09Base

32.56
0.00
0.00 86,855.59

96,266.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/PT402 Aug 2016 04 Aug 2016

1,313.000 0.007.438797Local0.890948
8.349305 0.00 4.11Base

3.66
0.00
0.00 9,770.80

10,966.75
BGQYC4901 Total

36.22 0.000.00 96,626.3913,046.000 Local

0.00 40.20 0.00 107,233.15Base

1,012,498.650.00373.330.004,194,637.000 Local
PORTUGAL Total

1,123,125.160.00414.130.00Base

SPAIN

INSTINET U.K. LTD EUR/ES5406566000 ABERTIS INFRAESTRUCTURAS SA 28 Jul 2016COMMON STOCK EUR3.0 02 Aug 2016

10,649.000 0.0014.041400Local0.902242
15.562787 0.00 49.72Base

44.86
0.00
0.00 149,571.73

165,777.84

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

439.000 0.0013.932600Local0.890948
15.637950 0.00 2.57Base

2.29
0.00
0.00 6,118.70

6,867.63
406566000 Total

47.15 0.000.00 155,690.4311,088.000 Local

0.00 52.29 0.00 172,645.47Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5421756008 CONSTRUCC Y AUX DE FERROCARR 28 Jul 2016 0.13COMMON STOCK EUR3.01 02 Aug 2016

60.000 0.00320.017500Local0.902242
354.691424 0.00 7.98Base

7.20
0.00
0.00 19,208.25

21,289.47
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JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.1403 Aug 2016

100.000 0.00325.580000Local0.894254
364.080004 0.00 13.65Base

12.21
0.00
0.00 32,570.21

36,421.65
421756008 Total

19.41 0.000.00 51,778.46160.000 Local

0.00 21.63 0.00 57,711.12Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5447621905 INDRA SISTEMAS SA 28 Jul 2016COMMON STOCK EUR.2 02 Aug 2016

8,896.000 0.0010.565900Local0.902242
11.710716 0.00 39.07Base

35.25
0.00
0.00 94,029.50

104,217.60

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

686.000 0.0010.855000Local0.890948
12.183652 0.00 3.13Base

2.79
0.00
0.00 7,449.32

8,361.12
447621905 Total

38.04 0.000.00 101,478.829,582.000 Local

0.00 42.20 0.00 112,578.72Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5457178002 NH HOTEL GROUP SA 28 Jul 2016COMMON STOCK EUR2.0 02 Aug 2016

16,222.000 0.003.927300Local0.902242
4.352823 0.00 26.48Base

23.89
0.00
0.00 63,732.55

70,637.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5459306908 MIQUEL Y COSTAS 28 Jul 2016 0.02COMMON STOCK EUR2.0 02 Aug 2016

15.000 0.0039.500000Local0.902242
43.779828 0.00 0.24Base

0.22
0.00
0.00 592.72

656.94

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.0203 Aug 2016

120.000 0.0039.500000Local0.894254
44.170896 0.00 1.99Base

1.78
0.00
0.00 4,741.78

5,302.50

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 0.0204 Aug 2016

17.000 0.0039.054700Local0.895135
43.629955 0.00 0.28Base

0.25
0.00
0.00 664.18

741.99
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CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0205 Aug 2016

499.000 0.0038.463000Local0.890948
43.170870 0.00 8.08Base

7.20
0.00
0.00 19,200.24

21,550.35
459306908 Total

9.45 0.000.00 25,198.92651.000 Local

0.00 10.59 0.00 28,251.78Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5490873007 TUBACEX SA 28 Jul 2016COMMON STOCK EUR.45 02 Aug 2016

2,689.000 0.002.310900Local0.902242
2.561286 0.00 2.58Base

2.33
0.00
0.00 6,216.34

6,889.88

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

6,160.000 0.002.342300Local0.894254
2.619278 0.00 6.05Base

5.41
0.00
0.00 14,433.98

16,140.81

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 04 Aug 2016

566.000 0.002.370800Local0.895135
2.648539 0.00 0.56Base

0.50
0.00
0.00 1,342.37

1,499.63
490873007 Total

8.24 0.000.00 21,992.699,415.000 Local

0.00 9.19 0.00 24,530.32Base

INSTINET U.K. LTD EUR/ES5527178909 ENDESA SA 28 Jul 2016 1 0.01COMMON STOCK EUR1.2 03 Aug 2016

11,111.000 0.0018.787400Local0.902242
20.823016 0.00 69.40Base

62.62
0.00
0.00 208,809.42

231,433.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

216.000 0.0018.788200Local0.890948
21.087875 0.00 1.71Base

1.52
0.00
0.00 4,059.77

4,556.69
527178909 Total

64.14 0.000.00 212,869.1911,327.000 Local

0.00 71.11 0.00 235,990.63Base
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INSTINET U.K. LTD EUR/ES5537974909 OBRASCON HUARTE LAIN S.A. 28 Jul 2016COMMON STOCK EUR.6 02 Aug 2016

10,093.000 0.003.554800Local0.902242
3.939963 0.00 11.93Base

10.76
0.00
0.00 35,889.36

39,777.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5546832908 EBRO FOODS SA 28 Jul 2016 0.01COMMON STOCK EUR.6 02 Aug 2016

5,961.000 0.0021.029600Local0.902242
23.308159 0.00 52.10Base

47.01
0.00
0.00 125,404.46

138,992.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

101.000 0.0020.465000Local0.890948
22.969915 0.00 0.88Base

0.78
0.00
0.00 2,067.75

2,320.84
546832908 Total

47.79 0.000.00 127,472.216,062.000 Local

0.00 52.98 0.00 141,312.88Base

INSTINET U.K. LTD EUR/ES5547400903 BANKINTER SA 28 Jul 2016COMMON STOCK EUR.3 02 Aug 2016

11,299.000 0.006.241100Local0.902242
6.917324 0.00 23.45Base

21.16
0.00
0.00 70,539.35

78,182.29

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

459.000 0.006.137800Local0.890948
6.889066 0.00 1.19Base

1.06
0.00
0.00 2,818.31

3,163.27
547400903 Total

22.22 0.000.00 73,357.6611,758.000 Local

0.00 24.64 0.00 81,345.56Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5549613909 PAPELES Y CARTONES DE EUROPA 28 Jul 2016COMMON STOCK EUR2.0 02 Aug 2016

303.000 0.005.185000Local0.902242
5.746795 0.00 0.65Base

0.59
0.00
0.00 1,571.65

1,741.94

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

1,786.000 0.005.213900Local0.894254
5.830446 0.00 3.90Base

3.49
0.00
0.00 9,315.52

10,417.09
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 04 Aug 2016

131.000 0.005.224200Local0.895135
5.836215 0.00 0.29Base

0.26
0.00
0.00 684.63

764.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,647.000 0.005.147600Local0.890948
5.777666 0.00 3.57Base

3.18
0.00
0.00 8,481.28

9,519.39
549613909 Total

7.52 0.000.00 20,053.083,867.000 Local

0.00 8.41 0.00 22,443.25Base

INSTINET U.K. LTD EUR/ES5550190904 BANCO BILBAO VIZCAYA ARGENTA 28 Jul 2016COMMON STOCK EUR.49 02 Aug 2016

120,607.000 0.005.164900Local0.902242
5.724517 0.00 207.13Base

186.88
0.00
0.00 623,109.97

690,623.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 308 Aug 2016

4,433.000 0.004.890400Local0.890948
5.488985 0.00 9.13Base

8.13
0.00
0.00 21,687.27

24,341.79
550190904 Total

195.01 0.000.00 644,797.24125,040.000 Local

0.00 216.26 0.00 714,965.78Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5550478903 SACYR SA 28 Jul 2016COMMON STOCK EUR1. 02 Aug 2016

28,045.000 0.001.585200Local0.902242
1.756957 0.00 18.48Base

16.67
0.00
0.00 44,473.60

49,292.32

ASSET TRANSFER AT MARKET NON CASH EUR/ES5557910908 ACCIONA SA 22 Jul 2016COMMON STOCK EUR1. 22 Jul 2016

12,444.000 0.0066.060000Local0.907729
72.775024 0.00 0.00Base

0.00
0.00
0.00 822,050.64

905,612.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0305 Aug 2016

130.000 0.0063.394500Local0.890948
71.153984 0.00 3.47Base

3.09
0.00
0.00 8,244.38

9,253.49
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557910908 Total

3.09 0.000.00 830,295.0212,574.000 Local

0.00 3.47 0.00 914,865.89Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5563828904 VISCOFAN SA 28 Jul 2016 0.02COMMON STOCK EUR.7 02 Aug 2016

3,508.000 0.0052.091600Local0.902242
57.735729 0.00 75.96Base

68.53
0.00
0.00 182,805.86

202,612.89

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0205 Aug 2016

183.000 0.0047.035300Local0.890948
52.792419 0.00 3.63Base

3.23
0.00
0.00 8,610.69

9,664.64
563828904 Total

71.76 0.000.00 191,416.553,691.000 Local

0.00 79.59 0.00 212,277.53Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5565042900 GAS NATURAL SDG SA 02 Aug 2016 0.01COMMON STOCK EUR1. 05 Aug 2016

239.000 0.0018.218500Local0.890948
20.448444 0.00 1.83Base

1.63
0.00
0.00 4,355.85

4,889.01

NEW TO ORD NON CASH EUR/ES5566935904 REPSOL SA 18 Jul 2016COMMON STOCK EUR1.

2,011.000 0.0011.685226Local0.890414
13.123356 0.00 0.00Base

0.00
0.00
0.00 23,498.99

26,391.07

NEW TO ORD NON CASH EUR/ES518 Jul 2016 CANCEL

-2,011.000 0.0011.685226Local0.890414
13.123356 0.00 0.00Base

0.00
0.00
0.00 -23,498.99

-26,391.07

NEW TO ORD NON CASH EUR/ES518 Jul 2016 119 Jul 2016

2,011.000 0.0011.393227Local0.890076
12.800288 0.00 0.00Base

0.00
0.00
0.00 22,911.78

25,741.38

INSTINET U.K. LTD EUR/ES528 Jul 2016 02 Aug 2016

16,453.000 0.0011.487000Local0.902242
12.731617 0.00 62.84Base

56.70
0.00
0.00 189,052.31

209,536.14
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CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

756.000 0.0011.014600Local0.890948
12.362787 0.00 3.50Base

3.12
0.00
0.00 8,330.16

9,349.77
566935904 Total

59.82 0.000.00 220,294.2519,220.000 Local

0.00 66.34 0.00 244,627.29Base

INSTINET U.K. LTD EUR/ES5570594903 BANCO SANTANDER SA 28 Jul 2016COMMON STOCK EUR.5 02 Aug 2016

273,791.000 0.003.823500Local0.902242
4.237777 0.00 348.08Base

314.05
0.00
0.00 1,047,153.94

1,160,613.16

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

9,836.000 0.003.589600Local0.890948
4.028967 0.00 14.86Base

13.24
0.00
0.00 35,320.55

39,643.78
570594903 Total

327.29 0.000.00 1,082,474.49283,627.000 Local

0.00 362.94 0.00 1,200,256.94Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5573040904 CORPORACION FINANCIERA ALBA 28 Jul 2016 0.02COMMON STOCK EUR1. 02 Aug 2016

427.000 0.0038.519400Local0.902242
42.692980 0.00 6.84Base

6.17
0.00
0.00 16,453.95

18,236.74

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.0203 Aug 2016

658.000 0.0038.351400Local0.894254
42.886473 0.00 10.58Base

9.46
0.00
0.00 25,244.68

28,229.88

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 0.0204 Aug 2016

146.000 0.0038.393900Local0.895135
42.891743 0.00 2.35Base

2.10
0.00
0.00 5,607.61

6,264.54

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0205 Aug 2016

26.000 0.0037.700000Local0.890948
42.314479 0.00 0.42Base

0.37
0.00
0.00 980.57

1,100.59
573040904 Total
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18.10 0.000.00 48,286.811,257.000 Local

0.00 20.19 0.00 53,831.75Base

INSTINET U.K. LTD EUR/ES5573252905 TELEFONICA SA 28 Jul 2016COMMON STOCK EUR1. 02 Aug 2016

83,968.000 0.008.905900Local0.902242
9.870855 0.00 248.65Base

224.34
0.00
0.00 748,034.95

829,084.60

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

3,051.000 0.008.587200Local0.890948
9.638273 0.00 11.02Base

9.82
0.00
0.00 26,209.37

29,417.40
573252905 Total

234.16 0.000.00 774,244.3287,019.000 Local

0.00 259.67 0.00 858,502.00Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5573829900 MELIA HOTELS INTERNATIONAL 28 Jul 2016COMMON STOCK EUR.2 02 Aug 2016

7,624.000 0.0010.488400Local0.902242
11.624819 0.00 33.24Base

29.99
0.00
0.00 79,993.55

88,660.86

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5577090905 ZARDOYA OTIS SA 02 Aug 2016COMMON STOCK EUR.1 05 Aug 2016

128.000 0.008.510000Local0.890948
9.551624 0.00 0.46Base

0.41
0.00
0.00 1,089.69

1,223.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5738307909 ENAGAS SA 28 Jul 2016 0.01COMMON STOCK EUR1.5 02 Aug 2016

9,860.000 0.0027.129800Local0.902242
30.069316 0.00 111.18Base

100.31
0.00
0.00 267,600.14

296,594.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES503 Aug 2016 0.0108 Aug 2016

155.000 0.0027.095871Local0.895015
30.274209 0.00 1.75Base

1.57
0.00
0.00 4,201.43

4,694.26
738307909 Total

101.88 0.000.00 271,801.5710,015.000 Local

0.00 112.93 0.00 301,288.90Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI00NNS8 DISTRIBUIDORA INTERNACIONAL 22 Jul 2016COMMON STOCK EUR.1 22 Jul 2016
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185,259.000 0.005.711000Local0.907729
6.291525 0.00 0.00Base

0.00
0.00
0.00 1,058,014.15

1,165,561.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

424.000 0.005.477800Local0.890948
6.148283 0.00 0.98Base

0.87
0.00
0.00 2,323.46

2,607.85
ACI00NNS8 Total

0.87 0.000.00 1,060,337.61185,683.000 Local

0.00 0.98 0.00 1,168,169.54Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5ACI07ZFJ3 LAR ESPANA REAL ESTATE SOCIM 28 Jul 2016REIT EUR2.0 02 Aug 2016

5,994.000 0.006.501900Local0.902242
7.206381 0.00 16.19Base

14.61
0.00
0.00 38,987.00

43,211.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES529 Jul 2016 03 Aug 2016

1,553.000 0.006.502700Local0.894254
7.271648 0.00 4.24Base

3.79
0.00
0.00 10,102.48

11,297.10
ACI07ZFJ3 Total

18.40 0.000.00 49,089.487,547.000 Local

0.00 20.43 0.00 54,508.34Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5ACI08XL68 INDUSTRIA DE DISENO TEXTIL 28 Jul 2016 0.01COMMON STOCK EUR.03 02 Aug 2016

19,275.000 0.0030.914200Local0.902242
34.263756 0.00 247.66Base

223.45
0.00
0.00 596,094.66

660,681.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

743.000 0.0030.882894Local0.890948
34.662959 0.00 9.65Base

8.60
0.00
0.00 22,954.59

25,764.23
ACI08XL68 Total

232.05 0.000.00 619,049.2520,018.000 Local

0.00 257.31 0.00 686,445.80Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5ACI0BSM15 SAETA YIELD SA 28 Jul 2016COMMON STOCK EUR1.0 02 Aug 2016

3,491.000 0.009.087200Local0.902242 11.90 0.00 31,735.32
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10.071799 0.00 13.19Base 0.00 35,173.84

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

673.000 0.009.090100Local0.894254
10.165009 0.00 2.56Base

2.29
0.00
0.00 6,119.93

6,843.61
ACI0BSM15 Total

14.19 0.000.00 37,855.254,164.000 Local

0.00 15.75 0.00 42,017.45Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5ACI0JJ7H9 LIBERBANK SA 28 Jul 2016COMMON STOCK EUR.9 02 Aug 2016

33,795.000 0.000.689300Local0.902242
0.763986 0.00 9.69Base

8.74
0.00
0.00 23,303.63

25,828.58

RIGHTS SUBSCRIBED (NON CASH) EUR/ES5ACI0NGKX0 IBERDROLA SA 26 Jul 2016 1COMMON STOCK 02 Aug 2016

7,488.000 0.005.580496Local0.902894
6.180676 0.00 0.00Base

0.00
0.00
0.00 41,786.76

46,280.91

AUTREPAT-RTS ISSUED EUR/ES5ACI0NH853 IBERDROLA SA 05 Jul 2016RIGHT 08 Jul 2016

336,990.000 0.000.124000Local0.902894
0.137336 0.00 0.00Base

0.00
0.00
0.00 41,786.76

46,280.91

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01CP2901 GAMESA CORP TECNOLOGICA SA 22 Jul 2016COMMON STOCK EUR.17 22 Jul 2016

69,404.000 0.0018.200000Local0.907729
20.050037 0.00 0.00Base

0.00
0.00
0.00 1,263,152.80

1,391,552.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

1,199.000 0.0018.974900Local0.890948
21.297427 0.00 9.57Base

8.53
0.00
0.00 22,759.44

25,545.19
B01CP2901 Total

8.53 0.000.00 1,285,912.2470,603.000 Local

0.00 9.57 0.00 1,417,097.96Base

NEW TO ORD NON CASH EUR/ES5B01FLQ905 ACS ACTIVIDADES CONS Y SERV 22 Jul 2016COMMON STOCK EUR.5 22 Jul 2016

396.000 0.0026.898131Local0.911078 0.00 0.00 10,651.66
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29.523409 0.00 0.00Base 0.00 11,691.27

INSTINET U.K. LTD EUR/ES528 Jul 2016 0.0102 Aug 2016

1,903.000 0.0026.749300Local0.902242
29.647589 0.00 16.92Base

15.27
0.00
0.00 50,919.19

56,436.29

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

134.000 0.0024.983700Local0.890948
28.041704 0.00 1.41Base

1.26
0.00
0.00 3,349.08

3,759.01
B01FLQ905 Total

16.53 0.000.00 64,919.932,433.000 Local

0.00 18.33 0.00 71,886.57Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B01G2K907 MEDIASET ESPANA COMUNICACION 28 Jul 2016COMMON STOCK EUR.5 02 Aug 2016

16,752.000 0.0010.513900Local0.902242
11.653082 0.00 73.21Base

66.05
0.00
0.00 176,194.90

195,285.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,096.000 0.0010.110700Local0.890948
11.348249 0.00 4.67Base

4.16
0.00
0.00 11,085.49

12,442.35
B01G2K907 Total

70.21 0.000.00 187,280.3917,848.000 Local

0.00 77.88 0.00 207,727.98Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B01ZVZ900 ACERINOX SA 28 Jul 2016COMMON STOCK EUR.25 02 Aug 2016

13,774.000 0.0011.766500Local0.902242
13.041401 0.00 67.37Base

60.78
0.00
0.00 162,132.55

179,699.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

967.000 0.0011.512296Local0.890948
12.921401 0.00 4.68Base

4.17
0.00
0.00 11,136.56

12,499.67
B01ZVZ900 Total

64.95 0.000.00 173,269.1114,741.000 Local

0.00 72.05 0.00 192,199.30Base
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INSTINET U.K. LTD EUR/ES5B03851902 FERROVIAL SA 28 Jul 2016 0.01COMMON STOCK EUR.2 02 Aug 2016

6,607.000 0.0018.826900Local0.902242
20.866796 0.00 41.36Base

37.32
0.00
0.00 124,426.65

137,908.29

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

330.000 0.0017.989900Local0.890948
20.191863 0.00 2.50Base

2.23
0.00
0.00 5,938.90

6,665.82
B03851902 Total

39.55 0.000.00 130,365.556,937.000 Local

0.00 43.86 0.00 144,574.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B07VZ9907 ATRESMEDIA CORP DE MEDIOS DE 28 Jul 2016COMMON STOCK EUR.75 02 Aug 2016

7,553.000 0.009.632300Local0.902242
10.675961 0.00 30.24Base

27.28
0.00
0.00 72,780.04

80,665.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

652.000 0.009.130300Local0.890948
10.247848 0.00 2.50Base

2.23
0.00
0.00 5,955.19

6,684.11
B07VZ9907 Total

29.51 0.000.00 78,735.238,205.000 Local

0.00 32.74 0.00 87,349.87Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B091DR905 DEOLEO SA 28 Jul 2016COMMON STOCK EUR.38 02 Aug 2016

10,180.000 0.000.195600Local0.902242
0.216793 0.00 0.83Base

0.75
0.00
0.00 1,991.96

2,207.79

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

17,965.000 0.000.200000Local0.894254
0.223650 0.00 1.51Base

1.35
0.00
0.00 3,594.35

4,019.38

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 04 Aug 2016

2,434.000 0.000.196400Local0.895135
0.219408 0.00 0.20Base

0.18
0.00
0.00 478.22

534.24
B091DR905 Total
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2.28 0.000.00 6,064.5330,579.000 Local

0.00 2.54 0.00 6,761.41Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B15CL9904 CIE AUTOMOTIVE SA 28 Jul 2016 0.01COMMON STOCK EUR.25 02 Aug 2016

3,971.000 0.0017.184200Local0.902242
19.046110 0.00 28.36Base

25.59
0.00
0.00 68,264.05

75,660.47

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B16FTB903 TECNICAS REUNIDAS SA 28 Jul 2016 0.01COMMON STOCK EUR.1 02 Aug 2016

2,778.000 0.0027.879400Local0.902242
30.900135 0.00 32.19Base

29.04
0.00
0.00 77,478.01

85,872.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

234.000 0.0027.369200Local0.890948
30.719189 0.00 2.69Base

2.40
0.00
0.00 6,406.79

7,190.98
B16FTB903 Total

31.44 0.000.00 83,884.803,012.000 Local

0.00 34.88 0.00 93,063.74Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B175SV901 DURO FELGUERA SA 28 Jul 2016COMMON STOCK EUR.5 02 Aug 2016

3,071.000 0.001.280000Local0.902242
1.418688 0.00 1.63Base

1.47
0.00
0.00 3,932.35

4,358.42

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

3,836.000 0.001.313600Local0.894254
1.468934 0.00 2.11Base

1.89
0.00
0.00 5,040.86

5,636.94
B175SV901 Total

3.36 0.000.00 8,973.216,907.000 Local

0.00 3.74 0.00 9,995.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B188XC900 GRUPO CATALANA OCCIDENTE SA 28 Jul 2016 0.01COMMON STOCK EUR.3 02 Aug 2016

1,437.000 0.0025.033500Local0.902242
27.745882 0.00 14.95Base

13.49
0.00
0.00 35,986.63

39,885.78

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.0103 Aug 2016
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2,054.000 0.0025.104500Local0.894254
28.073120 0.00 21.63Base

19.34
0.00
0.00 51,583.98

57,683.81

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 0.0104 Aug 2016

68.000 0.0025.269100Local0.895135
28.229373 0.00 0.71Base

0.64
0.00
0.00 1,718.94

1,920.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

236.000 0.0024.568600Local0.890948
27.575796 0.00 2.44Base

2.17
0.00
0.00 5,800.36

6,510.32
B188XC900 Total

35.64 0.000.00 95,089.913,795.000 Local

0.00 39.73 0.00 106,000.22Base

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5B18S76908 BOLSAS Y MERCADOS ESPANOLES 01 Aug 2016 0.01COMMON STOCK EUR3.0 04 Aug 2016

6,262.000 0.0026.742100Local0.895135
29.874935 0.00 70.16Base

62.80
0.00
0.00 167,521.83

187,147.00

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES503 Aug 2016 0.0108 Aug 2016

216.000 0.0026.417100Local0.895015
29.515818 0.00 2.39Base

2.14
0.00
0.00 5,708.23

6,377.80
B18S76908 Total

64.94 0.000.00 173,230.066,478.000 Local

0.00 72.55 0.00 193,524.80Base

INSTINET U.K. LTD EUR/ES5B1G40S901 MAPFRE SA 28 Jul 2016COMMON STOCK EUR.1 02 Aug 2016

40,945.000 0.002.221500Local0.902242
2.462200 0.00 30.25Base

27.29
0.00
0.00 90,986.61

100,845.02

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

734.000 0.002.128000Local0.890948
2.388467 0.00 0.66Base

0.59
0.00
0.00 1,562.54

1,753.79
B1G40S901 Total

27.88 0.000.00 92,549.1541,679.000 Local

Books Closed Prepared by State StreetPage 686



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 30.91 0.00 102,598.81Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B1PQHS904 FAES FARMA SA 28 Jul 2016COMMON STOCK EUR.1 02 Aug 2016

12,605.000 0.003.533100Local0.902242
3.915912 0.00 18.51Base

16.70
0.00
0.00 44,551.43

49,378.58

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

8,467.000 0.003.542100Local0.894254
3.960955 0.00 12.58Base

11.25
0.00
0.00 30,002.21

33,549.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,634.000 0.003.511897Local0.890948
3.941753 0.00 2.41Base

2.15
0.00
0.00 5,740.59

6,443.24
B1PQHS904 Total

30.10 0.000.00 80,294.2322,706.000 Local

0.00 33.50 0.00 89,371.81Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B1W7BK901 ENCE ENERGIA Y CELULOSA SA 28 Jul 2016COMMON STOCK EUR.9 02 Aug 2016

11,941.000 0.002.302800Local0.902242
2.552309 0.00 11.43Base

10.31
0.00
0.00 27,508.04

30,488.54

INSTINET U.K. LTD EUR/ES5B1X8QN906 BANCO DE SABADELL SA 28 Jul 2016COMMON STOCK EUR.125 02 Aug 2016

136,570.000 0.001.205800Local0.902242
1.336449 0.00 54.75Base

49.40
0.00
0.00 164,725.51

182,573.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

3,625.000 0.001.158500Local0.890948
1.300300 0.00 1.76Base

1.57
0.00
0.00 4,201.13

4,715.35
B1X8QN906 Total

50.97 0.000.00 168,926.64140,195.000 Local

0.00 56.51 0.00 187,288.88Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B1YJJX006 REALIA BUSINESS SA 28 Jul 2016COMMON STOCK EUR.24 02 Aug 2016

989.000 0.000.970000Local0.902242 0.36 0.00 959.69

Books Closed Prepared by State StreetPage 687



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.075100 0.00 0.40Base 0.00 1,063.67

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

6,529.000 0.000.972600Local0.894254
1.087610 0.00 2.66Base

2.38
0.00
0.00 6,352.49

7,103.68

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 04 Aug 2016

456.000 0.000.982300Local0.895135
1.097376 0.00 0.19Base

0.17
0.00
0.00 448.10

500.59

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

5,681.000 0.000.990000Local0.890948
1.111176 0.00 2.37Base

2.11
0.00
0.00 5,626.30

6,314.96
B1YJJX006 Total

5.02 0.000.00 13,386.5813,655.000 Local

0.00 5.62 0.00 14,982.90Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1YY66907 ALMIRALL SA 22 Jul 2016COMMON STOCK EUR.12 22 Jul 2016

25,575.000 0.0013.310000Local0.907729
14.662967 0.00 0.00Base

0.00
0.00
0.00 340,403.25

375,005.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

320.000 0.0014.264100Local0.890948
16.010025 0.00 1.92Base

1.71
0.00
0.00 4,566.22

5,125.13
B1YY66907 Total

1.71 0.000.00 344,969.4725,895.000 Local

0.00 1.92 0.00 380,130.50Base

INSTINET U.K. LTD EUR/ES5B283W9907 CAIXABANK S.A 28 Jul 2016COMMON STOCK EUR1. 02 Aug 2016

50,692.000 0.002.208400Local0.902242
2.447680 0.00 37.22Base

33.58
0.00
0.00 111,981.79

124,115.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,814.000 0.002.159200Local0.890948
2.423486 0.00 1.65Base

1.47
0.00
0.00 3,918.26

4,397.85
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B283W9907 Total

35.05 0.000.00 115,900.0552,506.000 Local

0.00 38.87 0.00 128,512.88Base

INSTINET U.K. LTD EUR/ES5B288C9908 IBERDROLA SA 28 Jul 2016COMMON STOCK EUR.75 02 Aug 2016

103,943.000 0.006.151700Local0.902242
6.818237 0.00 212.61Base

191.83
0.00
0.00 639,617.98

708,920.64

NEW TO ORD NON CASH EUR/ES502 Aug 2016 103 Aug 2016

7,488.000 0.005.580496Local0.902894
6.180676 0.00 0.00Base

0.00
0.00
0.00 41,786.76

46,280.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

3,788.000 0.006.064500Local0.890948
6.806795 0.00 9.66Base

8.61
0.00
0.00 22,980.94

25,793.81
B288C9908 Total

200.44 0.000.00 704,385.68115,219.000 Local

0.00 222.27 0.00 780,995.36Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B29F9S903 LABORATORIOS FARMACEUTICOS R 28 Jul 2016 0.01COMMON STOCK EUR.06 02 Aug 2016

68.000 0.0013.061500Local0.902242
14.476715 0.00 0.37Base

0.33
0.00
0.00 888.51

984.78

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.0103 Aug 2016

1,067.000 0.0013.218900Local0.894254
14.782042 0.00 5.92Base

5.29
0.00
0.00 14,109.86

15,778.36

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 0.0104 Aug 2016

43.000 0.0012.825300Local0.895135
14.327783 0.00 0.23Base

0.21
0.00
0.00 551.70

616.33

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

178.000 0.0012.901100Local0.890948
14.480194 0.00 0.97Base

0.86
0.00
0.00 2,297.26

2,578.44
B29F9S903 Total
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6.69 0.000.00 17,847.331,356.000 Local

0.00 7.49 0.00 19,957.91Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B3MSM2900 AMADEUS IT GROUP SA 28 Jul 2016 0.02COMMON STOCK EUR.01 02 Aug 2016

14,700.000 0.0040.566800Local0.902242
44.962216 0.00 247.85Base

223.62
0.00
0.00 596,555.58

661,192.43

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0205 Aug 2016

299.000 0.0042.668700Local0.890948
47.891347 0.00 5.37Base

4.78
0.00
0.00 12,762.72

14,324.88
B3MSM2900 Total

228.40 0.000.00 609,318.3014,999.000 Local

0.00 253.22 0.00 675,517.31Base

INSTINET U.K. LTD EUR/ES5B5282K903 INTL CONSOLIDATED AIRLINE DI 28 Jul 2016COMMON STOCK EUR.5 02 Aug 2016

13,414.000 0.004.999700Local0.902242
5.541418 0.00 22.30Base

20.12
0.00
0.00 67,086.10

74,354.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

551.000 0.004.690200Local0.890948
5.264280 0.00 1.09Base

0.97
0.00
0.00 2,585.27

2,901.71
B5282K903 Total

21.09 0.000.00 69,671.3713,965.000 Local

0.00 23.39 0.00 77,256.59Base

INSTINET U.K. LTD EUR/ES5B83KH8900 ABENGOA SA  B SHARES 28 Jul 2016COMMON STOCK EUR.000 02 Aug 2016

53,493.000 0.000.234200Local0.902242
0.259576 0.00 4.17Base

3.76
0.00
0.00 12,531.82

13,889.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B8CLHY901 PROSEGUR COMP SEGURIDAD 28 Jul 2016COMMON STOCK EUR.06 02 Aug 2016

23,174.000 0.005.851300Local0.902242
6.485289 0.00 56.36Base

50.85
0.00
0.00 135,648.88

150,346.45

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016
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1,249.000 0.005.886100Local0.890948
6.606558 0.00 3.10Base

2.76
0.00
0.00 7,354.50

8,254.69
B8CLHY901 Total

53.61 0.000.00 143,003.3824,423.000 Local

0.00 59.46 0.00 158,601.14Base

INSTINET U.K. LTD EUR/ES5B9FLK4908 BANKIA SA 28 Jul 2016COMMON STOCK EUR.8 02 Aug 2016

109,668.000 0.000.697700Local0.902242
0.773296 0.00 25.44Base

22.95
0.00
0.00 76,538.31

84,831.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 308 Aug 2016

3,139.000 0.000.654000Local0.890948
0.734050 0.00 0.86Base

0.77
0.00
0.00 2,053.68

2,305.05
B9FLK4908 Total

23.72 0.000.00 78,591.99112,807.000 Local

0.00 26.30 0.00 87,136.29Base

INSTINET U.K. LTD EUR/ES5BBHXPN908 BANCO POPULAR ESPANOL 28 Jul 2016COMMON STOCK EUR.5 02 Aug 2016

104,265.000 0.001.238000Local0.902242
1.372137 0.00 42.92Base

38.72
0.00
0.00 129,118.79

143,108.82

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

2,274.000 0.001.147400Local0.890948
1.287842 0.00 1.10Base

0.98
0.00
0.00 2,610.17

2,929.65
BBHXPN908 Total

39.70 0.000.00 131,728.96106,539.000 Local

0.00 44.02 0.00 146,038.47Base

RIGHTS SUBSCRIBED (NON CASH) EUR/ES5BD0N6M907 REPSOL SA 08 Jul 2016 6COMMON STOCK 19 Jul 2016

2,011.000 0.0011.393227Local0.890076
12.800288 0.00 0.00Base

0.00
0.00
0.00 22,911.78

25,741.38

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BD0PJ0906 INMOBILIARIA COLONIAL SA 28 Jul 2016COMMON STOCK EUR2.5 02 Aug 2016

1,592.000 0.006.949300Local0.902242 4.15 0.00 11,067.44
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7.702257 0.00 4.60Base 0.00 12,266.60

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

15,365.000 0.006.959700Local0.894254
7.782688 0.00 44.84Base

40.10
0.00
0.00 106,975.89

119,625.84

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 04 Aug 2016

1,557.000 0.006.992700Local0.895135
7.811894 0.00 4.56Base

4.08
0.00
0.00 10,891.71

12,167.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,261.000 0.006.898200Local0.890948
7.742539 0.00 3.66Base

3.26
0.00
0.00 8,701.89

9,767.00
BD0PJ0906 Total

51.59 0.000.00 137,636.9319,775.000 Local

0.00 57.66 0.00 153,827.11Base

RIGHTS SUBSCRIBED (NON CASH) EUR/ES5BD3GC4902 ACS ACTIVIDADES DE CONSTRUCCIO 18 Jul 2016 2COMMON STOCK 22 Jul 2016

396.000 0.0026.898131Local0.911078
29.523409 0.00 0.00Base

0.00
0.00
0.00 10,651.66

11,691.27

STOCKSPLIT NON CASH EUR/ES5BD6FXN906 RED ELECTRICA CORPORACION SA 11 Jul 2016COMMON STOCK EUR.5 14 Jul 2016

15,168.000 0.0013.732829Local0.789511
17.394085 0.00 0.00Base

0.00
0.00
0.00 208,299.56

263,833.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES528 Jul 2016 0.0102 Aug 2016

19,169.000 0.0020.542300Local0.902242
22.768060 0.00 163.67Base

147.67
0.00
0.00 393,923.02

436,604.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES503 Aug 2016 0.0108 Aug 2016

295.000 0.0020.302100Local0.895015
22.683530 0.00 2.51Base

2.25
0.00
0.00 5,991.37

6,694.16
BD6FXN906 Total

149.92 0.000.00 608,213.9534,632.000 Local

0.00 166.18 0.00 707,132.27Base
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RIGHTS ISSUE (NON CASH) EUR/ES5BD9Q6R900 ZARDOYA OTIS SA 14 Jul 2016RIGHT 19 Jul 2016

21,040.000 0.000.000000Local0.900617
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BKJ9PT906 HISPANIA ACTIVOS INMOBILIARI 28 Jul 2016REIT EUR1.0 02 Aug 2016

5,149.000 0.0011.729400Local0.902242
13.000282 0.00 25.10Base

22.65
0.00
0.00 60,417.33

66,963.55

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.0103 Aug 2016

3,809.000 0.0012.013700Local0.894254
13.434326 0.00 19.19Base

17.16
0.00
0.00 45,777.34

51,190.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

727.000 0.0011.701300Local0.890948
13.133539 0.00 3.58Base

3.19
0.00
0.00 8,510.04

9,551.67
BKJ9PT906 Total

43.00 0.000.00 114,704.719,685.000 Local

0.00 47.87 0.00 127,705.75Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BM677T900 APPLUS SERVICES SA 28 Jul 2016COMMON STOCK EUR.1 02 Aug 2016

8,660.000 0.009.478100Local0.902242
10.505053 0.00 34.12Base

30.78
0.00
0.00 82,111.13

91,007.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

755.000 0.009.180200Local0.890948
10.303856 0.00 2.92Base

2.60
0.00
0.00 6,933.65

7,782.33
BM677T900 Total

33.38 0.000.00 89,044.789,415.000 Local

0.00 37.04 0.00 98,790.21Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BNGNB7905 MERLIN PROPERTIES SOCIMI SA 28 Jul 2016REIT EUR1.0 02 Aug 2016

26,630.000 0.0010.163900Local0.902242
11.265159 0.00 112.50Base

101.50
0.00
0.00 270,766.16

300,103.70
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CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,624.000 0.0010.102697Local0.890948
11.339267 0.00 6.90Base

6.15
0.00
0.00 16,412.93

18,421.87
BNGNB7905 Total

107.65 0.000.00 287,179.0928,254.000 Local

0.00 119.40 0.00 318,525.57Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BP269Z903 AXIARE PATRIMONIO SOCIMI SA 28 Jul 2016 0.01REIT EUR10.0 02 Aug 2016

2,405.000 0.0012.244100Local0.902242
13.570749 0.00 12.24Base

11.04
0.00
0.00 29,458.10

32,649.89

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 0.0103 Aug 2016

3,021.000 0.0012.250500Local0.894254
13.699128 0.00 15.52Base

13.88
0.00
0.00 37,022.64

41,400.59

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 0.0104 Aug 2016

274.000 0.0012.267883Local0.895135
13.705065 0.00 1.41Base

1.26
0.00
0.00 3,362.66

3,756.60

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

291.000 0.0012.132400Local0.890948
13.617405 0.00 1.48Base

1.32
0.00
0.00 3,531.85

3,964.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

507.000 0.0012.132400Local0.890948
13.617405 0.00 2.59Base

2.31
0.00
0.00 6,153.44

6,906.62
BP269Z903 Total

29.81 0.000.00 79,528.696,498.000 Local

0.00 33.24 0.00 88,677.85Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BP3QYZ900 CIA DE DISTRIBUCION INTEGRAL 28 Jul 2016 0.01COMMON STOCK EUR.2 02 Aug 2016

2,522.000 0.0020.158800Local0.902242
22.343008 0.00 21.14Base

19.07
0.00
0.00 50,859.56

56,370.20
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CITIGROUP GLOBAL MARKETS LIMITED EUR/ES529 Jul 2016 0.0103 Aug 2016

892.000 0.0021.272800Local0.894254
23.788320 0.00 7.96Base

7.12
0.00
0.00 18,982.46

21,227.15
BP3QYZ900 Total

26.19 0.000.00 69,842.023,414.000 Local

0.00 29.10 0.00 77,597.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BVRZ8L901 AENA SA 28 Jul 2016 0.05COMMON STOCK 02 Aug 2016

2,220.000 0.00128.255700Local0.902242
142.152216 0.00 118.34Base

106.77
0.00
0.00 284,834.42

315,696.25

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0505 Aug 2016

46.000 0.00127.671700Local0.890948
143.298711 0.00 2.47Base

2.20
0.00
0.00 5,875.10

6,594.21
BVRZ8L901 Total

108.97 0.000.00 290,709.522,266.000 Local

0.00 120.81 0.00 322,290.46Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BX90C0905 CELLNEX TELECOM SAU 28 Jul 2016 0.01COMMON STOCK EUR.25 02 Aug 2016

12,512.000 0.0015.963000Local0.902242
17.692592 0.00 83.02Base

74.90
0.00
0.00 199,803.96

221,452.74

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

598.000 0.0015.629500Local0.890948
17.542550 0.00 3.93Base

3.50
0.00
0.00 9,349.94

10,494.37
BX90C0905 Total

78.40 0.000.00 209,153.9013,110.000 Local

0.00 86.95 0.00 231,947.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BX9C1J900 TALGO SA 28 Jul 2016COMMON STOCK EUR.301 02 Aug 2016

2,201.000 0.004.452500Local0.902242
4.934929 0.00 4.07Base

3.67
0.00
0.00 9,803.62

10,865.84
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JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

5,822.000 0.004.405700Local0.894254
4.926676 0.00 10.76Base

9.62
0.00
0.00 25,659.61

28,693.87
BX9C1J900 Total

13.29 0.000.00 35,463.238,023.000 Local

0.00 14.83 0.00 39,559.71Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BXC8GV902 PROMOTORA DE INFORMACIONES A 28 Jul 2016COMMON STOCK EUR3.0 02 Aug 2016

2,203.000 0.005.313200Local0.902242
5.888886 0.00 4.87Base

4.39
0.00
0.00 11,709.37

12,978.08

JP MORGAN SECURITIES PLC EUR/ES529 Jul 2016 03 Aug 2016

914.000 0.005.325400Local0.894254
5.955131 0.00 2.05Base

1.83
0.00
0.00 4,869.25

5,445.04

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES501 Aug 2016 04 Aug 2016

249.000 0.005.316200Local0.895135
5.938992 0.00 0.56Base

0.50
0.00
0.00 1,324.23

1,479.36

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

1,323.000 0.005.301000Local0.890948
5.949842 0.00 2.95Base

2.63
0.00
0.00 7,015.85

7,874.59
BXC8GV902 Total

9.35 0.000.00 24,918.704,689.000 Local

0.00 10.43 0.00 27,777.07Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BYR4L2901 EUSKALTEL SA 28 Jul 2016COMMON STOCK 02 Aug 2016

5,726.000 0.008.159399Local0.902242
9.043471 0.00 19.42Base

17.52
0.00
0.00 46,738.24

51,802.33

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES529 Jul 2016 03 Aug 2016

2,593.000 0.008.137400Local0.894254
9.099652 0.00 8.85Base

7.91
0.00
0.00 21,108.19

23,604.24
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CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 05 Aug 2016

676.000 0.007.809393Local0.890948
8.765262 0.00 2.22Base

1.98
0.00
0.00 5,281.13

5,927.54
BYR4L2901 Total

27.41 0.000.00 73,127.568,995.000 Local

0.00 30.49 0.00 81,334.11Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BYV0MC901 PHARMA MAR SA 28 Jul 2016COMMON STOCK EUR.05 02 Aug 2016

14,695.000 0.002.342800Local0.902242
2.596643 0.00 14.31Base

12.91
0.00
0.00 34,440.36

38,171.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BYY3DX906 GRIFOLS SA 28 Jul 2016 0.01COMMON STOCK EUR.25 02 Aug 2016

18,890.000 0.0020.132100Local0.902242
22.313415 0.00 158.06Base

142.61
0.00
0.00 380,437.98

421,658.47

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES502 Aug 2016 0.0105 Aug 2016

203.000 0.0019.501800Local0.890948
21.888820 0.00 1.66Base

1.48
0.00
0.00 3,960.35

4,445.10
BYY3DX906 Total

144.09 0.000.00 384,398.3319,093.000 Local

0.00 159.72 0.00 426,103.57Base

14,394,772.260.003,599.610.002,397,267.000 Local
SPAIN Total

15,976,920.150.003,994.350.00Base

0.0019,393,190.000 Local
0.00Base

41,377.41
45,910.31

81,452.72
90,381.75

163,779,210.22
182,001,690.14

EURO CURRENCY Total

HONG KONG DOLLAR

UBS AG HKD/HK1600245005 ASM PACIFIC TECHNOLOGY 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

7,900.000 0.0058.029400Local7.756250
7.481631 0.00 22.16Base

171.91
63.73

494.30 459,098.47
59,190.78
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MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

200.000 0.0058.500000Local7.758900
7.539729 0.00 0.57Base

4.39
1.66

12.91 11,717.30
1,510.18

600245005 Total

176.30 507.210.00 470,815.778,100.000 Local

0.00 22.73 65.39 60,700.96Base

UBS AG HKD/HK1600340905 SA SA INTERNATIONAL HLDGS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

46,000.000 0.003.433900Local7.756250
0.442727 0.00 7.64Base

59.23
21.94

170.16 158,188.79
20,395.01

UBS AG HKD/HK1603050006 HANG LUNG PROPERTIES LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

64,000.000 0.0017.090300Local7.756250
2.203423 0.00 52.88Base

410.17
151.91

1,178.22 1,095,367.59
141,223.86

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0016.660000Local7.758900
2.147212 0.00 1.61Base

12.50
4.71

36.57 33,369.07
4,300.75

603050006 Total

422.67 1,214.790.00 1,128,736.6666,000.000 Local

0.00 54.49 156.62 145,524.61Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1603955907 TEXWINCA HOLDINGS LTD 22 Jul 2016COMMON STOCK HKD.05 22 Jul 2016

300,000.000 0.006.080000Local7.756200
0.783889 0.00 0.00Base

0.00
0.00
0.00 1,824,000.00

235,166.71

UBS AG HKD/HK1607564002 BANK OF EAST ASIA LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

23,303.000 0.0032.192300Local7.756250
4.150498 0.00 36.27Base

281.32
104.27
808.76 751,267.25

96,859.60

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

800.000 0.0031.825000Local7.758900
4.101741 0.00 1.23Base

9.55
3.60

27.96 25,497.51
3,286.23
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607564002 Total

290.87 836.720.00 776,764.7624,103.000 Local

0.00 37.50 107.87 100,145.83Base

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK1609701909 CLP HOLDINGS LTD 03 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.0080.800000Local7.758900
10.413847 0.00 3.91Base

30.30
11.24
87.22 80,917.52

10,428.99

UBS AG HKD/HK1612312900 MEI AH ENTERTAINMENT GROUP 28 Jul 2016COMMON STOCK HKD.02 01 Aug 2016

200,000.000 0.000.456500Local7.756250
0.058856 0.00 4.41Base

34.24
12.77
99.04 91,433.28

11,788.34

ASSET TRANSFER AT MARKET NON CASH HKD/HK1614029908 HOPEWELL HOLDINGS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

24,500.000 0.0025.650000Local7.756200
3.307032 0.00 0.00Base

0.00
0.00
0.00 628,425.00

81,022.28

UBS AG HKD/HK128 Jul 2016 01 Aug 2016

25,500.000 0.0025.693100Local7.756250
3.312567 0.00 31.68Base

245.69
91.08

706.45 656,126.19
84,593.22

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

5,000.000 0.0026.205000Local7.758900
3.377412 0.00 6.33Base

49.13
18.31

142.09 131,216.22
16,911.70

614029908 Total

294.82 848.540.00 1,415,767.4155,000.000 Local

0.00 38.01 109.39 182,527.20Base

UBS AG HKD/HK1616095006 CAFE DE CORAL HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

28,000.000 0.0026.542900Local7.756250
3.422131 0.00 35.93Base

278.70
103.30
801.23 744,281.13

95,958.89

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

4,000.000 0.0025.850000Local7.758900
3.331658 0.00 5.00Base

38.78
14.43

111.96 103,550.74
13,346.06
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616095006 Total

317.48 913.190.00 847,831.8732,000.000 Local

0.00 40.93 117.73 109,304.95Base

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK1617975008 CATHAY PACIFIC AIRWAYS 03 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.0012.400000Local7.758900
1.598165 0.00 0.60Base

4.65
1.80

13.95 12,418.60
1,600.56

UBS AG HKD/HK1619368004 CHOW SANG SANG HLDG 28 Jul 2016COMMON STOCK HKD.25 01 Aug 2016

25,000.000 0.0015.294400Local7.756250
1.971881 0.00 18.49Base

143.39
53.18

412.44 382,915.83
49,368.68

UBS AG HKD/HK1621255900 CHEUNG KONG INFRASTRUCTURE 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

37,000.000 0.0068.235100Local7.756250
8.797434 0.00 122.06Base

946.76
350.61

2,719.40 2,528,364.86
325,977.74

UBS AG HKD/HK1621497908 TOM GROUP LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

82,000.000 0.002.087300Local7.756250
0.269112 0.00 8.27Base

64.18
23.87

185.18 171,407.96
22,099.33

UBS AG HKD/HK1622221901 SUNEVISION HOLDINGS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

57,000.000 0.003.143500Local7.756250
0.405286 0.00 8.66Base

67.19
24.99

193.80 179,440.49
23,134.95

ASSET TRANSFER AT MARKET NON CASH HKD/HK1624979001 DAH SING FINANCIAL HOLDINGS 22 Jul 2016COMMON STOCK 22 Jul 2016

78,400.000 0.0053.300000Local7.756200
6.871922 0.00 0.00Base

0.00
0.00
0.00 4,178,720.00

538,758.67

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,200.000 0.0052.466700Local7.758900
6.762131 0.00 3.04Base

23.61
8.74

67.85 63,051.50
8,126.35

624979001 Total

23.61 67.850.00 4,241,771.5079,600.000 Local

0.00 3.04 8.74 546,885.02Base
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UBS AG HKD/HK1626735906 HONG KONG EXCHANGES + CLEAR 28 Jul 2016 0.01COMMON STOCK HKD1.0 01 Aug 2016

31,650.000 0.00192.961500Local7.756250
24.878195 0.00 295.27Base

2,290.21
848.12

6,578.26 6,116,099.95
788,538.27

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 0.0105 Aug 2016

800.000 0.00189.000000Local7.758900
24.359123 0.00 7.31Base

56.70
21.09

163.64 151,420.34
19,515.70

626735906 Total

2,346.91 6,741.900.00 6,267,520.2932,450.000 Local

0.00 302.58 869.21 808,053.97Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1628204901 GIORDANO INTERNATIONAL LTD 22 Jul 2016COMMON STOCK HKD.05 22 Jul 2016

504,000.000 0.003.780000Local7.756200
0.487352 0.00 0.00Base

0.00
0.00
0.00 1,905,120.00

245,625.44

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

12,000.000 0.004.098300Local7.758900
0.528206 0.00 2.38Base

18.44
6.93

53.79 49,251.83
6,347.79

628204901 Total

18.44 53.790.00 1,954,371.83516,000.000 Local

0.00 2.38 6.93 251,973.23Base

UBS AG HKD/HK1628625907 LI + FUNG LTD 28 Jul 2016COMMON STOCK HKD.012 01 Aug 2016

196,000.000 0.003.939900Local7.756250
0.507965 0.00 37.34Base

289.58
107.33
832.46 773,342.44

99,705.71

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

4,000.000 0.003.730000Local7.758900
0.480738 0.00 0.72Base

5.60
2.08

16.15 14,941.75
1,925.76

628625907 Total

295.18 848.610.00 788,284.19200,000.000 Local

0.00 38.06 109.41 101,631.47Base
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UBS AG HKD/HK1629005901 MTR CORP 28 Jul 2016COMMON STOCK 01 Aug 2016

41,922.000 0.0043.613300Local7.756250
5.622988 0.00 88.40Base

685.63
253.96

1,969.79 1,831,012.18
236,069.26

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.0042.700000Local7.758900
5.503357 0.00 2.06Base

16.01
5.97

46.29 42,762.30
5,511.39

629005901 Total

701.64 2,016.080.00 1,873,774.4842,922.000 Local

0.00 90.46 259.93 241,580.65Base

UBS AG HKD/HK1632164901 ESPRIT HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

150,900.000 0.006.401400Local7.756250
0.825322 0.00 46.70Base

362.24
134.13

1,040.38 967,373.88
124,721.85

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

14,200.000 0.006.218700Local7.758900
0.801492 0.00 4.27Base

33.11
12.35
95.80 88,434.45

11,397.81
632164901 Total

395.35 1,136.180.00 1,055,808.33165,100.000 Local

0.00 50.97 146.48 136,119.66Base

UBS AG HKD/HK1633155908 FAR EAST CONSORTIUM INTERNAT 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

86,000.000 0.002.759800Local7.756250
0.355816 0.00 11.47Base

89.00
33.04

256.28 237,688.08
30,644.72

UBS AG HKD/HK1633987003 FIRST PACIFIC CO 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

100,000.000 0.006.142000Local7.756250
0.791878 0.00 29.70Base

230.33
85.39

662.29 615,092.62
79,302.84

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.006.060000Local7.758900
0.781039 0.00 0.59Base

4.55
1.80

13.94 12,138.49
1,564.46
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633987003 Total

234.88 676.230.00 627,231.11102,000.000 Local

0.00 30.29 87.19 80,867.30Base

UBS AG HKD/HK1635207905 BRIGHTOIL PETROLEUM HOLDINGS 28 Jul 2016COMMON STOCK HKD.025 01 Aug 2016

249,000.000 0.002.308800Local7.756250
0.297670 0.00 27.79Base

215.58
79.84

619.26 575,726.04
74,227.37

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

27,000.000 0.002.254400Local7.758900
0.290557 0.00 2.94Base

22.83
8.47

65.68 60,957.31
7,856.44

635207905 Total

238.41 684.940.00 636,683.35276,000.000 Local

0.00 30.73 88.31 82,083.81Base

UBS AG HKD/HK1636000903 CHINA FINANCIAL INTERNATIONA 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

310,000.000 0.000.410500Local7.756250
0.052925 0.00 6.15Base

47.72
17.77

137.80 127,440.52
16,430.69

ASSET TRANSFER AT MARKET NON CASH HKD/HK1638740902 GREAT EAGLE HOLDINGS LTD 22 Jul 2016COMMON STOCK HKD.5 22 Jul 2016

139,000.000 0.0034.950000Local7.756200
4.506073 0.00 0.00Base

0.00
0.00
0.00 4,858,050.00

626,344.09

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0035.275000Local7.758900
4.546392 0.00 3.41Base

26.46
9.85

76.43 70,652.89
9,106.04

638740902 Total

26.46 76.430.00 4,928,702.89141,000.000 Local

0.00 3.41 9.85 635,450.13Base

UBS AG HKD/HK1640013009 HSIN CHONG GROUP HOLDINGS LT 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

220,000.000 0.000.720100Local7.756250
0.092841 0.00 7.66Base

59.41
22.07

171.20 158,652.61
20,454.81
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UBS AG HKD/HK1640837001 HANG SENG BANK LTD 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

23,818.000 0.00138.606200Local7.756250
17.870259 0.00 159.61Base

1,238.00
458.50

3,556.21 3,306,116.68
426,251.95

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 0.0105 Aug 2016

500.000 0.00135.900000Local7.758900
17.515369 0.00 3.28Base

25.48
9.44

73.23 68,048.71
8,770.41

640837001 Total

1,263.48 3,629.440.00 3,374,165.3924,318.000 Local

0.00 162.89 467.94 435,022.36Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1641032909 TONGDA GROUP HOLDINGS LTD 22 Jul 2016COMMON STOCK HKD.01 22 Jul 2016

2,050,000.000 0.001.530000Local7.756200
0.197262 0.00 0.00Base

0.00
0.00
0.00 3,136,500.00

404,386.17

AUTREPAT-STK/$ DIV HKD/HK1641613005 CHINA MERCHANTS PORT HOLDING 04 Jul 2016COMMON STOCK 18 Jul 2016

2,760.000 0.0019.928333Local7.757700
2.568846 0.00 0.00Base

0.00
0.00
0.00 55,002.20

7,090.01

UBS AG HKD/HK1642053003 HENDERSON LAND DEVELOPMENT 28 Jul 2016COMMON STOCK 01 Aug 2016

9,345.000 0.0046.821600Local7.756250
6.036629 0.00 21.15Base

164.08
60.81

471.69 438,183.62
56,494.26

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.0046.000000Local7.758900
5.928675 0.00 2.22Base

17.25
6.38

49.54 46,066.79
5,937.28

642053003 Total

181.33 521.230.00 484,250.4110,345.000 Local

0.00 23.37 67.19 62,431.54Base

UBS AG HKD/HK1643532005 POWER ASSETS HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

56,224.000 0.0075.051600Local7.756250
9.676274 0.00 204.01Base

1,582.39
585.97

4,544.92 4,225,828.47
544,828.81
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MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.0075.750000Local7.758900
9.762982 0.00 3.66Base

28.41
10.55
81.84 75,860.25

9,777.19
643532005 Total

1,610.80 4,626.760.00 4,301,688.7257,224.000 Local

0.00 207.67 596.52 554,606.00Base

UBS AG HKD/HK1643557002 WHARF HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

9,629.000 0.0053.705900Local7.756250
6.924210 0.00 25.00Base

193.93
71.92

557.82 517,885.86
66,770.14

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.0051.850000Local7.758900
6.682648 0.00 2.51Base

19.44
7.22

55.99 51,925.43
6,692.37

643557002 Total

213.37 613.810.00 569,811.2910,629.000 Local

0.00 27.51 79.14 73,462.51Base

UBS AG HKD/HK1643655004 HONG KONG + CHINA GAS 28 Jul 2016COMMON STOCK 01 Aug 2016

127,729.000 0.0014.527100Local7.756250
1.872954 0.00 89.71Base

695.82
257.71

1,998.88 1,858,226.66
239,577.97

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

5,000.000 0.0014.260000Local7.758900
1.837889 0.00 3.45Base

26.74
9.99

77.50 71,404.24
9,202.88

643655004 Total

722.56 2,076.380.00 1,929,630.90132,729.000 Local

0.00 93.16 267.70 248,780.85Base

UBS AG HKD/HK1644962003 HYSAN DEVELOPMENT CO 28 Jul 2016COMMON STOCK 01 Aug 2016

31,000.000 0.0035.691900Local7.756250
4.601695 0.00 53.49Base

414.92
153.71

1,192.19 1,108,056.01
142,859.76
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UBS AG HKD/HK1646587006 GALAXY ENTERTAINMENT GROUP L 28 Jul 2016COMMON STOCK 01 Aug 2016

54,000.000 0.0025.989800Local7.756250
3.350820 0.00 67.85Base

526.29
194.95

1,512.06 1,405,487.55
181,207.10

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0025.450000Local7.758900
3.280104 0.00 2.46Base

19.09
7.08

54.92 50,974.01
6,569.75

646587006 Total

545.38 1,566.980.00 1,456,461.5656,000.000 Local

0.00 70.31 202.03 187,776.85Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1648008001 K WAH INTL HOLDINGS 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

287,000.000 0.004.050000Local7.756200
0.522163 0.00 0.00Base

0.00
0.00
0.00 1,162,350.00

149,860.76

UBS AG HKD/HK1648631901 KERRY PROPERTIES LTD 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

8,289.000 0.0021.318600Local7.756250
2.748571 0.00 8.54Base

66.27
24.58

190.61 176,966.76
22,816.02

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

500.000 0.0020.800000Local7.758900
2.680792 0.00 0.50Base

3.90
1.52

11.80 10,415.70
1,342.42

648631901 Total

70.17 202.410.00 187,382.468,789.000 Local

0.00 9.04 26.10 24,158.44Base

UBS AG HKD/HK1649199908 KOWLOON DEVELOPMENT CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

28,000.000 0.007.345400Local7.756250
0.947030 0.00 9.94Base

77.13
28.60

221.83 205,970.16
26,555.38

UBS AG HKD/HK1652028002 LIU CHONG HING INVESTMENT 28 Jul 2016COMMON STOCK 01 Aug 2016

16,000.000 0.009.626300Local7.756250
1.241102 0.00 7.45Base

57.76
21.51

166.86 154,245.42
19,886.60
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UBS AG HKD/HK1652503905 CHONG HING BANK LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

14,000.000 0.0016.707100Local7.756250
2.154018 0.00 11.31Base

87.71
32.49

252.01 234,239.12
30,200.05

UBS AG HKD/HK1652703901 VST HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

52,000.000 0.001.868500Local7.756250
0.240902 0.00 4.70Base

36.44
13.60

105.48 97,303.92
12,545.23

UBS AG HKD/HK1653189902 TOPSEARCH INTL HLDGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

44,000.000 0.002.352700Local7.756250
0.303330 0.00 5.00Base

38.82
14.44

111.98 103,669.60
13,365.94

UBS AG HKD/HK1653442905 CK LIFE SCIENCES INTL HLDGS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

236,000.000 0.000.714700Local7.756250
0.092145 0.00 8.15Base

63.25
23.46

181.98 168,914.43
21,777.85

UBS AG HKD/HK1653611905 BOC HONG KONG HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

96,427.000 0.0025.887400Local7.756250
3.337618 0.00 120.69Base

936.09
346.72

2,689.21 2,499,869.62
322,303.90

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,500.000 0.0025.100000Local7.758900
3.234995 0.00 3.03Base

23.53
8.74

67.83 62,841.36
8,099.26

653611905 Total

959.62 2,757.040.00 2,562,710.9898,927.000 Local

0.00 123.72 355.46 330,403.16Base

UBS AG HKD/HK1653615906 LUK FOOK HOLDINGS INTL LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

29,000.000 0.0019.669700Local7.756250
2.535981 0.00 27.58Base

213.91
79.28

614.92 571,250.13
73,650.30

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

3,000.000 0.0019.926700Local7.758900
2.568238 0.00 2.89Base

22.42
8.33

64.60 59,867.12
7,715.93
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653615906 Total

236.33 679.520.00 631,117.2532,000.000 Local

0.00 30.47 87.61 81,366.23Base

UBS AG HKD/HK1653987909 GOOD RESOURCES HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

140,000.000 0.000.481800Local7.756250
0.062118 0.00 3.26Base

25.29
9.44

73.19 67,550.48
8,709.17

UBS AG HKD/HK1656835907 NWS HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

56,639.000 0.0012.922000Local7.756250
1.666011 0.00 35.39Base

274.46
101.64
788.35 732,951.97

94,498.24

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.0012.600000Local7.758900
1.623942 0.00 0.61Base

4.73
1.80

13.97 12,618.70
1,626.35

656835907 Total

279.19 802.320.00 745,570.6757,639.000 Local

0.00 36.00 103.44 96,124.59Base

UBS AG HKD/HK1657407904 PCCW LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

215,000.000 0.005.590700Local7.756250
0.720799 0.00 58.11Base

450.75
167.03

1,295.55 1,203,746.80
155,197.01

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

3,000.000 0.005.700000Local7.758900
0.734640 0.00 0.83Base

6.41
2.49

19.32 17,125.73
2,207.24

657407904 Total

457.16 1,314.870.00 1,220,872.53218,000.000 Local

0.00 58.94 169.52 157,404.25Base

UBS AG HKD/HK1658653902 YUE YUEN INDUSTRIAL HLDG 28 Jul 2016COMMON STOCK HKD.25 01 Aug 2016

30,000.000 0.0031.647900Local7.756250
4.080309 0.00 45.90Base

356.04
131.91

1,023.10 950,816.14
122,587.09
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MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

500.000 0.0031.850000Local7.758900
4.104963 0.00 0.77Base

5.97
2.22

17.23 15,948.20
2,055.47

658653902 Total

362.01 1,040.330.00 966,764.3430,500.000 Local

0.00 46.67 134.13 124,642.56Base

UBS AG HKD/HK1660541905 ENERCHINA HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

375,000.000 0.000.335600Local7.756250
0.043268 0.00 6.08Base

47.19
17.49

135.69 126,032.88
16,249.20

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK1663376002 NEW WORLD DEVELOPMENT 03 Aug 2016COMMON STOCK 05 Aug 2016

4,000.000 0.008.970000Local7.758900
1.156092 0.00 1.73Base

13.46
5.00

38.76 35,932.22
4,631.10

UBS AG HKD/HK1665911905 ORIENT OVERSEAS INTL LTD 28 Jul 2016COMMON STOCK USD.1 01 Aug 2016

18,000.000 0.0028.090300Local7.756250
3.621634 0.00 24.45Base

189.61
70.26

544.93 506,359.94
65,284.12

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

3,000.000 0.0027.783300Local7.758900
3.580830 0.00 4.03Base

31.26
11.65
90.42 83,471.58

10,758.17
665911905 Total

220.87 635.350.00 589,831.5221,000.000 Local

0.00 28.48 81.91 76,042.29Base

UBS AG HKD/HK1666002902 SHENWAN HONGYUAN HK LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

30,000.000 0.003.966700Local7.756250
0.511420 0.00 5.75Base

44.63
16.65

129.16 119,174.79
15,365.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1680663002 SHUN TAK HOLDINGS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

440,000.000 0.002.600000Local7.756200
0.335216 0.00 0.00Base

0.00
0.00
0.00 1,144,000.00

147,494.91
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UBS AG HKD/HK1680765906 SINGAMAS CONTAINER HLDGS 28 Jul 2016COMMON STOCK 01 Aug 2016

122,000.000 0.000.750000Local7.756250
0.096696 0.00 4.42Base

34.31
12.77
99.05 91,633.36

11,814.13

UBS AG HKD/HK1681042008 SINO LAND CO 28 Jul 2016COMMON STOCK 01 Aug 2016

128,842.000 0.0014.118300Local7.756250
1.820248 0.00 87.95Base

682.14
252.71

1,960.06 1,821,672.21
234,865.07

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0013.800000Local7.758900
1.778603 0.00 1.33Base

10.35
3.88

30.13 27,640.48
3,562.42

681042008 Total

692.49 1,990.190.00 1,849,312.69130,842.000 Local

0.00 89.28 256.59 238,427.49Base

UBS AG HKD/HK1685699902 SMARTONE TELECOMMUNICATIONS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

30,500.000 0.0013.820300Local7.756250
1.781828 0.00 20.38Base

158.07
58.59

454.46 422,131.68
54,424.71

UBS AG HKD/HK1685978009 SUN HUNG KAI + CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

47,000.000 0.004.614700Local7.756250
0.594965 0.00 10.49Base

81.33
30.13

233.70 217,205.93
28,003.99

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK1685992000 SUN HUNG KAI PROPERTIES 03 Aug 2016 0.01COMMON STOCK 05 Aug 2016

1,000.000 0.00108.700000Local7.758900
14.009718 0.00 5.25Base

40.76
15.13

117.37 108,858.13
14,030.10

UBS AG HKD/HK1686774001 SWIRE PACIFIC LTD   CL A 28 Jul 2016COMMON STOCK HKD.6 01 Aug 2016

2,447.000 0.0093.532800Local7.756250
12.059023 0.00 11.07Base

85.83
31.80

246.62 229,207.21
29,551.29

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

500.000 0.0089.050000Local7.758900
11.477142 0.00 2.15Base

16.70
6.24

48.43 44,590.13
5,746.97
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686774001 Total

102.53 295.050.00 273,797.342,947.000 Local

0.00 13.22 38.04 35,298.26Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1686985003 TAI CHEUNG HOLDINGS 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

103,000.000 0.006.370000Local7.756200
0.821278 0.00 0.00Base

0.00
0.00
0.00 656,110.00

84,591.68

ASSET TRANSFER AT MARKET NON CASH HKD/HK1689890903 HAITONG INTERNATIONAL SECURI 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

134,000.000 0.004.820000Local7.756200
0.621438 0.00 0.00Base

0.00
0.00
0.00 645,880.00

83,272.74

UBS AG HKD/HK128 Jul 2016 01 Aug 2016

16,000.000 0.004.788800Local7.756250
0.617412 0.00 3.70Base

28.73
10.69
82.90 76,732.43

9,892.98

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

16,000.000 0.004.715000Local7.758900
0.607689 0.00 3.65Base

28.29
10.54
81.81 75,550.10

9,737.22
689890903 Total

57.02 164.710.00 798,162.53166,000.000 Local

0.00 7.35 21.23 102,902.94Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1690574009 TRULY INTERNATIONAL HOLDINGS 22 Jul 2016COMMON STOCK HKD.02 22 Jul 2016

916,000.000 0.003.820000Local7.756200
0.492509 0.00 0.00Base

0.00
0.00
0.00 3,499,120.00

451,138.44

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

12,000.000 0.004.380000Local7.758900
0.564513 0.00 2.54Base

19.71
7.35

57.05 52,636.76
6,784.05

690574009 Total

19.71 57.050.00 3,551,756.76928,000.000 Local

0.00 2.54 7.35 457,922.49Base
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1692759905 VITASOY INTL HOLDINGS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

56,000.000 0.0015.220000Local7.756200
1.962301 0.00 0.00Base

0.00
0.00
0.00 852,320.00

109,888.86

UBS AG HKD/HK1692856909 VTECH HOLDINGS LTD 28 Jul 2016COMMON STOCK USD.05 01 Aug 2016

13,400.000 0.0084.759900Local7.756250
10.927948 0.00 54.91Base

425.92
157.74

1,223.46 1,137,432.04
146,647.16

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,200.000 0.0085.370800Local7.758900
11.002951 0.00 4.95Base

38.42
14.29

110.89 102,594.27
13,222.79

692856909 Total

464.34 1,334.350.00 1,240,026.3114,600.000 Local

0.00 59.86 172.03 159,869.95Base

UBS AG HKD/HK1696198902 HYBRID KINETIC GROUP LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

1,406,000.000 0.000.269400Local7.756250
0.034733 0.00 18.31Base

142.04
52.62

408.17 379,326.61
48,905.93

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

146,000.000 0.000.259900Local7.758900
0.033497 0.00 1.83Base

14.23
5.27

40.92 38,000.55
4,897.67

696198902 Total

156.27 449.090.00 417,327.161,552,000.000 Local

0.00 20.14 57.89 53,803.60Base

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK1698148004 WHEELOCK + CO LTD 03 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.0040.800000Local7.758900
5.258477 0.00 1.97Base

15.30
5.69

44.14 40,859.44
5,266.14

UBS AG HKD/HK1927XPL906 DAOHE GLOBAL GROUP LTD 28 Jul 2016COMMON STOCK USD.04 01 Aug 2016

110,000.000 0.000.590000Local7.756250
0.076068 0.00 3.14Base

24.34
9.02

70.00 64,994.34
8,379.61
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI07C1F7 KERRY LOGISTICS NETWORK LTD 22 Jul 2016COMMON STOCK HKD.5 22 Jul 2016

53,500.000 0.0011.300000Local7.756200
1.456899 0.00 0.00Base

0.00
0.00
0.00 604,550.00

77,944.10

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

6,000.000 0.0010.881700Local7.758900
1.402480 0.00 3.16Base

24.48
9.15

71.02 65,385.70
8,427.19

ACI07C1F7 Total

24.48 71.020.00 669,935.7059,500.000 Local

0.00 3.16 9.15 86,371.29Base

UBS AG HKD/HK1ACI0B7Z66 FREEMAN FINANCIAL CORP LTD 28 Jul 2016COMMON STOCK HKD.001 01 Aug 2016

640,000.000 0.000.408000Local7.756250
0.052603 0.00 12.62Base

97.92
36.37

282.11 261,500.03
33,714.75

UBS AG HKD/HK1ACI0FN4W4 RENTIAN TECHNOLOGY HOLDING 28 Jul 2016COMMON STOCK HKD.001 01 Aug 2016

250,000.000 0.000.513200Local7.756250
0.066166 0.00 6.20Base

48.11
17.91

138.88 128,486.99
16,565.61

RIGHTS ISSUE (NON CASH) HKD/HK1ACI0NJD61 CHINA RESOURCES BEER RTS 14 Jul 2016RIGHTS 26 Jul 2016

16,795.000 0.000.000000Local7.756500
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

UBS AG HKD/HK1B0190C903 TECHTRONIC INDUSTRIES CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

45,000.000 0.0033.481400Local7.756250
4.316699 0.00 72.84Base

565.00
209.25

1,623.01 1,508,851.01
194,533.57

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.0032.800000Local7.758900
4.227403 0.00 1.59Base

12.30
4.58

35.53 32,847.83
4,233.57

B0190C903 Total

577.30 1,658.540.00 1,541,698.8446,000.000 Local

0.00 74.43 213.83 198,767.14Base
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

88,800.000 0.0014.960000Local7.756200
1.928780 0.00 0.00Base

0.00
0.00
0.00 1,328,448.00

171,275.62

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

4,400.000 0.0014.578200Local7.758900
1.878900 0.00 3.10Base

24.05
9.01

69.94 64,238.07
8,279.28

B01G0P908 Total

24.05 69.940.00 1,392,686.0793,200.000 Local

0.00 3.10 9.01 179,554.90Base

UBS AG HKD/HK1B01RQM903 PACIFIC BASIN SHIPPING LTD 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

286,000.000 0.000.900700Local7.756250
0.116126 0.00 12.45Base

96.60
35.82

277.84 257,974.64
33,260.23

UBS AG HKD/HK1B03S8Z900 NEWOCEAN ENERGY HLDGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

74,000.000 0.002.339500Local7.756250
0.301628 0.00 8.37Base

64.92
24.15

187.33 173,375.25
22,352.97

UBS AG HKD/HK1B05GWV906 EMPEROR INTL HLDG LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

90,000.000 0.001.777100Local7.756250
0.229118 0.00 7.73Base

59.98
22.22

172.32 160,171.30
20,650.61

UBS AG HKD/HK1B05H3J903 EMPEROR ENTERTAINMENT HOTEL 28 Jul 2016COMMON STOCK HKD.000 01 Aug 2016

40,000.000 0.001.838800Local7.756250
0.237073 0.00 3.56Base

27.58
10.27
79.67 73,659.25

9,496.76

UBS AG HKD/HK1B05NXN908 XINYI GLASS HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

142,000.000 0.006.030800Local7.756250
0.777541 0.00 41.40Base

321.14
118.99
922.94 857,617.68

110,571.18

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

12,000.000 0.006.050000Local7.758900
0.779750 0.00 3.51Base

27.23
10.13
78.59 72,705.82

9,370.64
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B05NXN908 Total

348.37 1,001.530.00 930,323.50154,000.000 Local

0.00 44.91 129.12 119,941.82Base

UBS AG HKD/HK1B0693Z904 I.T LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

38,000.000 0.002.323200Local7.756250
0.299526 0.00 4.27Base

33.11
12.35
95.79 88,410.50

11,398.61

UBS AG HKD/HK1B092QP903 MELCO INTERNATIONAL DEVELOP. 28 Jul 2016COMMON STOCK 01 Aug 2016

63,000.000 0.008.139000Local7.756250
1.049347 0.00 24.79Base

192.28
71.23

552.48 513,501.76
66,204.90

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

7,000.000 0.007.972900Local7.758900
1.027581 0.00 2.70Base

20.93
7.77

60.30 55,891.53
7,203.54

B092QP903 Total

213.21 612.780.00 569,393.2970,000.000 Local

0.00 27.49 79.00 73,408.44Base

UBS AG HKD/HK1B0LMBV908 SAMSON HOLDING LTD 28 Jul 2016COMMON STOCK USD.05 01 Aug 2016

77,000.000 0.000.846500Local7.756250
0.109138 0.00 3.15Base

24.44
9.16

71.02 65,275.96
8,415.92

UBS AG HKD/HK1B0PB4M906 LINK REIT 28 Jul 2016REIT 01 Aug 2016

55,627.000 0.0057.169800Local7.756250
7.370804 0.00 153.76Base

1,192.57
441.69

3,425.87 3,184,802.90
410,611.17

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,500.000 0.0054.900000Local7.758900
7.075745 0.00 3.98Base

30.88
11.51
89.34 82,470.22

10,629.11
B0PB4M906 Total

1,223.45 3,515.210.00 3,267,273.1257,127.000 Local

0.00 157.74 453.20 421,240.28Base
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UBS AG HKD/HK1B0PVBN902 PROSPERITY REIT 28 Jul 2016REIT 01 Aug 2016

100,000.000 0.003.439000Local7.756250
0.443384 0.00 16.63Base

128.96
47.77

370.49 344,399.45
44,402.83

UBS AG HKD/HK1B11Z22903 G RESOURCES GROUP LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

1,845,000.000 0.000.140800Local7.756250
0.018153 0.00 12.56Base

97.42
36.10

280.00 260,153.42
33,541.13

UBS AG HKD/HK1B14VKP908 CHINA STRATEGIC HLDGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

1,320,000.000 0.000.202800Local7.756250
0.026147 0.00 12.94Base

100.39
37.21

288.61 268,085.00
34,563.74

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B14WZ4907 CHAMPION REIT 22 Jul 2016REIT 22 Jul 2016

809,000.000 0.004.500000Local7.756200
0.580181 0.00 0.00Base

0.00
0.00
0.00 3,640,500.00

469,366.44

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

14,000.000 0.004.527900Local7.758900
0.583575 0.00 3.06Base

23.77
8.88

68.88 63,483.25
8,181.99

B14WZ4907 Total

23.77 68.880.00 3,703,983.25823,000.000 Local

0.00 3.06 8.88 477,548.43Base

UBS AG HKD/HK1B1KR43906 SUNLIGHT REAL ESTATE INVEST 28 Jul 2016REIT 01 Aug 2016

86,000.000 0.004.683500Local7.756250
0.603836 0.00 19.47Base

151.04
55.96

434.02 403,366.06
52,005.29

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

18,000.000 0.004.892800Local7.758900
0.630605 0.00 4.26Base

33.03
12.34
95.78 88,199.21

11,367.49
B1KR43906 Total

184.07 529.800.00 491,565.27104,000.000 Local

0.00 23.73 68.30 63,372.78Base
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UBS AG HKD/HK1B1P70H908 THE UNITED LABORATORIES INTE 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

46,000.000 0.003.103900Local7.756250
0.400180 0.00 6.90Base

53.54
19.85

154.00 142,986.94
18,435.06

UBS AG HKD/HK1B1PLHJ905 EMPEROR CAPITAL GROUP LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

246,000.000 0.000.700000Local7.756250
0.090250 0.00 8.33Base

64.58
24.01

186.26 172,450.84
22,233.79

UBS AG HKD/HK1B1VKZ8904 CITIC TELECOM INTERNATIONAL 28 Jul 2016COMMON STOCK 01 Aug 2016

124,000.000 0.002.951600Local7.756250
0.380545 0.00 17.70Base

137.25
50.82

394.18 366,529.83
47,256.06

UBS AG HKD/HK1B1VMDH904 REGAL REAL ESTATE INVESTMENT 28 Jul 2016REIT 01 Aug 2016

83,000.000 0.002.069800Local7.756250
0.266856 0.00 8.31Base

64.42
23.88

185.23 172,043.05
22,181.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1WMLF908 PACIFIC TEXTILES HOLDINGS 22 Jul 2016COMMON STOCK HKD.001 22 Jul 2016

90,000.000 0.0010.820000Local7.756200
1.395013 0.00 0.00Base

0.00
0.00
0.00 973,800.00

125,551.17

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

7,000.000 0.0011.105700Local7.758900
1.431350 0.00 3.76Base

29.15
10.82
83.99 77,853.04

10,034.03
B1WMLF908 Total

29.15 83.990.00 1,051,653.0497,000.000 Local

0.00 3.76 10.82 135,585.20Base

UBS AG HKD/HK1B1WSH5902 CSI PROPERTIES LTD 28 Jul 2016COMMON STOCK HKD.008 01 Aug 2016

480,000.000 0.000.295000Local7.756250
0.038034 0.00 6.85Base

53.10
19.71

152.90 141,806.00
18,282.80

UBS AG HKD/HK1B28XTQ907 VALUE PARTNERS GROUP LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

83,000.000 0.006.773400Local7.756250
0.873283 0.00 27.18Base

210.82
78.17

606.29 563,009.31
72,587.82
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MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

10,000.000 0.006.605000Local7.758900
0.851280 0.00 3.19Base

24.77
9.29

72.08 66,146.85
8,525.29

B28XTQ907 Total

235.59 678.370.00 629,156.1693,000.000 Local

0.00 30.37 87.46 81,113.11Base

UBS AG HKD/HK1B2NDF8909 PLAYMATES TOYS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

48,000.000 0.001.471700Local7.756250
0.189744 0.00 3.42Base

26.49
9.86

76.44 70,744.53
9,120.97

UBS AG HKD/HK1B2NR3Y904 SJM HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

60,000.000 0.004.915300Local7.756250
0.633721 0.00 14.26Base

110.59
40.96

317.71 295,346.30
38,078.49

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,000.000 0.004.790000Local7.758900
0.617356 0.00 0.23Base

1.80
0.69
5.37 4,797.17

618.28
B2NR3Y904 Total

112.39 323.080.00 300,143.4761,000.000 Local

0.00 14.49 41.65 38,696.77Base

UBS AG HKD/HK1B3W133907 GUOTAI JUNAN INTERNATIONAL 28 Jul 2016COMMON STOCK 01 Aug 2016

197,000.000 0.002.701900Local7.756250
0.348351 0.00 25.73Base

199.60
74.00

573.98 533,047.88
68,724.95

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

20,000.000 0.002.618000Local7.758900
0.337419 0.00 2.53Base

19.64
7.35

57.03 52,436.67
6,758.26

B3W133907 Total

219.24 631.010.00 585,484.55217,000.000 Local

0.00 28.26 81.35 75,483.21Base
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1B3XH0P905 HUTCHISON TELECOMM HONG KONG 22 Jul 2016COMMON STOCK HKD.25 22 Jul 2016

520,000.000 0.002.880000Local7.756200
0.371316 0.00 0.00Base

0.00
0.00
0.00 1,497,600.00

193,084.24

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

18,000.000 0.002.737800Local7.758900
0.352859 0.00 2.38Base

18.48
6.93

53.79 49,352.67
6,360.78

B3XH0P905 Total

18.48 53.790.00 1,546,952.67538,000.000 Local

0.00 2.38 6.93 199,445.02Base

UBS AG HKD/HK1B4JSTL903 WYNN MACAU LTD 28 Jul 2016COMMON STOCK HKD.001 01 Aug 2016

5,309.000 0.0013.283400Local7.756250
1.712606 0.00 3.41Base

26.45
9.85

76.43 70,624.45
9,105.49

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,200.000 0.0011.800000Local7.758900
1.520834 0.00 0.68Base

5.31
2.07

16.09 14,181.40
1,827.76

B4JSTL903 Total

31.76 92.520.00 84,805.856,509.000 Local

0.00 4.09 11.92 10,933.25Base

UBS AG HKD/HK1B4P8HQ902 MGM CHINA HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

4,400.000 0.0011.612700Local7.756250
1.497205 0.00 2.47Base

19.16
7.21

55.93 51,170.97
6,597.39

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

800.000 0.0010.930000Local7.758900
1.408705 0.00 0.42Base

3.28
1.25
9.68 8,756.96

1,128.63
B4P8HQ902 Total

22.44 65.610.00 59,927.935,200.000 Local

0.00 2.89 8.46 7,726.02Base
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UBS AG HKD/HK1B4TX8S909 AIA GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

277,306.000 0.0049.446700Local7.756250
6.375078 0.00 662.94Base

5,141.95
1,903.99

14,767.81 13,731,776.35
1,770,414.36

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

8,200.000 0.0048.500000Local7.758900
6.250886 0.00 19.22Base

149.14
55.24

428.63 398,277.77
51,331.73

B4TX8S909 Total

5,291.09 15,196.440.00 14,130,054.12285,506.000 Local

0.00 682.16 1,959.23 1,821,746.09Base

UBS AG HKD/HK1B4TXDZ907 HKT TRUST AND HKT LTD SS 28 Jul 2016STAPLED SECURITY HKD 01 Aug 2016

35,000.000 0.0012.060300Local7.756250
1.554914 0.00 20.41Base

158.29
58.73

455.51 422,724.30
54,501.12

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0012.100000Local7.758900
1.559499 0.00 1.17Base

9.08
3.46

26.86 24,235.94
3,123.63

B4TXDZ907 Total

167.37 482.370.00 446,960.2437,000.000 Local

0.00 21.58 62.19 57,624.75Base

UBS AG HKD/HK1B54X3L903 BRIGHT SMART SECURITIES AND 28 Jul 2016COMMON STOCK HKD.3 01 Aug 2016

40,000.000 0.002.246000Local7.756250
0.289573 0.00 4.34Base

33.69
12.50
96.92 89,970.61

11,599.76

UBS AG HKD/HK1B5B23W909 SANDS CHINA LTD 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

49,600.000 0.0030.154400Local7.756250
3.887755 0.00 72.31Base

560.87
207.72

1,611.16 1,497,830.27
193,112.69

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

1,600.000 0.0029.300000Local7.758900
3.776308 0.00 2.27Base

17.58
6.52

50.61 46,948.19
6,050.88
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B5B23W909 Total

578.45 1,661.770.00 1,544,778.4651,200.000 Local

0.00 74.58 214.24 199,163.57Base

UBS AG HKD/HK1B5SG50908 SOCAM DEVELOPMENT LTD 28 Jul 2016COMMON STOCK HKD1. 01 Aug 2016

24,000.000 0.003.656700Local7.756250
0.471452 0.00 4.24Base

32.91
12.22
94.76 87,888.47

11,331.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B6083Z909 MAN WAH HOLDINGS LTD 22 Jul 2016COMMON STOCK HKD.4 22 Jul 2016

558,000.000 0.006.080000Local7.756200
0.783889 0.00 0.00Base

0.00
0.00
0.00 3,392,640.00

437,410.07

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

11,200.000 0.005.841100Local7.758900
0.752826 0.00 3.16Base

24.53
9.16

71.04 65,515.89
8,443.97

B6083Z909 Total

24.53 71.040.00 3,458,155.89569,200.000 Local

0.00 3.16 9.16 445,854.04Base

UBS AG HKD/HK1B61X7R907 SITC INTERNATIONAL HOLDINGS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

107,000.000 0.004.602200Local7.756250
0.593354 0.00 23.81Base

184.66
68.45

530.92 493,150.98
63,581.11

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

13,000.000 0.004.557700Local7.758900
0.587416 0.00 2.86Base

22.22
8.32

64.56 59,336.88
7,647.59

B61X7R907 Total

206.88 595.480.00 552,487.86120,000.000 Local

0.00 26.67 76.77 71,228.70Base

UBS AG HKD/HK1B67C2G906 SWIRE PROPERTIES LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

10,200.000 0.0021.983300Local7.756250
2.834269 0.00 10.84Base

84.09
31.23

242.26 224,556.01
28,951.62
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MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

800.000 0.0021.250000Local7.758900
2.738790 0.00 0.82Base

6.38
2.36

18.31 17,024.69
2,194.21

B67C2G906 Total

90.47 260.570.00 241,580.7011,000.000 Local

0.00 11.66 33.59 31,145.83Base

UBS AG HKD/HK1B6ZNMQ907 SITOY GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

29,000.000 0.002.550300Local7.756250
0.328806 0.00 3.58Base

27.73
10.28
79.70 74,066.13

9,549.22

UBS AG HKD/HK1B75551901 CGN MINING CO LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

115,000.000 0.000.529600Local7.756250
0.068280 0.00 2.94Base

22.84
8.47

65.69 60,992.53
7,863.66

UBS AG HKD/HK1B87ZDH907 TELEVISION BROADCASTS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

26,900.000 0.0027.175500Local7.756250
3.503691 0.00 35.34Base

274.13
101.63
788.29 732,083.37

94,386.25

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

3,400.000 0.0026.491200Local7.758900
3.414298 0.00 4.35Base

33.78
12.62
97.93 90,201.79

11,625.59
B87ZDH907 Total

307.91 886.220.00 822,285.1630,300.000 Local

0.00 39.69 114.25 106,011.84Base

UBS AG HKD/HK1B8W3S3905 LANGHAM HOSPITALITY INV  SS 28 Jul 2016STAPLED SECURITY HKD 01 Aug 2016

69,000.000 0.002.723900Local7.756250
0.351188 0.00 9.09Base

70.48
26.10

202.47 188,222.05
24,267.15

UBS AG HKD/HK1B92N5M905 TSUI WAH HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

44,000.000 0.001.544100Local7.756250
0.199078 0.00 3.29Base

25.48
9.44

73.23 68,039.11
8,772.17
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UBS AG HKD/HK1BBMR4Z901 MACAU LEGEND DEVELOPMENT LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

153,000.000 0.001.121800Local7.756250
0.144632 0.00 8.30Base

64.36
23.88

185.21 171,884.97
22,160.83

CUSIP CHANGE NON CASH HKD/HK1BD3DS6907 CHINA EVERGRANDE GROUP 26 Jul 2016COMMON STOCK USD.01 28 Jul 2016

176,000.000 0.003.821876Local7.759710
0.492528 0.00 0.00Base

0.00
0.00
0.00 672,650.29

86,684.98

UBS AG HKD/HK1BFNWYH907 HUARONG INTERNATIONAL FINANC 28 Jul 2016COMMON STOCK HKD.001 01 Aug 2016

54,000.000 0.002.190600Local7.756250
0.282430 0.00 5.72Base

44.36
16.52

128.10 118,464.86
15,273.47

UBS AG HKD/HK1BFRB2W901 IGG INC 28 Jul 2016COMMON STOCK USD.000 01 Aug 2016

56,000.000 0.003.436100Local7.756250
0.443010 0.00 9.30Base

72.16
26.79

207.82 192,701.58
24,844.68

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BFSQNZ907 TEXHONG TEXTILE GROUP LTD 22 Jul 2016COMMON STOCK HKD.1 22 Jul 2016

154,000.000 0.009.200000Local7.756200
1.186148 0.00 0.00Base

0.00
0.00
0.00 1,416,800.00

182,666.77

UBS AG HKD/HK1BH7SVD902 DIGITAL DOMAIN HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

560,000.000 0.000.558800Local7.756250
0.072045 0.00 15.13Base

117.35
43.46

337.10 313,382.45
40,403.86

UBS AG HKD/HK1BHBF4W903 SUNCORP TECHNOLOGIES LTD 28 Jul 2016COMMON STOCK HKD.000 01 Aug 2016

1,110,000.000 0.000.088200Local7.756250
0.011371 0.00 4.73Base

36.71
13.61

105.54 98,044.25
12,640.68

UBS AG HKD/HK1BJ3WDZ904 HK ELECTRIC INVESTMENTS  SS 28 Jul 2016STAPLED SECURITY HKD 01 Aug 2016

46,161.000 0.007.475900Local7.756250
0.963855 0.00 16.68Base

129.41
48.03

372.57 345,597.00
44,557.23

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.007.462500Local7.758900 5.60 16.15 14,946.75
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0.961799 0.00 0.72Base 2.08 1,926.40
BJ3WDZ904 Total

135.01 388.720.00 360,543.7548,161.000 Local

0.00 17.40 50.11 46,483.63Base

UBS AG HKD/HK1BLLHKZ904 WH GROUP LTD 28 Jul 2016COMMON STOCK USD.000 01 Aug 2016

228,458.000 0.006.210200Local7.756250
0.800670 0.00 68.60Base

532.04
197.03

1,528.25 1,420,830.16
183,185.19

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

4,000.000 0.006.060000Local7.758900
0.781039 0.00 1.17Base

9.09
3.46

26.86 24,275.95
3,128.79

BLLHKZ904 Total

541.13 1,555.110.00 1,445,106.11232,458.000 Local

0.00 69.77 200.49 186,313.98Base

UBS AG HKD/HK1BMP25L909 TOWN HEALTH INTERNATIONAL ME 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

354,000.000 0.001.251900Local7.756250
0.161405 0.00 21.43Base

166.19
61.64

478.13 443,816.92
57,220.55

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

56,000.000 0.001.237100Local7.758900
0.159443 0.00 3.35Base

25.98
9.71

75.33 69,378.91
8,941.85

BMP25L909 Total

192.17 553.460.00 513,195.83410,000.000 Local

0.00 24.78 71.35 66,162.40Base

UBS AG HKD/HK1BNBNSJ906 YUAN HENG GAS HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

212,000.000 0.000.576600Local7.756250
0.074340 0.00 5.91Base

45.84
17.07

132.41 122,417.45
15,783.07

UBS AG HKD/HK1BNC9DC907 SUMMIT ASCENT HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.025 01 Aug 2016

78,000.000 0.001.748500Local7.756250
0.225431 0.00 6.59Base

51.14
19.02

147.50 136,581.64
17,609.24

Books Closed Prepared by State StreetPage 724



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS AG HKD/HK1BNN6B8902 GLOBAL BRANDS GROUP HOLDING 28 Jul 2016COMMON STOCK HKD.012 01 Aug 2016

444,000.000 0.000.699000Local7.756250
0.090121 0.00 15.00Base

116.38
43.18

334.90 310,807.28
40,071.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BP4JH1909 JOHNSON ELECTRIC HOLDINGS 22 Jul 2016COMMON STOCK HKD.05 22 Jul 2016

43,500.000 0.0019.120000Local7.756200
2.465125 0.00 0.00Base

0.00
0.00
0.00 831,720.00

107,232.92

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

3,500.000 0.0019.165700Local7.758900
2.470157 0.00 3.24Base

25.15
9.43

73.16 67,178.26
8,658.22

BP4JH1909 Total

25.15 73.160.00 898,898.2647,000.000 Local

0.00 3.24 9.43 115,891.14Base

UBS AG HKD/HK1BQPTLG904 SINCERE WATCH HK LTD 28 Jul 2016COMMON STOCK HKD.02 01 Aug 2016

290,000.000 0.000.425000Local7.756250
0.054795 0.00 5.96Base

46.22
17.21

133.49 123,429.71
15,913.58

UBS AG HKD/HK1BQV68C901 REALORD GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

34,000.000 0.004.887600Local7.756250
0.630150 0.00 8.03Base

62.32
23.18

179.80 166,420.52
21,456.31

UBS AG HKD/HK1BQV6LD904 CONVOY GLOBAL HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

372,000.000 0.000.310000Local7.756250
0.039968 0.00 5.58Base

43.25
16.10

124.88 115,488.13
14,889.69

UBS AG HKD/HK1BQXKC1907 KUANGCHI SCIENCE LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

94,000.000 0.002.786600Local7.756250
0.359272 0.00 12.66Base

98.23
36.38

282.17 262,320.80
33,820.57

UBS AG HKD/HK1BRJL53903 BLUE SKY POWER HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.055 01 Aug 2016

280,000.000 0.000.613400Local7.756250 64.41 185.23 172,001.64
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0.079085 0.00 8.30Base 23.88 22,175.88

UBS AG HKD/HK1BSNLDG908 GCL NEW ENERGY HLDGS LTD 28 Jul 2016COMMON STOCK HKD.004 01 Aug 2016

542,000.000 0.000.353600Local7.756250
0.045589 0.00 9.27Base

71.87
26.66

206.75 191,929.82
24,745.18

DEUTSCHE BANK AG LONDON HKD/HK1BT9PQP909 MASON FINANCIAL HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

345,000.000 0.000.304800Local7.756250
0.039297 0.00 5.08Base

39.43
14.71

114.10 105,309.53
13,577.38

JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK128 Jul 2016 01 Aug 2016

155,000.000 0.000.310000Local7.756250
0.039968 0.00 2.32Base

18.02
6.79

52.70 48,120.72
6,204.12

BT9PQP909 Total

57.45 166.800.00 153,430.25500,000.000 Local

0.00 7.40 21.50 19,781.50Base

UBS AG HKD/HK1BVG6VT904 LAI SUN DEVELOPMENT 28 Jul 2016COMMON STOCK 01 Aug 2016

945,000.000 0.000.139300Local7.756250
0.017960 0.00 6.36Base

49.36
18.32

142.13 131,829.99
16,996.61

UBS AG HKD/HK1BW0DD8900 HKBN LTD 28 Jul 2016COMMON STOCK HKD.000 01 Aug 2016

78,500.000 0.009.357100Local7.756250
1.206395 0.00 35.51Base

275.45
102.05
791.56 735,599.36

94,839.56

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

8,000.000 0.009.139400Local7.758900
1.177925 0.00 3.53Base

27.42
10.26
79.63 73,222.25

9,437.19
BW0DD8900 Total

302.87 871.190.00 808,821.6186,500.000 Local

0.00 39.04 112.31 104,276.75Base

UBS AG HKD/HK1BW9P81905 CK HUTCHISON HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

17,319.000 0.0091.448700Local7.756250 593.93 1,705.95 1,586,099.92

Books Closed Prepared by State StreetPage 726



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11.790324 0.00 76.57Base 219.95 204,493.14

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0091.450000Local7.758900
11.786465 0.00 8.84Base

68.59
25.40

197.09 183,165.68
23,607.17

BW9P81905 Total

662.52 1,903.040.00 1,769,265.6019,319.000 Local

0.00 85.41 245.35 228,100.31Base

UBS AG HKD/HK1BWX52N900 CHEUNG KONG PROPERTY HOLDING 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

45,128.000 0.0056.697000Local7.756250
7.309847 0.00 123.70Base

959.48
355.33

2,756.01 2,562,337.71
330,357.80

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

2,000.000 0.0054.800000Local7.758900
7.062857 0.00 5.30Base

41.10
15.27

118.44 109,759.54
14,146.28

BWX52N900 Total

1,000.58 2,874.450.00 2,672,097.2547,128.000 Local

0.00 129.00 370.60 344,504.08Base

UBS AG HKD/HK1BYQ1V6908 SUNDART HOLDINGS 28 Jul 2016COMMON STOCK 01 Aug 2016

42,000.000 0.004.555700Local7.756250
0.587359 0.00 9.25Base

71.75
26.65

206.74 191,617.89
24,704.97

UBS AG HKD/HK1BYRMJ2904 CHINA INNOVATIVE FINANCE GRO 28 Jul 2016COMMON STOCK HKD.000 01 Aug 2016

390,000.000 0.000.722200Local7.756250
0.093112 0.00 13.62Base

105.62
39.15

303.68 282,067.30
36,366.45

UBS AG HKD/HK1BYS14H902 CHINA LNG GROUP LTD 28 Jul 2016COMMON STOCK HKD.002 01 Aug 2016

1,600,000.000 0.000.236400Local7.756250
0.030479 0.00 18.29Base

141.84
52.62

408.12 378,789.96
48,836.74

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

180,000.000 0.000.234300Local7.758900 15.82 46.25 42,236.07

Books Closed Prepared by State StreetPage 727



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.030198 0.00 2.04Base 5.96 5,443.56
BYS14H902 Total

157.66 454.370.00 421,026.031,780,000.000 Local

0.00 20.33 58.58 54,280.30Base

UBS AG HKD/HK1BYT533904 NEW SPORTS GROUP LTD 28 Jul 2016COMMON STOCK HKD.002 01 Aug 2016

810,000.000 0.000.122600Local7.756250
0.015807 0.00 4.80Base

37.24
13.88

107.65 99,450.89
12,822.03

UBS AG HKD/HK1BYTBQY908 REGINA MIRACLE INTERNATIONAL 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

30,000.000 0.009.218300Local7.756250
1.188500 0.00 13.37Base

103.71
38.46

298.30 276,951.01
35,706.82

UBS AG HKD/HK1BYWWFX902 MADISON WINE HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

8,000.000 0.0010.310000Local7.756250
1.329251 0.00 3.99Base

30.93
11.52
89.35 82,600.28

10,649.51

UBS AG HKD/HK1BYX33P905 MODERN DENTAL GROUP LTD 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

32,000.000 0.003.076600Local7.756250
0.396661 0.00 4.76Base

36.92
13.74

106.58 98,594.70
12,711.65

UBS AG HKD/HK1BYX9N0905 VISION FAME INTL   PARALLEL 28 Jul 2016COMMON STOCK HKD.002 01 Aug 2016

98,000.000 0.003.165700Local7.756250
0.408148 0.00 15.00Base

116.34
43.18

334.89 310,689.83
40,056.71

UBS AG HKD/HK1BYY6NK906 CHINA HEALTHCARE ENTERPRISE 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

280,000.000 0.000.121500Local7.756250
0.015665 0.00 1.65Base

12.76
4.85

37.62 34,070.38
4,392.64

UBS AG HKD/HK1BYZWTP901 HANG FAT GINSENG HLDGS CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

490,000.000 0.000.138500Local7.756250
0.017857 0.00 3.28Base

25.45
9.44

73.22 67,963.67
8,762.44

UBS AG HKD/HK1BYZZQ9903 LANDING INTERNATIONAL DEVELO 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016
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925,000.000 0.000.159100Local7.756250
0.020512 0.00 7.12Base

55.19
20.54

159.33 147,382.02
19,001.71

UBS AG HKD/HK1BZ060Z902 BEP INTERNATIONAL  PARALLEL 28 Jul 2016COMMON STOCK HKD.000 01 Aug 2016

1,000,000.000 0.000.427500Local7.756250
0.055117 0.00 20.67Base

160.31
59.43

460.92 428,121.23
55,196.94

MORGAN STANLEY AND CO. INTERNATIONA HKD/HK103 Aug 2016 05 Aug 2016

110,000.000 0.000.408200Local7.758900
0.052611 0.00 2.17Base

16.84
6.25

48.46 44,967.30
5,795.58

BZ060Z902 Total

177.15 509.380.00 473,088.531,110,000.000 Local

0.00 22.84 65.68 60,992.52Base

UBS AG HKD/HK1BZBGB3907 CHINA SOFT POWER TECHNOLOGY 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

280,000.000 0.000.261000Local7.756250
0.033650 0.00 3.53Base

27.41
10.27
79.62 73,187.03

9,435.88

0.0033,751,127.000 Local
0.00Base

33,409.79
4,307.28

96,049.15
12,383.19

128,126,348.52
16,518,915.51

HONG KONG DOLLAR Total

JAPANESE YEN

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601004005 AICA KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,200.000 0.002,527.023571Local104.835000
24.104770 0.00 37.96Base

3,980.00
0.00
0.00 10,617,479.00

101,278.00

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,464.250000Local100.975000
24.404556 0.00 3.65Base

369.00
0.00
0.00 986,069.00

9,765.48
601004005 Total

4,349.00 0.000.00 11,603,548.004,600.000 Local

0.00 41.61 0.00 111,043.48Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5601009004 AICHI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,600.000 0.00792.461154Local104.835000
7.559128 0.00 7.36Base

772.00
0.00
0.00 2,061,171.00

19,661.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601020001 AICHI STEEL CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.00517.666667Local104.835000
4.937918 0.00 16.66Base

1,747.00
0.00
0.00 4,660,747.00

44,457.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601032006 AIDA ENGINEERING LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00857.500000Local104.835000
8.179520 0.00 12.88Base

1,350.00
0.00
0.00 3,602,850.00

34,366.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601064900 AISAN INDUSTRY CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,400.000 0.00746.832917Local104.835000
7.123889 0.00 6.41Base

672.00
0.00
0.00 1,793,071.00

17,103.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

100.000 0.00707.000000Local102.485000
6.898571 0.00 0.25Base

26.00
0.00
0.00 70,726.00

690.11
601064900 Total

698.00 0.000.00 1,863,797.002,500.000 Local

0.00 6.66 0.00 17,793.85Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5601070006 AISIN SEIKI CO LTD 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

100.000 0.004,780.000000Local100.975000
47.338450 0.00 1.77Base

179.00
0.00
0.00 478,179.00

4,735.62

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601090004 AJINOMOTO CO INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,960.000 0.002,533.377843Local104.835000
24.165382 0.00 108.38Base

11,362.00
0.00
0.00 30,310,561.00

289,126.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,578.625000Local100.975000
25.537262 0.00 3.82Base

386.00
0.00
0.00 1,031,836.00

10,218.73
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601090004 Total

11,748.00 0.000.00 31,342,397.0012,360.000 Local

0.00 112.20 0.00 299,345.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601120009 AKEBONO BRAKE INDUSTRY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

7,200.000 0.00210.097083Local104.835000
2.004074 0.00 5.41Base

567.00
0.00
0.00 1,513,266.00

14,434.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601165004 AKITA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00329.285571Local104.835000
3.140989 0.00 8.24Base

864.00
0.00
0.00 2,305,863.00

21,995.16

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00334.166667Local102.485000
3.260640 0.00 7.33Base

751.00
0.00
0.00 2,005,751.00

19,571.17
601165004 Total

1,615.00 0.000.00 4,311,614.0013,000.000 Local

0.00 15.57 0.00 41,566.33Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601210909 ATOM CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,700.000 0.00687.610390Local104.835000
6.558977 0.00 18.93Base

1,985.00
0.00
0.00 5,296,585.00

50,523.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5601490006 ANA HOLDINGS INC 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00279.800000Local100.975000
2.770983 0.00 1.03Base

104.00
0.00
0.00 279,904.00

2,772.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601692908 NISHIMATSUYA CHAIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,700.000 0.001,418.945676Local104.835000
13.535038 0.00 18.77Base

1,968.00
0.00
0.00 5,252,067.00

50,098.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,447.000000Local100.975000
14.330280 0.00 1.60Base

162.00
0.00
0.00 434,262.00

4,300.69
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601692908 Total

2,130.00 0.000.00 5,686,329.004,000.000 Local

0.00 20.37 0.00 54,399.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601941909 AIFUL CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

25,900.000 0.00311.142896Local104.835000
2.967930 0.00 28.82Base

3,021.00
0.00
0.00 8,061,622.00

76,898.19

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,700.000 0.00305.000000Local100.975000
3.020550 0.00 3.05Base

308.00
0.00
0.00 823,808.00

8,158.53
601941909 Total

3,329.00 0.000.00 8,885,430.0028,600.000 Local

0.00 31.87 0.00 85,056.72Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5602148009 ALPINE ELECTRONICS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,400.000 0.00988.500000Local104.835000
9.429103 0.00 12.02Base

1,260.00
0.00
0.00 3,362,160.00

32,070.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP5602150005 ALPS ELECTRIC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.002,260.400000Local104.835000
21.561501 0.00 4.03Base

423.00
0.00
0.00 1,130,623.00

10,784.79

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,300.000000Local100.975000
22.777915 0.00 0.85Base

86.00
0.00
0.00 230,086.00

2,278.64
602150005 Total

509.00 0.000.00 1,360,709.00600.000 Local

0.00 4.88 0.00 13,063.43Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5602210007 AMADA HOLDINGS CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

200.000 0.001,099.000000Local100.975000
10.883882 0.00 0.81Base

82.00
0.00
0.00 219,882.00

2,177.59
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5602730004 AMANO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,000.000 0.001,764.200000Local104.835000
16.828349 0.00 31.54Base

3,307.00
0.00
0.00 8,824,307.00

84,173.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,608.200000Local100.975000
15.926715 0.00 2.98Base

301.00
0.00
0.00 804,401.00

7,966.34
602730004 Total

3,608.00 0.000.00 9,628,708.005,500.000 Local

0.00 34.52 0.00 92,139.63Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5603654906 NET ONE SYSTEMS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

28,300.000 0.00678.000000Local105.984998
6.397132 0.00 0.00Base

0.00
0.00
0.00 19,187,400.00

181,038.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP5603773904 AEON FINANCIAL SERVICE CO LT 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,200.000 0.002,344.666667Local104.835000
22.365304 0.00 35.22Base

3,692.00
0.00
0.00 9,851,292.00

93,969.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,295.000000Local100.975000
22.728398 0.00 0.85Base

86.00
0.00
0.00 229,586.00

2,273.69
603773904 Total

3,778.00 0.000.00 10,080,878.004,300.000 Local

0.00 36.07 0.00 96,243.18Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5604260901 ZENSHO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,300.000 0.001,627.410959Local104.835000
15.523546 0.00 42.50Base

4,455.00
0.00
0.00 11,884,555.00

113,364.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,676.600000Local100.975000
16.604110 0.00 3.11Base

314.00
0.00
0.00 838,614.00

8,305.16
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604260901 Total

4,769.00 0.000.00 12,723,169.007,800.000 Local

0.00 45.61 0.00 121,669.54Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5604410001 ANRITSU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

11,300.000 0.00591.256549Local104.835000
5.639877 0.00 23.89Base

2,505.00
0.00
0.00 6,683,704.00

63,754.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,400.000 0.00590.000000Local100.975000
5.843030 0.00 3.06Base

309.00
0.00
0.00 826,309.00

8,183.30
604410001 Total

2,814.00 0.000.00 7,510,013.0012,700.000 Local

0.00 26.95 0.00 71,937.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5604413906 RESORTTRUST INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,200.000 0.002,304.365385Local104.835000
21.980878 0.00 42.86Base

4,493.00
0.00
0.00 11,987,193.00

114,343.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,400.000 0.002,317.142857Local102.485000
22.609580 0.00 11.87Base

1,216.00
0.00
0.00 3,245,216.00

31,665.28

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.002,329.000000Local100.975000
23.065115 0.00 5.19Base

524.00
0.00
0.00 1,397,924.00

13,844.26
604413906 Total

6,233.00 0.000.00 16,630,333.007,200.000 Local

0.00 59.92 0.00 159,852.97Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604575001 AOKI HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

15,200.000 0.001,119.000000Local105.984998
10.558098 0.00 0.00Base

0.00
0.00
0.00 17,008,800.00

160,483.09
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5604582007 AOMORI BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00306.428571Local104.835000
2.922961 0.00 15.34Base

1,608.00
0.00
0.00 4,291,608.00

40,936.79

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00327.333000Local100.975000
3.241723 0.00 3.64Base

368.00
0.00
0.00 982,367.00

9,728.81
604582007 Total

1,976.00 0.000.00 5,273,975.0017,000.000 Local

0.00 18.98 0.00 50,665.60Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604587006 AOYAMA TRADING CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

7,100.000 0.003,815.000000Local105.985002
35.995659 0.00 0.00Base

0.00
0.00
0.00 27,086,500.00

255,569.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,755.000000Local100.975000
37.187423 0.00 4.18Base

422.00
0.00
0.00 1,126,922.00

11,160.41
604587006 Total

422.00 0.000.00 28,213,422.007,400.000 Local

0.00 4.18 0.00 266,729.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5604692905 TOMY COMPANY LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,500.000 0.00920.145455Local104.835000
8.777083 0.00 18.10Base

1,897.00
0.00
0.00 5,062,697.00

48,292.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

600.000 0.00909.666667Local100.975000
9.008831 0.00 2.02Base

204.00
0.00
0.00 546,004.00

5,407.32
604692905 Total

2,101.00 0.000.00 5,608,701.006,100.000 Local

0.00 20.12 0.00 53,699.37Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5604800904 ARCLAND SAKAMOTO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,131.650000Local104.835000
10.794582 0.00 8.09Base

848.00
0.00
0.00 2,264,148.00

21,597.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604960005 ARISAWA MFG CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,700.000 0.00557.000000Local105.984998
5.255461 0.00 0.00Base

0.00
0.00
0.00 13,200,900.00

124,554.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP5604963900 ARIAKE JAPAN CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,500.000 0.005,648.666667Local104.835000
53.881496 0.00 30.30Base

3,177.00
0.00
0.00 8,476,177.00

80,852.55

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,610.000000Local100.975000
55.558307 0.00 2.08Base

210.00
0.00
0.00 561,210.00

5,557.91
604963900 Total

3,387.00 0.000.00 9,037,387.001,600.000 Local

0.00 32.38 0.00 86,410.46Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5604978908 ACOM CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,900.000 0.00501.151376Local104.835000
4.780382 0.00 19.54Base

2,048.00
0.00
0.00 5,464,598.00

52,125.70

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

300.000 0.00467.000000Local100.975000
4.624907 0.00 0.51Base

52.00
0.00
0.00 140,152.00

1,387.99
604978908 Total

2,100.00 0.000.00 5,604,750.0011,200.000 Local

0.00 20.05 0.00 53,513.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5605091909 ADVAN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,500.000 0.00864.466667Local104.835000
8.245974 0.00 4.64Base

486.00
0.00
0.00 1,297,186.00

12,373.60
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5605440007 ASAHI GROUP HOLDINGS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,000.000 0.003,527.883167Local104.835000
33.651769 0.00 75.71Base

7,937.00
0.00
0.00 21,175,236.00

201,986.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,594.000 0.003,533.430991Local102.485000
34.477543 0.00 20.61Base

2,112.00
0.00
0.00 5,634,401.00

54,977.81

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,453.000000Local100.975000
34.196583 0.00 3.84Base

388.00
0.00
0.00 1,036,288.00

10,262.82
605440007 Total

10,437.00 0.000.00 27,845,925.007,894.000 Local

0.00 100.16 0.00 267,226.95Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5605460005 ASAHI KASEI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,766.000 0.00776.990085Local104.835000
7.411552 0.00 21.58Base

2,262.00
0.00
0.00 6,036,367.00

57,579.69

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00775.900000Local100.975000
7.684080 0.00 2.87Base

290.00
0.00
0.00 776,190.00

7,686.95
605460005 Total

2,552.00 0.000.00 6,812,557.008,766.000 Local

0.00 24.45 0.00 65,266.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5605478007 ASAHI DIAMOND INDUSTRIAL CO 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00800.856905Local104.835000
7.639213 0.00 12.03Base

1,261.00
0.00
0.00 3,364,860.00

32,096.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP5605490002 ADEKA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,200.000 0.001,358.944306Local104.835000
12.962697 0.00 35.00Base

3,669.00
0.00
0.00 9,788,068.00

93,366.41

Books Closed Prepared by State StreetPage 737



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

900.000 0.001,326.777778Local100.975000
13.139666 0.00 4.43Base

447.00
0.00
0.00 1,194,547.00

11,830.13
605490002 Total

4,116.00 0.000.00 10,982,615.008,100.000 Local

0.00 39.43 0.00 105,196.54Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5605520006 ASAHI GLASS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,655.000 0.00595.541883Local104.835000
5.680754 0.00 18.43Base

1,932.00
0.00
0.00 5,156,347.00

49,185.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00600.000000Local100.975000
5.942065 0.00 2.23Base

225.00
0.00
0.00 600,225.00

5,944.29
605520006 Total

2,157.00 0.000.00 5,756,572.009,655.000 Local

0.00 20.66 0.00 55,129.65Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605605005 ASATSU DK INC 22 Jul 2016COMMON STOCK 22 Jul 2016

9,100.000 0.002,391.000000Local105.984998
22.559797 0.00 0.00Base

0.00
0.00
0.00 21,758,100.00

205,294.15

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,414.000000Local100.975000
23.906908 0.00 2.68Base

271.00
0.00
0.00 724,471.00

7,174.76
605605005 Total

271.00 0.000.00 22,482,571.009,400.000 Local

0.00 2.68 0.00 212,468.91Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5605737006 ASICS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,700.000 0.001,877.370370Local104.835000
17.907859 0.00 18.12Base

1,900.00
0.00
0.00 5,070,800.00

48,369.34
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,847.000000Local100.975000
18.291656 0.00 0.68Base

69.00
0.00
0.00 184,769.00

1,829.85
605737006 Total

1,969.00 0.000.00 5,255,569.002,800.000 Local

0.00 18.80 0.00 50,199.19Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5606842003 AUTOBACS SEVEN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,700.000 0.001,488.578772Local104.835000
14.199254 0.00 30.34Base

3,181.00
0.00
0.00 8,488,080.00

80,966.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

800.000 0.001,412.125000Local100.975000
13.984897 0.00 4.19Base

423.00
0.00
0.00 1,130,123.00

11,192.11
606842003 Total

3,604.00 0.000.00 9,618,203.006,500.000 Local

0.00 34.53 0.00 92,158.20Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5606896009 AWA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00596.333267Local104.835000
5.688303 0.00 31.99Base

3,354.00
0.00
0.00 8,948,353.00

85,356.54

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00646.500000Local100.975000
6.402575 0.00 4.79Base

484.00
0.00
0.00 1,293,484.00

12,809.94
606896009 Total

3,838.00 0.000.00 10,241,837.0017,000.000 Local

0.00 36.78 0.00 98,166.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5607035904 BELLUNA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00649.533000Local104.835000
6.195765 0.00 6.96Base

730.00
0.00
0.00 1,949,329.00

18,594.26
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

700.000 0.00650.714286Local102.485000
6.349361 0.00 1.66Base

170.00
0.00
0.00 455,670.00

4,446.21
607035904 Total

900.00 0.000.00 2,404,999.003,700.000 Local

0.00 8.62 0.00 23,040.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5607147907 NISSIN KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,900.000 0.001,511.792759Local104.835000
14.420687 0.00 15.68Base

1,644.00
0.00
0.00 4,385,843.00

41,835.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,515.831667Local100.975000
15.011950 0.00 3.38Base

341.00
0.00
0.00 909,840.00

9,010.55
607147907 Total

1,985.00 0.000.00 5,295,683.003,500.000 Local

0.00 19.06 0.00 50,846.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5607506003 BANDO CHEMICAL INDUSTRIES 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00506.666667Local104.835000
4.832992 0.00 5.44Base

570.00
0.00
0.00 1,520,570.00

14,504.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00504.666667Local102.485000
4.924298 0.00 5.53Base

567.00
0.00
0.00 1,514,567.00

14,778.43
607506003 Total

1,137.00 0.000.00 3,035,137.006,000.000 Local

0.00 10.97 0.00 29,282.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5607572005 HIROSHIMA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.00345.062500Local104.835000
3.291482 0.00 19.75Base

2,070.00
0.00
0.00 5,523,070.00

52,683.45
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5607575008 BANK OF KYOTO LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

4,397.000 0.00678.956561Local104.835000
6.476430 0.00 10.67Base

1,119.00
0.00
0.00 2,986,491.00

28,487.54

CITIGROUP GLOBAL MARKETS INC. JPY/JP5607635000 BANK OF THE RYUKYUS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.001,076.500000Local104.835000
10.268517 0.00 11.55Base

1,211.00
0.00
0.00 3,230,711.00

30,817.10

JP MORGAN SECURITIES PLC JPY/JP5607644002 BANK OF SAGA LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

11,000.000 0.00247.727273Local104.835000
2.363021 0.00 9.74Base

1,021.00
0.00
0.00 2,726,021.00

26,002.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP5607979903 JUSTSYSTEMS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00876.850000Local104.835000
8.364096 0.00 6.27Base

657.00
0.00
0.00 1,754,357.00

16,734.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

600.000 0.00873.831667Local102.485000
8.526435 0.00 1.91Base

196.00
0.00
0.00 524,495.00

5,117.77
607979903 Total

853.00 0.000.00 2,278,852.002,600.000 Local

0.00 8.18 0.00 21,852.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5608313904 TAKAMATSU CONSTRUCTION GROUP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,476.250000Local104.835000
23.620451 0.00 10.63Base

1,114.00
0.00
0.00 2,972,614.00

28,355.17

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

200.000 0.002,472.500000Local102.485000
24.125482 0.00 1.81Base

185.00
0.00
0.00 494,685.00

4,826.90
608313904 Total

1,299.00 0.000.00 3,467,299.001,400.000 Local

0.00 12.44 0.00 33,182.07Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5608370904 FUJI SEAL INTERNATIONAL INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,700.000 0.004,020.882353Local104.835000
38.354389 0.00 24.45Base

2,563.00
0.00
0.00 6,838,063.00

65,226.91

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,882.500000Local100.975000
38.450111 0.00 2.88Base

291.00
0.00
0.00 776,791.00

7,692.90
608370904 Total

2,854.00 0.000.00 7,614,854.001,900.000 Local

0.00 27.33 0.00 72,919.81Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5608484903 YAHOO JAPAN CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00447.000000Local100.975000
4.426838 0.00 1.65Base

167.00
0.00
0.00 447,167.00

4,428.49

JP MORGAN SECURITIES PLC JPY/JP5608901906 C UYEMURA + CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

200.000 0.004,452.500000Local104.835000
42.471503 0.00 3.18Base

333.00
0.00
0.00 890,833.00

8,497.48

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

200.000 0.004,495.000000Local102.485000
43.860077 0.00 3.29Base

337.00
0.00
0.00 899,337.00

8,775.30

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.004,495.000000Local100.975000
44.515969 0.00 1.66Base

168.00
0.00
0.00 449,668.00

4,453.26
608901906 Total

838.00 0.000.00 2,239,838.00500.000 Local

0.00 8.13 0.00 21,726.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5609349907 JAPAN LIFELINE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.003,743.125000Local104.835000
35.704917 0.00 10.70Base

1,122.00
0.00
0.00 2,995,622.00

28,574.64
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5609891908 BELC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.004,054.375000Local104.835000
38.673868 0.00 11.60Base

1,216.00
0.00
0.00 3,244,716.00

30,950.69

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,170.000000Local100.975000
41.297351 0.00 3.09Base

312.00
0.00
0.00 834,312.00

8,262.56
609891908 Total

1,528.00 0.000.00 4,079,028.001,000.000 Local

0.00 14.69 0.00 39,213.25Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5610502908 TOPPAN FORMS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

45,900.000 0.001,187.000000Local105.985000
11.199698 0.00 0.00Base

0.00
0.00
0.00 54,483,300.00

514,066.14

CITIGROUP GLOBAL MARKETS INC. JPY/JP5610817900 HARMONIC DRIVE SYSTEMS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.003,118.409091Local104.835000
29.745878 0.00 24.53Base

2,572.00
0.00
0.00 6,863,072.00

65,465.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

100.000 0.003,185.000000Local102.485000
31.077719 0.00 1.16Base

119.00
0.00
0.00 318,619.00

3,108.93

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,270.000000Local100.975000
32.384254 0.00 2.43Base

245.00
0.00
0.00 654,245.00

6,479.28
610817900 Total

2,936.00 0.000.00 7,835,936.002,500.000 Local

0.00 28.12 0.00 75,053.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5611177908 SAIZERIYA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.002,268.912609Local104.835000
21.642701 0.00 18.66Base

1,956.00
0.00
0.00 5,220,455.00

49,796.87
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,303.000000Local100.975000
22.807626 0.00 1.70Base

172.00
0.00
0.00 460,772.00

4,563.23
611177908 Total

2,128.00 0.000.00 5,681,227.002,500.000 Local

0.00 20.36 0.00 54,360.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5611773904 OBARA GROUP INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,000.000 0.004,256.500000Local104.835000
40.601898 0.00 15.22Base

1,596.00
0.00
0.00 4,258,096.00

40,617.12

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,197.500000Local100.975000
41.569695 0.00 3.11Base

314.00
0.00
0.00 839,814.00

8,317.05
611773904 Total

1,910.00 0.000.00 5,097,910.001,200.000 Local

0.00 18.33 0.00 48,934.17Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5611944901 SUMITOMO REAL ESTATE SALES 22 Jul 2016COMMON STOCK 22 Jul 2016

7,700.000 0.002,244.000000Local105.984998
21.172808 0.00 0.00Base

0.00
0.00
0.00 17,278,800.00

163,030.62

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612192906 BENESSE HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.002,464.180909Local104.835000
23.505327 0.00 9.69Base

1,016.00
0.00
0.00 2,711,615.00

25,865.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612334904 GOLDCREST CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.001,630.768462Local104.835000
15.555573 0.00 7.57Base

794.00
0.00
0.00 2,120,793.00

20,229.82

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612392902 MEGACHIPS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,300.000 0.001,305.538462Local104.835000
12.453269 0.00 6.07Base

636.00
0.00
0.00 1,697,836.00

16,195.32
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5612528901 TREND MICRO INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,300.000 0.003,752.727273Local104.835000
35.796511 0.00 44.30Base

4,644.00
0.00
0.00 12,388,644.00

118,172.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

842.000 0.003,746.282660Local102.485000
36.554449 0.00 11.53Base

1,182.00
0.00
0.00 3,155,552.00

30,790.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.003,690.000000Local100.975000
36.543699 0.00 1.37Base

138.00
0.00
0.00 369,138.00

3,655.74
612528901 Total

5,964.00 0.000.00 15,913,334.004,242.000 Local

0.00 57.20 0.00 152,618.91Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612563908 NTT DATA CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,600.000 0.005,069.615385Local104.835000
48.358042 0.00 47.14Base

4,942.00
0.00
0.00 13,185,942.00

125,778.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

800.000 0.005,080.000000Local102.485000
49.568229 0.00 14.87Base

1,524.00
0.00
0.00 4,065,524.00

39,669.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,140.000000Local100.975000
50.903689 0.00 1.90Base

192.00
0.00
0.00 514,192.00

5,092.27
612563908 Total

6,658.00 0.000.00 17,765,658.003,500.000 Local

0.00 63.91 0.00 170,539.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612671909 J TRUST CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,300.000 0.00764.169623Local104.835000
7.289260 0.00 14.48Base

1,518.00
0.00
0.00 4,051,617.00

38,647.56
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

200.000 0.00764.000000Local102.485000
7.454749 0.00 0.56Base

57.00
0.00
0.00 152,857.00

1,491.51
612671909 Total

1,575.00 0.000.00 4,204,474.005,500.000 Local

0.00 15.04 0.00 40,139.07Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612689901 UNIVERSAL ENTERTAINMENT CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.002,565.125000Local104.835000
24.468212 0.00 14.68Base

1,539.00
0.00
0.00 4,105,739.00

39,163.82

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,661.500000Local100.975000
26.358009 0.00 1.97Base

199.00
0.00
0.00 532,499.00

5,273.57
612689901 Total

1,738.00 0.000.00 4,638,238.001,800.000 Local

0.00 16.65 0.00 44,437.39Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612733907 VT HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,500.000 0.00553.400000Local104.835000
5.278771 0.00 8.90Base

933.00
0.00
0.00 2,491,233.00

23,763.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,800.000 0.00553.721667Local102.485000
5.402953 0.00 3.64Base

373.00
0.00
0.00 997,072.00

9,728.96
612733907 Total

1,306.00 0.000.00 3,488,305.006,300.000 Local

0.00 12.54 0.00 33,492.33Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612907907 AVEX GROUP HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,800.000 0.001,203.553571Local104.835000
11.480456 0.00 12.05Base

1,263.00
0.00
0.00 3,371,213.00

32,157.32
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5612915900 RELIA INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,500.000 0.00994.400000Local104.835000
9.485382 0.00 12.45Base

1,305.00
0.00
0.00 3,481,705.00

33,211.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP5612927905 NTT DOCOMO INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,700.000 0.002,768.116809Local104.835000
26.404510 0.00 46.53Base

4,878.00
0.00
0.00 13,015,027.00

124,147.73

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

23,973.000 0.002,774.796688Local104.835000
26.468228 0.00 190.36Base

19,956.00
0.00
0.00 66,540,157.00

634,713.19

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,000.000 0.002,782.750000Local100.975000
27.558802 0.00 10.33Base

1,043.00
0.00
0.00 2,783,793.00

27,569.13
612927905 Total

25,877.00 0.000.00 82,338,977.0029,673.000 Local

0.00 247.22 0.00 786,430.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5613126903 FANCL CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,900.000 0.001,636.137586Local104.835000
15.606788 0.00 16.97Base

1,779.00
0.00
0.00 4,746,578.00

45,276.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,727.000000Local100.975000
17.103243 0.00 1.92Base

194.00
0.00
0.00 518,294.00

5,132.89
613126903 Total

1,973.00 0.000.00 5,264,872.003,200.000 Local

0.00 18.89 0.00 50,409.54Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5613210004 BRIDGESTONE CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,500.000 0.003,599.611765Local104.835000
34.335973 0.00 109.44Base

11,473.00
0.00
0.00 30,608,173.00

291,965.21
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

43,100.000 0.003,578.969791Local104.835000
34.139074 0.00 441.42Base

46,276.00
0.00
0.00 154,299,874.00

1,471,835.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.003,551.750000Local100.975000
35.174548 0.00 5.27Base

532.00
0.00
0.00 1,421,232.00

14,075.09
613210004 Total

58,281.00 0.000.00 186,329,279.0052,000.000 Local

0.00 556.13 0.00 1,777,875.79Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5613522903 MUSASHI SEIMITSU INDUSTRY CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,800.000 0.002,119.277778Local104.835000
20.215365 0.00 13.64Base

1,430.00
0.00
0.00 3,816,130.00

36,401.30

CITIGROUP GLOBAL MARKETS INC. JPY/JP5613637909 IDOM INC 28 Jul 2016COMMON STOCK 02 Aug 2016

5,300.000 0.00539.980943Local104.835000
5.150770 0.00 10.24Base

1,073.00
0.00
0.00 2,862,972.00

27,309.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP5613674902 OBIC CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,600.000 0.005,850.384231Local104.835000
55.805640 0.00 54.41Base

5,704.00
0.00
0.00 15,216,703.00

145,149.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

300.000 0.005,953.330000Local102.485000
58.089769 0.00 6.53Base

669.00
0.00
0.00 1,786,668.00

17,433.46

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0204 Aug 2016

300.000 0.005,883.330000Local102.370000
57.471232 0.00 6.46Base

661.00
0.00
0.00 1,765,660.00

17,247.83
613674902 Total

7,034.00 0.000.00 18,769,031.003,200.000 Local

0.00 67.40 0.00 179,830.36Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5613773902 ZERIA PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.001,602.916667Local104.835000
15.289900 0.00 13.75Base

1,442.00
0.00
0.00 3,848,442.00

36,709.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP5614155901 FUNAI ELECTRIC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,500.000 0.00888.932667Local104.835000
8.479350 0.00 4.77Base

500.00
0.00
0.00 1,333,899.00

12,723.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP5614168904 ORACLE CORP JAPAN 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,528.000 0.006,194.293194Local104.835000
59.086118 0.00 33.85Base

3,549.00
0.00
0.00 9,468,429.00

90,317.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5614545903 TAIHO KOGYO CO 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.001,157.666667Local104.835000
11.042750 0.00 4.96Base

520.00
0.00
0.00 1,389,720.00

13,256.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP5614650000 BROTHER INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,700.000 0.001,171.986395Local104.835000
11.179343 0.00 61.62Base

6,460.00
0.00
0.00 17,234,660.00

164,397.96

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.001,170.750000Local102.485000
11.423623 0.00 8.57Base

878.00
0.00
0.00 2,342,378.00

22,855.81

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

2,000.000 0.001,170.650000Local102.370000
11.435479 0.00 8.57Base

877.00
0.00
0.00 2,342,177.00

22,879.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,159.000000Local100.975000
11.478089 0.00 0.85Base

86.00
0.00
0.00 231,886.00

2,296.47
614650000 Total

8,301.00 0.000.00 22,151,101.0018,900.000 Local

0.00 79.61 0.00 212,429.77Base

Books Closed Prepared by State StreetPage 749



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP5614945905 KOBAYASHI PHARMACEUTICAL CO 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,300.000 0.004,414.015152Local104.835000
42.104404 0.00 52.10Base

5,462.00
0.00
0.00 14,571,712.00

138,996.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

400.000 0.004,881.250000Local102.485000
47.628921 0.00 7.14Base

732.00
0.00
0.00 1,953,232.00

19,058.71

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0204 Aug 2016

500.000 0.004,915.000000Local102.370000
48.012113 0.00 9.00Base

921.00
0.00
0.00 2,458,421.00

24,015.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,885.000000Local100.975000
48.378311 0.00 3.62Base

366.00
0.00
0.00 977,366.00

9,679.29
614945905 Total

7,481.00 0.000.00 19,960,731.004,400.000 Local

0.00 71.86 0.00 191,749.68Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5615246006 BUNKA SHUTTER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,400.000 0.00847.818182Local104.835000
8.087167 0.00 13.34Base

1,398.00
0.00
0.00 3,731,798.00

35,596.87

CITIGROUP GLOBAL MARKETS INC. JPY/JP5616005005 CKD CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00932.952381Local104.835000
8.899245 0.00 14.01Base

1,469.00
0.00
0.00 3,919,869.00

37,390.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5616328902 COCA COLA WEST CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,400.000 0.002,838.011364Local104.835000
27.071220 0.00 44.66Base

4,682.00
0.00
0.00 12,491,932.00

119,158.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,100.000 0.002,822.727273Local102.485000
27.542833 0.00 11.36Base

1,164.00
0.00
0.00 3,106,164.00

30,308.47
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,790.000000Local100.975000
27.630602 0.00 4.14Base

418.00
0.00
0.00 1,116,418.00

11,056.38
616328902 Total

6,264.00 0.000.00 16,714,514.005,900.000 Local

0.00 60.16 0.00 160,522.88Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5616659900 UNITED ARROWS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,869.200000Local104.835000
27.368722 0.00 20.52Base

2,151.00
0.00
0.00 5,740,551.00

54,757.96

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617016902 GMO INTERNET INC 28 Jul 2016COMMON STOCK 02 Aug 2016

5,800.000 0.001,309.568966Local104.835000
12.491715 0.00 27.17Base

2,848.00
0.00
0.00 7,598,348.00

72,479.11

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,435.666667Local100.975000
14.218041 0.00 3.20Base

323.00
0.00
0.00 861,723.00

8,534.02
617016902 Total

3,171.00 0.000.00 8,460,071.006,400.000 Local

0.00 30.37 0.00 81,013.13Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617149901 USS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,200.000 0.001,734.192115Local104.835000
16.542110 0.00 32.25Base

3,381.00
0.00
0.00 9,021,180.00

86,051.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,687.000000Local100.975000
16.707106 0.00 0.62Base

63.00
0.00
0.00 168,763.00

1,671.33
617149901 Total

3,444.00 0.000.00 9,189,943.005,300.000 Local

0.00 32.87 0.00 87,722.55Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5617232004 CANON INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

14,900.000 0.002,904.681141Local104.835000
27.707170 0.00 154.81Base

16,229.00
0.00
0.00 43,295,978.00

412,991.63

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

69,800.000 0.002,894.812292Local104.835000
27.613033 0.00 578.21Base

60,617.00
0.00
0.00 202,118,515.00

1,927,967.90

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

700.000 0.002,888.284286Local100.975000
28.603954 0.00 7.51Base

758.00
0.00
0.00 2,022,557.00

20,030.27
617232004 Total

77,604.00 0.000.00 247,437,050.0085,400.000 Local

0.00 740.53 0.00 2,360,989.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617239009 CANON ELECTRONICS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

8,700.000 0.001,500.000000Local105.985001
14.152946 0.00 0.00Base

0.00
0.00
0.00 13,050,000.00

123,130.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617245006 CANON MARKETING JAPAN INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,300.000 0.001,746.836977Local104.835000
16.662727 0.00 26.86Base

2,816.00
0.00
0.00 7,514,215.00

71,676.59

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,783.000000Local100.975000
17.657836 0.00 3.31Base

334.00
0.00
0.00 891,834.00

8,832.23
617245006 Total

3,150.00 0.000.00 8,406,049.004,800.000 Local

0.00 30.17 0.00 80,508.82Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617369004 CAPCOM CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,600.000 0.002,185.416667Local104.835000
20.846250 0.00 28.14Base

2,950.00
0.00
0.00 7,870,450.00

75,074.64
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,025.750000Local100.975000
20.061897 0.00 3.00Base

303.00
0.00
0.00 810,603.00

8,027.76
617369004 Total

3,253.00 0.000.00 8,681,053.004,000.000 Local

0.00 31.14 0.00 83,102.40Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617385901 HIDAY HIDAKA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,545.666667Local104.835000
24.282603 0.00 10.92Base

1,145.00
0.00
0.00 3,055,945.00

29,150.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617390901 RELO GROUP INC 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

800.000 0.0016,113.750000Local104.835000
153.705823 0.00 46.11Base

4,834.00
0.00
0.00 12,895,834.00

123,010.77

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0605 Aug 2016

100.000 0.0016,490.000000Local100.975000
163.307749 0.00 6.12Base

618.00
0.00
0.00 1,649,618.00

16,336.90
617390901 Total

5,452.00 0.000.00 14,545,452.00900.000 Local

0.00 52.23 0.00 139,347.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617455902 SIIX CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.003,730.416667Local104.835000
35.583695 0.00 16.01Base

1,678.00
0.00
0.00 4,478,178.00

42,716.44

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,780.000000Local100.975000
37.435009 0.00 2.80Base

283.00
0.00
0.00 756,283.00

7,489.80
617455902 Total

1,961.00 0.000.00 5,234,461.001,400.000 Local

0.00 18.81 0.00 50,206.24Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5617461900 COLOWIDE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,700.000 0.001,893.914894Local104.835000
18.065674 0.00 31.84Base

3,338.00
0.00
0.00 8,904,738.00

84,940.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617462908 OBIC BUSINESS CONSULTANTS 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

800.000 0.005,082.500000Local104.835000
48.480946 0.00 14.54Base

1,524.00
0.00
0.00 4,067,524.00

38,799.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,040.000000Local100.975000
49.913345 0.00 1.87Base

189.00
0.00
0.00 504,189.00

4,993.21
617462908 Total

1,713.00 0.000.00 4,571,713.00900.000 Local

0.00 16.41 0.00 43,792.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5617896006 CASIO COMPUTER CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,703.000 0.001,530.513638Local104.835000
14.599262 0.00 20.27Base

2,125.00
0.00
0.00 5,669,617.00

54,081.34

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.001,450.000000Local100.975000
14.359990 0.00 1.07Base

108.00
0.00
0.00 290,108.00

2,873.07
617896006 Total

2,233.00 0.000.00 5,959,725.003,903.000 Local

0.00 21.34 0.00 56,954.41Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5618330906 CORONA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

100.000 0.001,026.000000Local104.835000
9.786808 0.00 0.36Base

38.00
0.00
0.00 102,638.00

979.04

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 02 Aug 2016

1,000.000 0.001,030.000000Local104.835000
9.824963 0.00 3.68Base

386.00
0.00
0.00 1,030,386.00

9,828.65

Books Closed Prepared by State StreetPage 754



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

618330906 Total

424.00 0.000.00 1,133,024.001,100.000 Local

0.00 4.04 0.00 10,807.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5618355903 CENTRAL JAPAN RAILWAY CO 28 Jul 2016 0.07COMMON STOCK 02 Aug 2016

800.000 0.0018,854.375000Local104.835000
179.848095 0.00 53.95Base

5,656.00
0.00
0.00 15,089,156.00

143,932.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0703 Aug 2016

255.000 0.0018,816.666667Local102.485000
183.604105 0.00 17.55Base

1,799.00
0.00
0.00 4,800,049.00

46,836.60

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0705 Aug 2016

100.000 0.0018,575.000000Local100.975000
183.956425 0.00 6.89Base

696.00
0.00
0.00 1,858,196.00

18,402.54
618355903 Total

8,151.00 0.000.00 21,747,401.001,155.000 Local

0.00 78.39 0.00 209,171.57Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5618430003 CENTRAL GLASS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.00462.937500Local104.835000
4.415868 0.00 26.49Base

2,777.00
0.00
0.00 7,409,777.00

70,680.37

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00418.000000Local100.975000
4.139639 0.00 3.10Base

313.00
0.00
0.00 836,313.00

8,282.38
618430003 Total

3,090.00 0.000.00 8,246,090.0018,000.000 Local

0.00 29.59 0.00 78,962.75Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619056005 CHIBA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

8,562.000 0.00464.817566Local104.835000
4.433801 0.00 14.23Base

1,492.00
0.00
0.00 3,981,260.00

37,976.44
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5619058001 CHIBA KOGYO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

3,700.000 0.00404.756757Local104.835000
3.860893 0.00 5.35Base

561.00
0.00
0.00 1,498,161.00

14,290.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619064009 KEIYO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

85,000.000 0.00425.000000Local105.985000
4.010001 0.00 0.00Base

0.00
0.00
0.00 36,125,000.00

340,850.12

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00442.500000Local100.975000
4.382273 0.00 3.28Base

331.00
0.00
0.00 885,331.00

8,767.82
619064009 Total

331.00 0.000.00 37,010,331.0087,000.000 Local

0.00 3.28 0.00 349,617.94Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619170004 CHIYODA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.00740.269154Local104.835000
7.061279 0.00 34.42Base

3,608.00
0.00
0.00 9,627,107.00

91,831.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00717.000000Local100.975000
7.100768 0.00 2.65Base

268.00
0.00
0.00 717,268.00

7,103.42
619170004 Total

3,876.00 0.000.00 10,344,375.0014,000.000 Local

0.00 37.07 0.00 98,934.46Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619180003 CHIYODA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.002,421.142857Local104.835000
23.094795 0.00 12.12Base

1,271.00
0.00
0.00 3,390,871.00

32,344.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619182900 CHIYODA INTEGRE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.002,095.777778Local104.835000
19.991203 0.00 6.74Base

707.00
0.00
0.00 1,886,907.00

17,998.83
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5619277007 CHOFU SEISAKUSHO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,500.000 0.002,581.532667Local104.835000
24.624721 0.00 13.85Base

1,452.00
0.00
0.00 3,873,751.00

36,950.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619350002 CHORI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.001,514.800000Local104.835000
14.449373 0.00 2.71Base

284.00
0.00
0.00 757,684.00

7,227.40

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.001,541.250000Local102.485000
15.038786 0.00 2.25Base

231.00
0.00
0.00 616,731.00

6,017.77
619350002 Total

515.00 0.000.00 1,374,415.00900.000 Local

0.00 4.96 0.00 13,245.17Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619446909 KOSE CORP 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,400.000 0.009,247.856429Local104.835000
88.213444 0.00 46.31Base

4,855.00
0.00
0.00 12,951,854.00

123,545.13

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619560006 CHUBU ELECTRIC POWER CO INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,400.000 0.001,507.363947Local104.835000
14.378442 0.00 61.46Base

6,443.00
0.00
0.00 17,190,392.00

163,975.70

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

3,017.000 0.001,504.297315Local102.485000
14.678219 0.00 16.60Base

1,701.00
0.00
0.00 4,540,166.00

44,300.79

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,463.375000Local100.975000
14.492449 0.00 2.17Base

219.00
0.00
0.00 585,569.00

5,799.15
619560006 Total

8,363.00 0.000.00 22,316,127.0014,817.000 Local

0.00 80.23 0.00 214,075.64Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5619580004 CHUGOKU BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

6,600.000 0.001,053.166667Local104.835000
10.045945 0.00 24.86Base

2,606.00
0.00
0.00 6,953,506.00

66,328.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

66.000 0.001,051.000000Local102.485000
10.255159 0.00 0.25Base

26.00
0.00
0.00 69,392.00

677.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,188.000000Local100.975000
11.765288 0.00 0.44Base

44.00
0.00
0.00 118,844.00

1,176.96
619580004 Total

2,676.00 0.000.00 7,141,742.006,766.000 Local

0.00 25.55 0.00 68,182.15Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619586001 CHUDENKO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.002,241.080000Local104.835000
21.377212 0.00 20.04Base

2,101.00
0.00
0.00 5,604,801.00

53,463.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619590003 CHUGOKU ELECTRIC POWER CO 28 Jul 2016COMMON STOCK 02 Aug 2016

9,200.000 0.001,309.347717Local104.835000
12.489605 0.00 43.09Base

4,517.00
0.00
0.00 12,050,516.00

114,947.45

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

68.000 0.001,297.000000Local102.485000
12.655511 0.00 0.32Base

33.00
0.00
0.00 88,229.00

860.90

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,262.000000Local100.975000
12.498143 0.00 0.93Base

94.00
0.00
0.00 252,494.00

2,500.56
619590003 Total

4,644.00 0.000.00 12,391,239.009,468.000 Local

0.00 44.34 0.00 118,308.91Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5619600000 CHUGOKU MARINE PAINTS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00694.000000Local104.835000
6.619927 0.00 9.93Base

1,041.00
0.00
0.00 2,777,041.00

26,489.64

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00684.000000Local100.975000
6.773954 0.00 2.54Base

256.00
0.00
0.00 684,256.00

6,776.49
619600000 Total

1,297.00 0.000.00 3,461,297.005,000.000 Local

0.00 12.47 0.00 33,266.13Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619640006 CHUGAI PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,200.000 0.003,885.961346Local104.835000
37.067404 0.00 72.28Base

7,577.00
0.00
0.00 20,214,576.00

192,822.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,752.000 0.003,840.695776Local102.485000
37.475687 0.00 24.62Base

2,523.00
0.00
0.00 6,731,422.00

65,682.02

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,825.000000Local100.975000
37.880664 0.00 2.83Base

286.00
0.00
0.00 765,286.00

7,578.97
619640006 Total

10,386.00 0.000.00 27,711,284.007,152.000 Local

0.00 99.73 0.00 266,083.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619655905 AICHI BANK LTD/THE 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

600.000 0.004,691.666667Local104.835000
44.752866 0.00 10.06Base

1,055.00
0.00
0.00 2,816,055.00

26,861.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619659006 CHUKYO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00233.333000Local104.835000
2.225717 0.00 2.50Base

262.00
0.00
0.00 700,261.00

6,679.65
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

5,000.000 0.00240.400000Local102.485000
2.345709 0.00 4.39Base

450.00
0.00
0.00 1,202,450.00

11,732.94
619659006 Total

712.00 0.000.00 1,902,711.008,000.000 Local

0.00 6.89 0.00 18,412.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619730005 CITIZEN WATCH CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

23,000.000 0.00565.319565Local104.835000
5.392470 0.00 46.50Base

4,875.00
0.00
0.00 13,007,225.00

124,073.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,300.000 0.00536.956087Local100.975000
5.317713 0.00 4.59Base

463.00
0.00
0.00 1,235,462.00

12,235.33
619730005 Total

5,338.00 0.000.00 14,242,687.0025,300.000 Local

0.00 51.09 0.00 136,308.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619787906 BML INC 22 Jul 2016COMMON STOCK 22 Jul 2016

5,500.000 0.004,940.000000Local105.985001
46.610369 0.00 0.00Base

0.00
0.00
0.00 27,170,000.00

256,357.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP5619974900 COSEL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,165.850000Local104.835000
11.120809 0.00 8.34Base

874.00
0.00
0.00 2,332,574.00

22,249.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP5620019901 ITOCHU TECHNO SOLUTIONS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,900.000 0.002,435.525385Local104.835000
23.231987 0.00 33.97Base

3,561.00
0.00
0.00 9,502,110.00

90,638.72

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,619.000000Local100.975000
25.937113 0.00 2.91Base

294.00
0.00
0.00 785,994.00

7,784.05
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620019901 Total

3,855.00 0.000.00 10,288,104.004,200.000 Local

0.00 36.88 0.00 98,422.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5620116004 CLARION CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.00250.222111Local104.835000
2.386818 0.00 8.05Base

844.00
0.00
0.00 2,252,843.00

21,489.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP5620194902 MTI LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,500.000 0.00679.120000Local104.835000
6.477989 0.00 6.07Base

636.00
0.00
0.00 1,698,436.00

16,201.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP5620351007 CLEANUP CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

800.000 0.00800.750000Local104.835000
7.638193 0.00 2.29Base

240.00
0.00
0.00 640,840.00

6,112.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

700.000 0.00810.000000Local102.485000
7.903596 0.00 2.07Base

212.00
0.00
0.00 567,212.00

5,534.59
620351007 Total

452.00 0.000.00 1,208,052.001,500.000 Local

0.00 4.36 0.00 11,647.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5620786905 ICHIBANYA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.003,389.318182Local104.835000
32.330025 0.00 13.34Base

1,398.00
0.00
0.00 3,729,648.00

35,576.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5621185909 YOSHINOYA HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,400.000 0.001,448.944259Local104.835000
13.821188 0.00 27.99Base

2,934.00
0.00
0.00 7,827,233.00

74,662.40

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,456.800000Local100.975000
14.427333 0.00 2.70Base

273.00
0.00
0.00 728,673.00

7,216.37
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621185909 Total

3,207.00 0.000.00 8,555,906.005,900.000 Local

0.00 30.69 0.00 81,878.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5621240902 PC DEPOT CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.001,346.260870Local104.835000
12.841712 0.00 11.07Base

1,161.00
0.00
0.00 3,097,561.00

29,547.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5622050904 CYBERAGENT INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,300.000 0.005,709.090606Local104.835000
54.457868 0.00 67.38Base

7,064.00
0.00
0.00 18,847,063.00

179,778.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

800.000 0.005,703.750000Local102.485000
55.654486 0.00 16.70Base

1,711.00
0.00
0.00 4,564,711.00

44,540.28

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.005,890.000000Local100.975000
58.331270 0.00 6.56Base

662.00
0.00
0.00 1,767,662.00

17,505.94
622050904 Total

9,437.00 0.000.00 25,179,436.004,400.000 Local

0.00 90.64 0.00 241,824.57Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5622158905 FUTURE CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.00808.082500Local104.835000
7.708137 0.00 3.46Base

363.00
0.00
0.00 970,062.00

9,253.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

500.000 0.00814.000000Local102.485000
7.942626 0.00 1.48Base

152.00
0.00
0.00 407,152.00

3,972.80
622158905 Total

515.00 0.000.00 1,377,214.001,700.000 Local

0.00 4.94 0.00 13,226.03Base
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5622959906 RAKUTEN INC 02 Aug 2016COMMON STOCK 05 Aug 2016

600.000 0.001,191.831667Local100.975000
11.803235 0.00 2.65Base

268.00
0.00
0.00 715,367.00

7,084.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5623599909 DOSHISHA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,800.000 0.002,179.360556Local104.835000
20.788482 0.00 14.03Base

1,471.00
0.00
0.00 3,924,320.00

37,433.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624836904 ROUND ONE CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

57,100.000 0.00737.000000Local105.985001
6.953814 0.00 0.00Base

0.00
0.00
0.00 42,082,700.00

397,062.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP5624899902 KDDI CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,700.000 0.003,175.285584Local104.835000
30.288411 0.00 87.45Base

9,168.00
0.00
0.00 24,458,867.00

233,308.22

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

37,700.000 0.003,152.692281Local104.835000
30.072898 0.00 340.12Base

35,656.00
0.00
0.00 118,892,155.00

1,134,088.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,300.000 0.003,172.230769Local100.975000
31.416002 0.00 15.31Base

1,546.00
0.00
0.00 4,125,446.00

40,856.11
624899902 Total

46,370.00 0.000.00 147,476,468.0046,700.000 Local

0.00 442.88 0.00 1,408,252.71Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5624912903 AIN HOLDINGS INC 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,800.000 0.007,113.332778Local104.835000
67.852652 0.00 45.80Base

4,801.00
0.00
0.00 12,808,800.00

122,180.57

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

200.000 0.007,285.000000Local100.975000
72.146571 0.00 5.41Base

546.00
0.00
0.00 1,457,546.00

14,434.72
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624912903 Total

5,347.00 0.000.00 14,266,346.002,000.000 Local

0.00 51.21 0.00 136,615.29Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5624989000 DAIDO METAL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,500.000 0.001,151.280000Local104.835000
10.981829 0.00 10.29Base

1,079.00
0.00
0.00 2,879,279.00

27,464.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625002001 DAIFUKU CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,100.000 0.002,107.458852Local104.835000
20.102627 0.00 45.98Base

4,820.00
0.00
0.00 12,860,319.00

122,672.00

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,500.000 0.002,130.000000Local102.485000
20.783529 0.00 11.69Base

1,198.00
0.00
0.00 3,196,198.00

31,186.98

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.002,121.666667Local100.975000
21.011802 0.00 4.72Base

477.00
0.00
0.00 1,273,477.00

12,611.80
625002001 Total

6,495.00 0.000.00 17,329,994.008,200.000 Local

0.00 62.39 0.00 166,470.78Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625018007 DAIICHI JITSUGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00484.333000Local104.835000
4.619955 0.00 5.19Base

544.00
0.00
0.00 1,453,543.00

13,865.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625029004 ENPLAS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,873.284286Local104.835000
27.407681 0.00 7.19Base

754.00
0.00
0.00 2,012,053.00

19,192.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625036009 DAIHO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00569.857000Local104.835000
5.435751 0.00 14.26Base

1,495.00
0.00
0.00 3,990,494.00

38,064.52
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5625040001 DAIKEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00342.750000Local104.835000
3.269423 0.00 4.90Base

514.00
0.00
0.00 1,371,514.00

13,082.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00345.500000Local102.485000
3.371225 0.00 2.53Base

259.00
0.00
0.00 691,259.00

6,744.98
625040001 Total

773.00 0.000.00 2,062,773.006,000.000 Local

0.00 7.43 0.00 19,827.58Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625041900 EXEDY CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

14,800.000 0.002,372.000000Local105.984999
22.380526 0.00 0.00Base

0.00
0.00
0.00 35,105,600.00

331,231.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625050000 DAITO TRUST CONSTRUCT CO LTD 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

2,080.000 0.0017,269.927885Local104.835000
164.734372 0.00 128.49Base

13,470.00
0.00
0.00 35,934,920.00

342,775.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625054002 DAICEL CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,400.000 0.001,166.911765Local104.835000
11.130937 0.00 14.18Base

1,487.00
0.00
0.00 3,968,987.00

37,859.37

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,104.000000Local100.975000
10.933399 0.00 0.81Base

82.00
0.00
0.00 220,882.00

2,187.49
625054002 Total

1,569.00 0.000.00 4,189,869.003,600.000 Local

0.00 14.99 0.00 40,046.86Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625062005 DAIDO STEEL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

23,000.000 0.00423.565174Local104.835000
4.040303 0.00 34.85Base

3,653.00
0.00
0.00 9,745,652.00

92,961.82
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00448.500000Local100.975000
4.441693 0.00 3.33Base

336.00
0.00
0.00 897,336.00

8,886.71
625062005 Total

3,989.00 0.000.00 10,642,988.0025,000.000 Local

0.00 38.18 0.00 101,848.53Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5625072004 DAIKIN INDUSTRIES LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

15,800.000 0.008,989.018987Local104.835000
85.744446 0.00 406.42Base

42,607.00
0.00
0.00 142,069,107.00

1,355,168.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0302 Aug 2016

2,800.000 0.009,066.714286Local104.835000
86.485566 0.00 90.81Base

9,520.00
0.00
0.00 25,396,320.00

242,250.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

200.000 0.008,904.000000Local100.975000
88.180243 0.00 6.61Base

667.00
0.00
0.00 1,781,467.00

17,642.65
625072004 Total

52,794.00 0.000.00 169,246,894.0018,800.000 Local

0.00 503.84 0.00 1,615,061.71Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625082003 DIC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,200.000 0.002,457.365385Local104.835000
23.440315 0.00 45.70Base

4,791.00
0.00
0.00 12,783,091.00

121,935.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

700.000 0.002,436.284286Local102.485000
23.772106 0.00 6.24Base

639.00
0.00
0.00 1,706,038.00

16,646.71

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

700.000 0.002,391.142857Local102.370000
23.357848 0.00 6.12Base

627.00
0.00
0.00 1,674,427.00

16,356.62
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.002,415.000000Local100.975000
23.916811 0.00 5.38Base

543.00
0.00
0.00 1,449,543.00

14,355.46
625082003 Total

6,600.00 0.000.00 17,613,099.007,200.000 Local

0.00 63.44 0.00 169,294.13Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625086004 SUMITOMO DAINIPPON PHARMA CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,100.000 0.001,901.311475Local104.835000
18.136228 0.00 41.48Base

4,349.00
0.00
0.00 11,602,349.00

110,672.48

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,931.000000Local100.975000
19.123545 0.00 0.71Base

72.00
0.00
0.00 193,172.00

1,913.07
625086004 Total

4,421.00 0.000.00 11,795,521.006,200.000 Local

0.00 42.19 0.00 112,585.55Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625095005 DAIKYO INC 22 Jul 2016COMMON STOCK 22 Jul 2016

104,000.000 0.00167.000000Local105.984997
1.575695 0.00 0.00Base

0.00
0.00
0.00 17,368,000.00

163,872.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625096003 DAINICHISEIKA COLOR + CHEM 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00469.600000Local104.835000
4.479420 0.00 8.39Base

880.00
0.00
0.00 2,348,880.00

22,405.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625102009 SCREEN HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.001,233.461462Local104.835000
11.765741 0.00 57.36Base

6,013.00
0.00
0.00 16,041,012.00

153,011.99

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.001,211.333000Local102.485000
11.819613 0.00 13.29Base

1,362.00
0.00
0.00 3,635,361.00

35,472.13
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,208.000000Local100.975000
11.963357 0.00 4.49Base

453.00
0.00
0.00 1,208,453.00

11,967.84
625102009 Total

7,828.00 0.000.00 20,884,826.0017,000.000 Local

0.00 75.14 0.00 200,451.96Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625114004 DAISHI BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

58,000.000 0.00366.000000Local105.985002
3.453319 0.00 0.00Base

0.00
0.00
0.00 21,228,000.00

200,292.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00406.000000Local100.975000
4.020797 0.00 3.01Base

304.00
0.00
0.00 812,304.00

8,044.61
625114004 Total

304.00 0.000.00 22,040,304.0060,000.000 Local

0.00 3.01 0.00 208,337.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625136007 DAIWA HOUSE INDUSTRY CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,100.000 0.002,936.818681Local104.835000
28.013723 0.00 95.59Base

10,021.00
0.00
0.00 26,735,071.00

255,020.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

2,486.000 0.002,920.168544Local102.485000
28.493619 0.00 26.56Base

2,722.00
0.00
0.00 7,262,261.00

70,861.70

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,835.875000Local100.975000
28.084922 0.00 4.21Base

425.00
0.00
0.00 1,134,775.00

11,238.18
625136007 Total

13,168.00 0.000.00 35,132,107.0011,986.000 Local

0.00 126.36 0.00 337,120.35Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5625142005 DAIWABO HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

230,000.000 0.00233.000000Local105.985000
2.198424 0.00 0.00Base

0.00
0.00
0.00 53,590,000.00

505,637.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625144001 DAIWA SECURITIES GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

11,821.000 0.00584.670248Local104.835000
5.577052 0.00 24.72Base

2,591.00
0.00
0.00 6,913,978.00

65,951.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00575.800000Local100.975000
5.702402 0.00 2.13Base

215.00
0.00
0.00 576,015.00

5,704.53
625144001 Total

2,806.00 0.000.00 7,489,993.0012,821.000 Local

0.00 26.85 0.00 71,655.58Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625177001 DAIWA INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.00923.086957Local104.835000
8.805141 0.00 7.59Base

796.00
0.00
0.00 2,123,896.00

20,259.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625313903 DAIICHIKOSHO CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,100.000 0.004,691.774194Local104.835000
44.753891 0.00 52.02Base

5,454.00
0.00
0.00 14,549,954.00

138,789.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,610.000000Local100.975000
45.654865 0.00 3.42Base

345.00
0.00
0.00 922,345.00

9,134.39
625313903 Total

5,799.00 0.000.00 15,472,299.003,300.000 Local

0.00 55.44 0.00 147,923.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5625569900 DTS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.002,028.687500Local104.835000
19.351242 0.00 11.61Base

1,217.00
0.00
0.00 3,247,117.00

30,973.60
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5625901905 SUGI HOLDINGS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,500.000 0.005,115.200000Local104.835000
48.792865 0.00 45.74Base

4,795.00
0.00
0.00 12,792,795.00

122,027.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

600.000 0.005,131.666667Local102.485000
50.072368 0.00 11.26Base

1,154.00
0.00
0.00 3,080,154.00

30,054.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.005,160.000000Local100.975000
51.101758 0.00 5.74Base

580.00
0.00
0.00 1,548,580.00

15,336.27
625901905 Total

6,529.00 0.000.00 17,421,529.003,400.000 Local

0.00 62.74 0.00 167,418.85Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626260004 DENKI KOGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00507.000000Local104.835000
4.836171 0.00 7.25Base

760.00
0.00
0.00 2,028,760.00

19,351.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626316905 DAISEKI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,200.000 0.001,844.750000Local104.835000
17.596700 0.00 21.11Base

2,213.00
0.00
0.00 5,905,413.00

56,330.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626377006 DENYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.001,051.750000Local104.835000
10.032432 0.00 4.51Base

473.00
0.00
0.00 1,262,573.00

12,043.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626543003 DESCENTE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,400.000 0.001,090.735294Local104.835000
10.404305 0.00 13.26Base

1,390.00
0.00
0.00 3,709,890.00

35,387.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626691901 LAWSON INC 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,600.000 0.007,846.250000Local104.835000
74.843802 0.00 44.90Base

4,707.00
0.00
0.00 12,558,707.00

119,794.98
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

33.000 0.007,850.000000Local102.485000
76.596575 0.00 0.95Base

97.00
0.00
0.00 259,147.00

2,528.63
626691901 Total

4,804.00 0.000.00 12,817,854.001,633.000 Local

0.00 45.85 0.00 122,323.61Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626705909 OTSUKA CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,300.000 0.005,083.478261Local104.835000
48.490278 0.00 41.82Base

4,384.00
0.00
0.00 11,696,384.00

111,569.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

200.000 0.005,195.000000Local102.485000
50.690345 0.00 3.80Base

389.00
0.00
0.00 1,039,389.00

10,141.86
626705909 Total

4,773.00 0.000.00 12,735,773.002,500.000 Local

0.00 45.62 0.00 121,711.32Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5626897003 MITSUBISHI UFJ LEASE + FINAN 02 Aug 2016COMMON STOCK 05 Aug 2016

300.000 0.00416.000000Local100.975000
4.119832 0.00 0.46Base

46.00
0.00
0.00 124,846.00

1,236.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP5626986905 DON QUIJOTE HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,800.000 0.004,026.183947Local104.835000
38.404960 0.00 54.72Base

5,737.00
0.00
0.00 15,305,236.00

145,993.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

900.000 0.004,016.666667Local102.485000
39.192727 0.00 13.22Base

1,355.00
0.00
0.00 3,616,355.00

35,286.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.004,000.000000Local100.975000
39.613766 0.00 1.49Base

150.00
0.00
0.00 400,150.00

3,962.86
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626986905 Total

7,242.00 0.000.00 19,321,741.004,800.000 Local

0.00 69.43 0.00 185,243.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5627094006 DISCO CORP 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

1,800.000 0.0010,532.221667Local104.835000
100.464746 0.00 67.81Base

7,109.00
0.00
0.00 18,965,108.00

180,904.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0403 Aug 2016

500.000 0.0010,560.000000Local102.485000
103.039469 0.00 19.32Base

1,980.00
0.00
0.00 5,281,980.00

51,539.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0405 Aug 2016

200.000 0.0010,570.000000Local100.975000
104.679376 0.00 7.84Base

792.00
0.00
0.00 2,114,792.00

20,943.72
627094006 Total

9,881.00 0.000.00 26,361,880.002,500.000 Local

0.00 94.97 0.00 253,387.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5627107907 NAKANISHI INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,700.000 0.003,507.647059Local104.835000
33.458740 0.00 21.33Base

2,236.00
0.00
0.00 5,965,236.00

56,901.19

CITIGROUP GLOBAL MARKETS INC. JPY/JP5627371909 DAISYO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

400.000 0.001,541.500000Local104.835000
14.704059 0.00 2.20Base

231.00
0.00
0.00 616,831.00

5,883.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.001,545.500000Local102.485000
15.080256 0.00 2.25Base

231.00
0.00
0.00 618,431.00

6,034.36
627371909 Total

462.00 0.000.00 1,235,262.00800.000 Local

0.00 4.45 0.00 11,918.19Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5627830003 DOWA HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,000.000 0.00562.100000Local104.835000
5.361759 0.00 40.21Base

4,215.00
0.00
0.00 11,246,215.00

107,275.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00545.000000Local100.975000
5.397376 0.00 4.04Base

408.00
0.00
0.00 1,090,408.00

10,798.79
627830003 Total

4,623.00 0.000.00 12,336,623.0022,000.000 Local

0.00 44.25 0.00 118,074.18Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5627971906 SOGO MEDICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.004,060.000000Local104.835000
38.727524 0.00 8.71Base

913.00
0.00
0.00 2,436,913.00

23,245.22

CITIGROUP GLOBAL MARKETS INC. JPY/JP5628068900 SAN A CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,400.000 0.005,123.214286Local104.835000
48.869312 0.00 25.65Base

2,689.00
0.00
0.00 7,175,189.00

68,442.69

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.005,150.000000Local100.975000
51.002723 0.00 3.82Base

386.00
0.00
0.00 1,030,386.00

10,204.37
628068900 Total

3,075.00 0.000.00 8,205,575.001,600.000 Local

0.00 29.47 0.00 78,647.06Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5628221905 KINTETSU WORLD EXPRESS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,900.000 0.001,393.310000Local104.835000
13.290504 0.00 14.45Base

1,515.00
0.00
0.00 4,042,114.00

38,556.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5628741902 TV ASAHI HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,800.000 0.001,757.388889Local104.835000
16.763379 0.00 11.31Base

1,186.00
0.00
0.00 3,164,486.00

30,185.40
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5628978900 CAWACHI LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

14,200.000 0.002,309.000000Local105.984999
21.786102 0.00 0.00Base

0.00
0.00
0.00 32,787,800.00

309,362.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP5629140906 ROLAND DG CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.002,095.888889Local104.835000
19.992263 0.00 6.74Base

707.00
0.00
0.00 1,887,007.00

17,999.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP5629210907 ABC MART INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

800.000 0.006,465.000000Local104.835000
61.668336 0.00 18.50Base

1,939.00
0.00
0.00 5,173,939.00

49,353.16

CITIGROUP GLOBAL MARKETS INC. JPY/JP5629449901 ASKUL CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.003,517.500000Local104.835000
33.552726 0.00 20.13Base

2,110.00
0.00
0.00 5,630,110.00

53,704.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5629597907 INFO SERVICES INTL DENTSU 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.001,938.000000Local104.835000
18.486193 0.00 6.24Base

654.00
0.00
0.00 1,744,854.00

16,643.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629655903 GEO HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

27,800.000 0.001,482.000000Local105.985000
13.983111 0.00 0.00Base

0.00
0.00
0.00 41,199,600.00

388,730.48

CITIGROUP GLOBAL MARKETS INC. JPY/JP5629670902 EAGLE INDUSTRY CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,800.000 0.001,303.221667Local104.835000
12.431170 0.00 8.38Base

879.00
0.00
0.00 2,346,678.00

22,384.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5629854902 EAST JAPAN RAILWAY CO 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

2,500.000 0.009,453.400000Local104.835000
90.174083 0.00 84.53Base

8,862.00
0.00
0.00 23,642,362.00

225,519.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

567.000 0.009,424.269841Local102.485000 2,003.00 0.00 5,345,564.00
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91.957553 0.00 19.54Base 0.00 52,159.48

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

200.000 0.009,247.500000Local100.975000
91.582075 0.00 6.86Base

693.00
0.00
0.00 1,850,193.00

18,323.28
629854902 Total

11,558.00 0.000.00 30,838,119.003,267.000 Local

0.00 110.93 0.00 296,002.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630001907 ADASTRIA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.003,155.454091Local104.835000
30.099243 0.00 24.83Base

2,603.00
0.00
0.00 6,944,602.00

66,243.16

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,122.500000Local100.975000
30.923496 0.00 2.32Base

234.00
0.00
0.00 624,734.00

6,187.02
630001907 Total

2,837.00 0.000.00 7,569,336.002,400.000 Local

0.00 27.15 0.00 72,430.18Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630187904 TOEI ANIMATION CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

300.000 0.005,090.000000Local104.835000
48.552487 0.00 5.46Base

572.00
0.00
0.00 1,527,572.00

14,571.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,630.000000Local100.975000
55.756375 0.00 2.09Base

211.00
0.00
0.00 563,211.00

5,577.73
630187904 Total

783.00 0.000.00 2,090,783.00400.000 Local

0.00 7.55 0.00 20,148.93Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630270007 EBARA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

29,000.000 0.00562.551690Local104.835000
5.366068 0.00 58.35Base

6,117.00
0.00
0.00 16,320,116.00

155,674.31
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

7,000.000 0.00559.071286Local102.485000
5.455152 0.00 14.31Base

1,467.00
0.00
0.00 3,914,966.00

38,200.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00549.000000Local100.975000
5.436989 0.00 6.11Base

617.00
0.00
0.00 1,647,617.00

16,317.08
630270007 Total

8,201.00 0.000.00 21,882,699.0039,000.000 Local

0.00 78.77 0.00 210,191.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630549905 NIHON TRIM CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

400.000 0.007,362.500000Local104.835000
70.229408 0.00 10.53Base

1,104.00
0.00
0.00 2,946,104.00

28,102.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630711000 EIKEN CHEMICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,339.000000Local104.835000
22.311251 0.00 10.03Base

1,052.00
0.00
0.00 2,807,852.00

26,783.54

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630716009 EIGHTEENTH BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00265.333167Local104.835000
2.530960 0.00 5.69Base

596.00
0.00
0.00 1,592,595.00

15,191.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

5,000.000 0.00278.200000Local102.485000
2.714544 0.00 5.08Base

521.00
0.00
0.00 1,391,521.00

13,577.80
630716009 Total

1,117.00 0.000.00 2,984,116.0011,000.000 Local

0.00 10.77 0.00 28,769.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630720001 EISAI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

4,900.000 0.006,091.571224Local104.835000
58.106274 0.00 106.77Base

11,193.00
0.00
0.00 29,859,892.00

284,827.51
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

1,392.000 0.006,012.694684Local102.485000
58.669022 0.00 30.62Base

3,138.00
0.00
0.00 8,372,809.00

81,697.90

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.006,056.500000Local100.975000
59.980193 0.00 4.50Base

454.00
0.00
0.00 1,211,754.00

12,000.53
630720001 Total

14,785.00 0.000.00 39,444,455.006,492.000 Local

0.00 141.89 0.00 378,525.94Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630926004 SQUARE ENIX HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,600.000 0.003,168.750000Local104.835000
30.226070 0.00 63.47Base

6,654.00
0.00
0.00 17,751,654.00

169,329.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,400.000 0.003,173.214286Local102.485000
30.962719 0.00 16.25Base

1,665.00
0.00
0.00 4,444,165.00

43,364.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.003,288.000000Local100.975000
32.562515 0.00 6.10Base

616.00
0.00
0.00 1,644,616.00

16,287.36
630926004 Total

8,935.00 0.000.00 23,840,435.007,500.000 Local

0.00 85.82 0.00 228,980.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630942902 DIGITAL GARAGE INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,900.000 0.001,924.413793Local104.835000
18.356596 0.00 19.96Base

2,092.00
0.00
0.00 5,582,892.00

53,254.08

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,957.330000Local100.975000
19.384303 0.00 2.18Base

220.00
0.00
0.00 587,419.00

5,817.47
630942902 Total

Books Closed Prepared by State StreetPage 777



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,312.00 0.000.00 6,170,311.003,200.000 Local

0.00 22.14 0.00 59,071.55Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5630946903 SBI HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

6,488.000 0.001,083.194051Local104.835000
10.332370 0.00 25.13Base

2,635.00
0.00
0.00 7,030,398.00

67,061.55

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,118.000000Local100.975000
11.072048 0.00 0.41Base

41.00
0.00
0.00 111,841.00

1,107.61
630946903 Total

2,676.00 0.000.00 7,142,239.006,588.000 Local

0.00 25.54 0.00 68,169.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630982007 DENKA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

139,000.000 0.00456.000000Local105.985001
4.302496 0.00 0.00Base

0.00
0.00
0.00 63,384,000.00

598,046.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00445.333000Local100.975000
4.410329 0.00 4.95Base

500.00
0.00
0.00 1,336,499.00

13,235.94
630982007 Total

500.00 0.000.00 64,720,499.00142,000.000 Local

0.00 4.95 0.00 611,282.83Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5632770004 EZAKI GLICO CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,000.000 0.006,121.666667Local104.835000
58.393348 0.00 65.68Base

6,886.00
0.00
0.00 18,371,886.00

175,245.73

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

700.000 0.006,062.855714Local102.485000
59.158469 0.00 15.52Base

1,591.00
0.00
0.00 4,245,590.00

41,426.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016
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200.000 0.006,580.000000Local100.975000
65.164645 0.00 4.88Base

493.00
0.00
0.00 1,316,493.00

13,037.81
632770004 Total

8,970.00 0.000.00 23,933,969.003,900.000 Local

0.00 86.08 0.00 229,709.99Base

JP MORGAN SECURITIES PLC JPY/JP5632785903 ITOCHU SHOKUHIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

400.000 0.004,131.250000Local104.835000
39.407164 0.00 5.90Base

619.00
0.00
0.00 1,653,119.00

15,768.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP5632994000 FP CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,000.000 0.005,362.500000Local104.835000
51.151810 0.00 38.36Base

4,021.00
0.00
0.00 10,729,021.00

102,341.98

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,480.000000Local100.975000
54.270859 0.00 2.03Base

205.00
0.00
0.00 548,205.00

5,429.12
632994000 Total

4,226.00 0.000.00 11,277,226.002,100.000 Local

0.00 40.39 0.00 107,771.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633008008 LINTEC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,000.000 0.002,195.812500Local104.835000
20.945414 0.00 31.41Base

3,293.00
0.00
0.00 8,786,543.00

83,813.07

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.002,148.600000Local100.975000
21.278534 0.00 3.98Base

402.00
0.00
0.00 1,074,702.00

10,643.25
633008008 Total

3,695.00 0.000.00 9,861,245.004,500.000 Local

0.00 35.39 0.00 94,456.32Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633127006 FAMILYMART UNY HOLDINGS CO L 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,100.000 0.005,951.818182Local104.835000 2,455.00 0.00 6,549,455.00
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56.773198 0.00 23.42Base 0.00 62,473.94

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633243902 FAST RETAILING CO LTD 28 Jul 2016 0.12COMMON STOCK 02 Aug 2016

700.000 0.0033,107.142857Local104.835000
315.802383 0.00 82.89Base

8,690.00
0.00
0.00 23,183,690.00

221,144.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.1203 Aug 2016

151.000 0.0032,446.152318Local102.485000
316.594158 0.00 17.92Base

1,837.00
0.00
0.00 4,901,206.00

47,823.64
633243902 Total

10,527.00 0.000.00 28,084,896.00851.000 Local

0.00 100.81 0.00 268,968.20Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633286901 FCC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,800.000 0.001,980.678571Local104.835000
18.893295 0.00 19.83Base

2,079.00
0.00
0.00 5,547,979.00

52,921.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633517909 MITSUBISHI UFJ FINANCIAL GRO 28 Jul 2016COMMON STOCK 02 Aug 2016

41,300.000 0.00486.998499Local104.835000
4.645381 0.00 71.94Base

7,542.00
0.00
0.00 20,120,580.00

191,926.17

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 02 Aug 2016

197,828.000 0.00483.167696Local104.835000
4.608840 0.00 273.53Base

28,675.00
0.00
0.00 95,612,774.00

912,031.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

8,700.000 0.00534.737816Local100.975000
5.295745 0.00 17.27Base

1,744.00
0.00
0.00 4,653,963.00

46,090.25
633517909 Total

37,961.00 0.000.00 120,387,317.00247,828.000 Local

0.00 362.74 0.00 1,150,047.46Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633589908 RAYSUM CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,100.000 0.00733.271818Local104.835000 302.00 0.00 806,901.00
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6.994533 0.00 2.88Base 0.00 7,696.87

CITIGROUP GLOBAL MARKETS INC. JPY/JP5633863907 WOWOW INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

400.000 0.002,757.000000Local104.835000
26.298469 0.00 3.94Base

413.00
0.00
0.00 1,103,213.00

10,523.33

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

74.000 0.002,771.000000Local102.485000
27.038103 0.00 0.74Base

76.00
0.00
0.00 205,130.00

2,001.56
633863907 Total

489.00 0.000.00 1,308,343.00474.000 Local

0.00 4.68 0.00 12,524.89Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5634122907 USEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

8,500.000 0.00333.223412Local104.835000
3.178551 0.00 10.13Base

1,062.00
0.00
0.00 2,833,461.00

27,027.82

CITIGROUP GLOBAL MARKETS INC. JPY/JP5634596902 KURA CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

800.000 0.005,353.750000Local104.835000
51.068345 0.00 15.32Base

1,606.00
0.00
0.00 4,284,606.00

40,870.00

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,490.000000Local100.975000
54.369894 0.00 2.03Base

205.00
0.00
0.00 549,205.00

5,439.02
634596902 Total

1,811.00 0.000.00 4,833,811.00900.000 Local

0.00 17.35 0.00 46,309.02Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5634771901 FUSO CHEMICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.001,648.909091Local104.835000
15.728612 0.00 6.49Base

680.00
0.00
0.00 1,814,480.00

17,307.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634900005 FOSTER ELECTRIC CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

17,500.000 0.001,880.000000Local105.984999 0.00 0.00 32,900,000.00
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17.738359 0.00 0.00Base 0.00 310,421.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635275902 EN JAPAN INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,800.000 0.001,897.500000Local104.835000
18.099871 0.00 12.21Base

1,280.00
0.00
0.00 3,416,780.00

32,591.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635417900 MANI INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,700.000 0.002,122.087647Local104.835000
20.242168 0.00 12.90Base

1,352.00
0.00
0.00 3,608,901.00

34,424.58

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635500002 FUDO TETRA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,700.000 0.00178.897737Local104.835000
1.706470 0.00 8.77Base

919.00
0.00
0.00 2,451,818.00

23,387.40

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635511009 FUJICCO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.002,881.750000Local104.835000
27.488434 0.00 16.49Base

1,729.00
0.00
0.00 4,612,529.00

43,997.99

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635518905 FUJIMORI KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,180.582500Local104.835000
20.800138 0.00 9.36Base

981.00
0.00
0.00 2,617,680.00

24,969.52

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635521909 FUKUSHIMA INDUSTRIES CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.003,526.818182Local104.835000
33.641610 0.00 13.87Base

1,454.00
0.00
0.00 3,880,954.00

37,019.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635527906 FUJIMI INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,705.356429Local104.835000
16.267052 0.00 8.54Base

895.00
0.00
0.00 2,388,394.00

22,782.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635554900 COCA COLA EAST JAPAN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,200.000 0.001,982.192115Local104.835000
18.907732 0.00 36.87Base

3,865.00
0.00
0.00 10,311,264.00

98,357.08

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016
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400.000 0.001,983.500000Local100.975000
19.643476 0.00 2.94Base

297.00
0.00
0.00 793,697.00

7,860.33
635554900 Total

4,162.00 0.000.00 11,104,961.005,600.000 Local

0.00 39.81 0.00 106,217.41Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635624000 FUJI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.002,223.818182Local104.835000
21.212555 0.00 8.75Base

917.00
0.00
0.00 2,447,117.00

23,342.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

300.000 0.002,224.330000Local102.485000
21.703957 0.00 2.44Base

250.00
0.00
0.00 667,549.00

6,513.63
635624000 Total

1,167.00 0.000.00 3,114,666.001,400.000 Local

0.00 11.19 0.00 29,856.19Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635636004 FUJI ELECTRIC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

36,000.000 0.00445.527778Local104.835000
4.249800 0.00 57.37Base

6,014.00
0.00
0.00 16,045,014.00

153,050.16

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00456.000000Local102.485000
4.449432 0.00 6.67Base

684.00
0.00
0.00 1,824,684.00

17,804.40

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

5,000.000 0.00448.800000Local102.370000
4.384097 0.00 8.22Base

841.00
0.00
0.00 2,244,841.00

21,928.70
635636004 Total

7,539.00 0.000.00 20,114,539.0045,000.000 Local

0.00 72.26 0.00 192,783.26Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5635640006 FUJI HEAVY INDUSTRIES LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

38,800.000 0.003,998.304098Local104.835000 46,540.00 0.00 155,180,739.00
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38.139019 0.00 443.94Base 0.00 1,480,237.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0102 Aug 2016

7,800.000 0.003,995.423077Local104.835000
38.111538 0.00 111.47Base

11,686.00
0.00
0.00 31,175,986.00

297,381.47

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.003,904.500000Local100.975000
38.667987 0.00 5.79Base

585.00
0.00
0.00 1,562,385.00

15,472.99
635640006 Total

58,811.00 0.000.00 187,919,110.0047,000.000 Local

0.00 561.20 0.00 1,793,092.35Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635649007 FUJI KYUKO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.001,434.500000Local104.835000
13.683407 0.00 10.25Base

1,075.00
0.00
0.00 2,870,075.00

27,377.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

2,000.000 0.001,444.500000Local102.485000
14.094746 0.00 10.57Base

1,083.00
0.00
0.00 2,890,083.00

28,200.06
635649007 Total

2,158.00 0.000.00 5,760,158.004,000.000 Local

0.00 20.82 0.00 55,577.13Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5635652001 FUJIFILM HOLDINGS CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

300.000 0.003,732.000000Local100.975000
36.959643 0.00 4.15Base

419.00
0.00
0.00 1,120,019.00

11,092.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635659006 FUJI MACHINE MFG CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,600.000 0.001,056.535536Local104.835000
10.078080 0.00 21.16Base

2,218.00
0.00
0.00 5,918,817.00

56,458.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,022.125000Local100.975000
10.122555 0.00 3.03Base

306.00
0.00
0.00 818,006.00

8,101.07
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635659006 Total

2,524.00 0.000.00 6,736,823.006,400.000 Local

0.00 24.19 0.00 64,559.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635660004 FUJIBO HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00286.687500Local104.835000
2.734654 0.00 8.20Base

860.00
0.00
0.00 2,294,360.00

21,885.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635661002 MIRACA HOLDINGS INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,500.000 0.004,709.900000Local104.835000
44.926790 0.00 42.11Base

4,415.00
0.00
0.00 11,779,165.00

112,359.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635670003 FUJIKURA LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

73,000.000 0.00498.000000Local105.985001
4.698778 0.00 0.00Base

0.00
0.00
0.00 36,354,000.00

343,010.80

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00550.000000Local100.975000
5.446893 0.00 4.08Base

412.00
0.00
0.00 1,100,412.00

10,897.87
635670003 Total

412.00 0.000.00 37,454,412.0075,000.000 Local

0.00 4.08 0.00 353,908.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635682008 FUJITEC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00974.118810Local104.835000
9.291924 0.00 14.63Base

1,534.00
0.00
0.00 4,092,833.00

39,040.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635684004 FUJI OIL HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,600.000 0.002,264.630217Local104.835000
21.601853 0.00 37.26Base

3,906.00
0.00
0.00 10,421,205.00

99,405.78

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,210.250000Local100.975000
21.889081 0.00 3.28Base

331.00
0.00
0.00 884,431.00

8,758.91
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635684004 Total

4,237.00 0.000.00 11,305,636.005,000.000 Local

0.00 40.54 0.00 108,164.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635692007 FUJITA KANKO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00388.000000Local104.835000
3.701054 0.00 6.93Base

727.00
0.00
0.00 1,940,727.00

18,512.20

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635693005 FANUC CORP 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

600.000 0.0017,911.666667Local104.835000
170.855789 0.00 38.44Base

4,030.00
0.00
0.00 10,751,030.00

102,551.91

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0502 Aug 2016

2,534.000 0.0017,798.904104Local104.835000
169.780170 0.00 129.06Base

13,530.00
0.00
0.00 45,115,953.00

430,352.01

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0605 Aug 2016

100.000 0.0017,380.000000Local100.975000
172.121812 0.00 6.45Base

651.00
0.00
0.00 1,738,651.00

17,218.63
635693005 Total

18,211.00 0.000.00 57,605,634.003,234.000 Local

0.00 173.95 0.00 550,122.55Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635694003 FUJITSU LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,000.000 0.00399.316700Local104.835000
3.809002 0.00 42.85Base

4,492.00
0.00
0.00 11,983,993.00

114,312.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

422.000 0.00400.298578Local102.485000
3.905924 0.00 0.61Base

63.00
0.00
0.00 168,989.00

1,648.91

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00433.600000Local100.975000
4.294132 0.00 1.60Base

162.00
0.00
0.00 433,762.00

4,295.74
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635694003 Total

4,717.00 0.000.00 12,586,744.0031,422.000 Local

0.00 45.06 0.00 120,257.55Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635696008 FUJIYA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00199.000000Local104.835000
1.898221 0.00 3.56Base

373.00
0.00
0.00 995,373.00

9,494.66

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00201.500000Local102.485000
1.966141 0.00 2.95Base

302.00
0.00
0.00 806,302.00

7,867.51
635696008 Total

675.00 0.000.00 1,801,675.009,000.000 Local

0.00 6.51 0.00 17,362.17Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635699002 FUKUDA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.001,163.000000Local104.835000
11.093623 0.00 4.16Base

436.00
0.00
0.00 1,163,436.00

11,097.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.001,140.000000Local102.485000
11.123579 0.00 4.17Base

427.00
0.00
0.00 1,140,427.00

11,127.75
635699002 Total

863.00 0.000.00 2,303,863.002,000.000 Local

0.00 8.33 0.00 22,225.53Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635700008 FUJI SOFT INC 22 Jul 2016COMMON STOCK 22 Jul 2016

6,800.000 0.002,559.000000Local105.984999
24.144926 0.00 0.00Base

0.00
0.00
0.00 17,401,200.00

164,185.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635701907 FUKUDA DENSHI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

500.000 0.006,302.000000Local104.835000
60.113512 0.00 11.27Base

1,181.00
0.00
0.00 3,152,181.00

30,068.02
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5635712003 FUKUYAMA TRANSPORTING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,000.000 0.00577.500000Local104.835000
5.508656 0.00 24.78Base

2,598.00
0.00
0.00 6,932,598.00

66,128.66

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635736002 FUNAI SOKEN HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,100.000 0.001,394.952381Local104.835000
13.306170 0.00 10.47Base

1,098.00
0.00
0.00 2,930,498.00

27,953.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635756000 FURUKAWA ELECTRIC CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

328,000.000 0.00271.000000Local105.985000
2.556966 0.00 0.00Base

0.00
0.00
0.00 88,888,000.00

838,684.72

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

4,000.000 0.00269.000000Local100.975000
2.664026 0.00 3.99Base

403.00
0.00
0.00 1,076,403.00

10,660.09
635756000 Total

403.00 0.000.00 89,964,403.00332,000.000 Local

0.00 3.99 0.00 849,344.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635760002 FURUKAWA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

25,000.000 0.00161.400000Local104.835000
1.539562 0.00 14.43Base

1,513.00
0.00
0.00 4,036,513.00

38,503.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635773005 FUTABA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.001,927.740000Local104.835000
18.388325 0.00 17.24Base

1,807.00
0.00
0.00 4,821,157.00

45,988.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635774003 FUTABA INDUSTRIAL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,700.000 0.00514.814444Local104.835000
4.910712 0.00 4.97Base

521.00
0.00
0.00 1,390,520.00

13,263.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,800.000 0.00520.555556Local102.485000
5.079334 0.00 3.42Base

351.00
0.00
0.00 937,351.00

9,146.23
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635774003 Total

872.00 0.000.00 2,327,871.004,500.000 Local

0.00 8.39 0.00 22,410.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5635957905 DA CONSORTIUM INC 28 Jul 2016COMMON STOCK 02 Aug 2016

1,700.000 0.001,041.528824Local104.835000
9.934934 0.00 6.32Base

663.00
0.00
0.00 1,771,262.00

16,895.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP5636428005 FUJITSU GENERAL LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,000.000 0.002,286.000000Local104.835000
21.805695 0.00 40.88Base

4,286.00
0.00
0.00 11,434,286.00

109,069.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5636600009 TONENGENERAL SEKIYU KK 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00940.233267Local104.835000
8.968696 0.00 50.44Base

5,288.00
0.00
0.00 14,108,787.00

134,580.88

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

109.000 0.00926.000000Local102.485000
9.035469 0.00 0.36Base

37.00
0.00
0.00 100,971.00

985.23
636600009 Total

5,325.00 0.000.00 14,209,758.0015,109.000 Local

0.00 50.80 0.00 135,566.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5636748907 EPS HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.001,414.120000Local104.835000
13.489007 0.00 12.64Base

1,325.00
0.00
0.00 3,536,625.00

33,735.16

CITIGROUP GLOBAL MARKETS INC. JPY/JP5636861007 GIKEN LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.001,822.000000Local104.835000
17.379692 0.00 3.25Base

341.00
0.00
0.00 911,341.00

8,693.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.001,821.500000Local102.485000
17.773333 0.00 2.66Base

273.00
0.00
0.00 728,873.00

7,112.00
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636861007 Total

614.00 0.000.00 1,640,214.00900.000 Local

0.00 5.91 0.00 15,805.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5637186909 MCDONALD S HOLDINGS CO JAPAN 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.003,062.142857Local104.835000
29.209165 0.00 7.66Base

803.00
0.00
0.00 2,144,303.00

20,454.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP5637389909 MATSUI SECURITIES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,500.000 0.00912.482353Local104.835000
8.703986 0.00 27.74Base

2,908.00
0.00
0.00 7,759,008.00

74,011.62

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.00891.000000Local100.975000
8.823966 0.00 2.64Base

267.00
0.00
0.00 713,067.00

7,061.82
637389909 Total

3,175.00 0.000.00 8,472,075.009,300.000 Local

0.00 30.38 0.00 81,073.44Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5637422007 GLORY LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,800.000 0.003,090.131579Local104.835000
29.476144 0.00 42.00Base

4,403.00
0.00
0.00 11,746,903.00

112,051.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,000.000 0.002,821.100000Local102.485000
27.526955 0.00 10.31Base

1,057.00
0.00
0.00 2,822,157.00

27,537.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,808.750000Local100.975000
27.816291 0.00 4.17Base

421.00
0.00
0.00 1,123,921.00

11,130.69
637422007 Total

5,881.00 0.000.00 15,692,981.005,200.000 Local

0.00 56.48 0.00 150,719.31Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5637434002 GODO STEEL LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

109,000.000 0.00171.000000Local105.984999
1.613436 0.00 0.00Base

0.00
0.00
0.00 18,639,000.00

175,864.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP5637499906 DYDO DRINCO INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

700.000 0.005,324.284286Local104.835000
50.787278 0.00 13.33Base

1,397.00
0.00
0.00 3,728,396.00

35,564.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP5637616004 GOLDWIN INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

400.000 0.005,350.000000Local104.835000
51.032575 0.00 7.65Base

802.00
0.00
0.00 2,140,802.00

20,420.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,400.000000Local100.975000
53.478584 0.00 2.00Base

202.00
0.00
0.00 540,202.00

5,349.86
637616004 Total

1,004.00 0.000.00 2,681,004.00500.000 Local

0.00 9.65 0.00 25,770.54Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5637742909 SEPTENI HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,500.000 0.003,100.000000Local104.835000
29.570277 0.00 16.63Base

1,743.00
0.00
0.00 4,651,743.00

44,372.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP5638448902 PROTO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.001,173.900000Local104.835000
11.197596 0.00 4.20Base

440.00
0.00
0.00 1,174,340.00

11,201.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP5638823906 AMUSE INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,013.875000Local104.835000
19.209949 0.00 5.76Base

604.00
0.00
0.00 1,611,704.00

15,373.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP5638852905 ELECOM CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,377.615385Local104.835000
22.679595 0.00 11.06Base

1,159.00
0.00
0.00 3,092,059.00

29,494.53

Books Closed Prepared by State StreetPage 791



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP5639092907 NOMURA RESEARCH INSTITUTE LT 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,800.000 0.003,711.578684Local104.835000
35.404003 0.00 50.44Base

5,288.00
0.00
0.00 14,109,287.00

134,585.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

900.000 0.003,540.000000Local102.485000
34.541640 0.00 11.65Base

1,194.00
0.00
0.00 3,187,194.00

31,099.13

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.003,550.000000Local100.975000
35.157217 0.00 1.32Base

133.00
0.00
0.00 355,133.00

3,517.04
639092907 Total

6,615.00 0.000.00 17,651,614.004,800.000 Local

0.00 63.41 0.00 169,201.82Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5639680909 NIPPON BUILDING FUND INC 28 Jul 2016 2.26REIT 02 Aug 2016

27.000 0.00633,055.555556Local104.835000
6,038.589742 0.00 61.13Base

6,409.00
0.00
0.00 17,098,909.00

163,103.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 2.3003 Aug 2016

8.000 0.00629,687.500000Local102.485000
6,144.191833 0.00 18.43Base

1,889.00
0.00
0.00 5,039,389.00

49,171.97

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.3205 Aug 2016

1.000 0.00625,000.000000Local100.975000
6,189.650904 0.00 2.32Base

234.00
0.00
0.00 625,234.00

6,191.97
639680909 Total

8,532.00 0.000.00 22,763,532.0036.000 Local

0.00 81.88 0.00 218,467.00Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5639758903 JAPAN REAL ESTATE INVESTMENT 28 Jul 2016 2.23REIT 02 Aug 2016

26.000 0.00622,057.653846Local104.835000
5,933.682967 0.00 57.85Base

6,065.00
0.00
0.00 16,179,564.00

154,333.61

Books Closed Prepared by State StreetPage 792



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 2.2703 Aug 2016

4.000 0.00620,750.000000Local102.485000
6,056.983949 0.00 9.08Base

931.00
0.00
0.00 2,483,931.00

24,237.02

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 2.2404 Aug 2016

4.000 0.00611,500.000000Local102.370000
5,973.429716 0.00 8.96Base

917.00
0.00
0.00 2,446,917.00

23,902.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.2605 Aug 2016

1.000 0.00608,000.000000Local100.975000
6,021.292399 0.00 2.26Base

228.00
0.00
0.00 608,228.00

6,023.55
639758903 Total

8,141.00 0.000.00 21,718,640.0035.000 Local

0.00 78.15 0.00 208,496.86Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5639808005 GUNMA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

29,000.000 0.00388.724069Local104.835000
3.707961 0.00 40.32Base

4,227.00
0.00
0.00 11,277,225.00

107,571.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00416.400000Local100.975000
4.123793 0.00 4.63Base

468.00
0.00
0.00 1,249,668.00

12,376.01
639808005 Total

4,695.00 0.000.00 12,526,893.0032,000.000 Local

0.00 44.95 0.00 119,947.19Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5639870005 GUNZE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00294.071357Local104.835000
2.805088 0.00 14.72Base

1,543.00
0.00
0.00 4,118,542.00

39,285.94

CITIGROUP GLOBAL MARKETS INC. JPY/JP5640043907 H I S CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,400.000 0.002,687.587941Local104.835000
25.636361 0.00 32.68Base

3,426.00
0.00
0.00 9,141,225.00

87,196.31
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,799.000000Local100.975000
27.719733 0.00 3.11Base

314.00
0.00
0.00 840,014.00

8,319.03
640043907 Total

3,740.00 0.000.00 9,981,239.003,700.000 Local

0.00 35.79 0.00 95,515.34Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5640062006 HACHIJUNI BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

5,800.000 0.00455.017069Local104.835000
4.340316 0.00 9.43Base

989.00
0.00
0.00 2,640,088.00

25,183.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

300.000 0.00495.330000Local100.975000
4.905472 0.00 0.54Base

55.00
0.00
0.00 148,654.00

1,472.19
640062006 Total

1,044.00 0.000.00 2,788,742.006,100.000 Local

0.00 9.97 0.00 26,655.46Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5640587002 HAMAMATSU PHOTONICS KK 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,972.000000Local100.975000
29.433028 0.00 1.10Base

111.00
0.00
0.00 297,311.00

2,944.40

CITIGROUP GLOBAL MARKETS INC. JPY/JP5640623906 ELEMATEC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,265.570000Local104.835000
21.610817 0.00 5.67Base

594.00
0.00
0.00 1,586,493.00

15,133.24

CITIGROUP GLOBAL MARKETS INC. JPY/JP5640784005 MINATO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.00170.230769Local104.835000
1.623797 0.00 7.91Base

829.00
0.00
0.00 2,213,829.00

21,117.27

REVERSE SPLIT NON CASH JPY/JP5640866000 HANKYU HANSHIN HOLDINGS INC 27 Jul 2016COMMON STOCK 01 Aug 2016

19,189.000 0.003,033.004221Local105.936853
28.630303 0.00 0.00Base

0.00
0.00
0.00 58,200,318.00

549,386.89
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

11.000 0.003,770.000000Local100.975000
37.335974 0.00 0.15Base

15.00
0.00
0.00 41,485.00

410.84
640866000 Total

15.00 0.000.00 58,241,803.0019,200.000 Local

0.00 0.15 0.00 549,797.73Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5640870002 H2O RETAILING CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,700.000 0.001,323.178955Local104.835000
12.621538 0.00 31.71Base

3,324.00
0.00
0.00 8,868,623.00

84,596.01

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,333.375000Local100.975000
13.205001 0.00 3.96Base

400.00
0.00
0.00 1,067,100.00

10,567.96
640870002 Total

3,724.00 0.000.00 9,935,723.007,500.000 Local

0.00 35.67 0.00 95,163.97Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640882007 HANWA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

125,000.000 0.00574.000000Local105.985000
5.415861 0.00 0.00Base

0.00
0.00
0.00 71,750,000.00

676,982.59

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00557.000000Local100.975000
5.516217 0.00 2.06Base

208.00
0.00
0.00 557,208.00

5,518.28
640882007 Total

208.00 0.000.00 72,307,208.00126,000.000 Local

0.00 2.06 0.00 682,500.87Base

JP MORGAN SECURITIES PLC JPY/JP5640897005 AXIAL RETAILING INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.003,422.727273Local104.835000
32.648708 0.00 13.46Base

1,411.00
0.00
0.00 3,766,411.00

35,927.04
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,435.000000Local100.975000
34.018321 0.00 3.82Base

386.00
0.00
0.00 1,030,886.00

10,209.32
640897005 Total

1,797.00 0.000.00 4,797,297.001,400.000 Local

0.00 17.28 0.00 46,136.36Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641175906 KENEDIX INC 28 Jul 2016COMMON STOCK 02 Aug 2016

21,900.000 0.00429.079863Local104.835000
4.092907 0.00 33.61Base

3,523.00
0.00
0.00 9,400,372.00

89,668.26

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00406.000000Local100.975000
4.020797 0.00 3.01Base

304.00
0.00
0.00 812,304.00

8,044.61
641175906 Total

3,827.00 0.000.00 10,212,676.0023,900.000 Local

0.00 36.62 0.00 97,712.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641440003 HASEKO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

17,200.000 0.001,093.244186Local104.835000
10.428237 0.00 67.26Base

7,051.00
0.00
0.00 18,810,851.00

179,432.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,100.000 0.001,093.354516Local102.485000
10.668435 0.00 12.40Base

1,271.00
0.00
0.00 3,390,670.00

33,084.55

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

3,100.000 0.001,078.774194Local102.370000
10.537992 0.00 12.25Base

1,254.00
0.00
0.00 3,345,454.00

32,680.02

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,700.000 0.001,068.882353Local100.975000
10.585614 0.00 6.74Base

681.00
0.00
0.00 1,817,781.00

18,002.29
641440003 Total
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10,257.00 0.000.00 27,364,756.0025,100.000 Local

0.00 98.65 0.00 263,199.79Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641480009 SEIKO HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

26,000.000 0.00345.000000Local105.984998
3.255178 0.00 0.00Base

0.00
0.00
0.00 8,970,000.00

84,634.62

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641628904 DENTSU INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,300.000 0.004,950.909091Local104.835000
47.225727 0.00 58.43Base

6,126.00
0.00
0.00 16,344,126.00

155,903.33

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

800.000 0.004,932.500000Local102.485000
48.128994 0.00 14.43Base

1,479.00
0.00
0.00 3,947,479.00

38,517.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.004,875.000000Local100.975000
48.279277 0.00 1.80Base

182.00
0.00
0.00 487,682.00

4,829.73
641628904 Total

7,787.00 0.000.00 20,779,287.004,200.000 Local

0.00 74.66 0.00 199,250.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641632906 HIKARI TSUSHIN INC 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

200.000 0.008,500.000000Local104.835000
81.079792 0.00 6.08Base

637.00
0.00
0.00 1,700,637.00

16,222.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641635909 TAKARA LEBEN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,700.000 0.00821.820896Local104.835000
7.839184 0.00 19.69Base

2,064.00
0.00
0.00 5,508,264.00

52,542.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

700.000 0.00784.855714Local100.975000
7.772773 0.00 2.04Base

206.00
0.00
0.00 549,605.00

5,442.98
641635909 Total
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2,270.00 0.000.00 6,057,869.007,400.000 Local

0.00 21.73 0.00 57,985.20Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641725908 HAKUTO CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

11,900.000 0.00917.000000Local105.984996
8.652168 0.00 0.00Base

0.00
0.00
0.00 10,912,300.00

102,960.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641922901 SPARX GROUP CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,500.000 0.00185.760000Local104.835000
1.771927 0.00 4.98Base

522.00
0.00
0.00 1,393,722.00

13,294.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641958004 HEIWA CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

35,900.000 0.002,185.000000Local105.985001
20.616125 0.00 0.00Base

0.00
0.00
0.00 78,441,500.00

740,118.88

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.002,100.666667Local100.975000
20.803829 0.00 4.67Base

472.00
0.00
0.00 1,260,872.00

12,486.97
641958004 Total

472.00 0.000.00 79,702,372.0036,500.000 Local

0.00 4.67 0.00 752,605.85Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641960000 HEIWA REAL ESTATE CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

11,700.000 0.001,418.000000Local105.984997
13.379252 0.00 0.00Base

0.00
0.00
0.00 16,590,600.00

156,537.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641961008 HEIWADO CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

19,600.000 0.002,072.000000Local105.985000
19.549936 0.00 0.00Base

0.00
0.00
0.00 40,611,200.00

383,178.75

CITIGROUP GLOBAL MARKETS INC. JPY/JP5641995907 SHIZUOKA GAS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,300.000 0.00773.767209Local104.835000
7.380810 0.00 11.89Base

1,247.00
0.00
0.00 3,328,446.00

31,749.38
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5642155907 RESONA HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

26,715.000 0.00387.620363Local104.835000
3.697433 0.00 37.04Base

3,883.00
0.00
0.00 10,359,161.00

98,813.96

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,500.000 0.00439.972667Local100.975000
4.357244 0.00 2.45Base

247.00
0.00
0.00 660,206.00

6,538.31
642155907 Total

4,130.00 0.000.00 11,019,367.0028,215.000 Local

0.00 39.49 0.00 105,352.27Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642189906 PAL GROUP HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,476.500000Local104.835000
23.622836 0.00 7.08Base

742.00
0.00
0.00 1,981,942.00

18,905.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642536908 PILOT CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,300.000 0.004,451.086957Local104.835000
42.458024 0.00 36.62Base

3,839.00
0.00
0.00 10,241,339.00

97,690.07

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,427.500000Local100.975000
43.847487 0.00 3.29Base

332.00
0.00
0.00 885,832.00

8,772.79
642536908 Total

4,171.00 0.000.00 11,127,171.002,500.000 Local

0.00 39.91 0.00 106,462.86Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642830004 HINO MOTORS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,100.000 0.001,097.622450Local104.835000
10.470000 0.00 59.28Base

6,215.00
0.00
0.00 16,580,314.00

158,156.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

5,400.000 0.001,066.259259Local102.485000
10.404052 0.00 21.07Base

2,159.00
0.00
0.00 5,759,959.00

56,202.95
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,086.000000Local100.975000
10.755137 0.00 0.80Base

81.00
0.00
0.00 217,281.00

2,151.83
642830004 Total

8,455.00 0.000.00 22,557,554.0020,700.000 Local

0.00 81.15 0.00 216,511.06Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642886006 HISAKA WORKS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

900.000 0.00860.888889Local104.835000
8.211846 0.00 2.77Base

290.00
0.00
0.00 775,090.00

7,393.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

800.000 0.00862.000000Local102.485000
8.410987 0.00 2.52Base

258.00
0.00
0.00 689,858.00

6,731.31
642886006 Total

548.00 0.000.00 1,464,948.001,700.000 Local

0.00 5.29 0.00 14,124.74Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642890008 HISAMITSU PHARMACEUTICAL CO 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,000.000 0.005,757.500000Local104.835000
54.919636 0.00 41.19Base

4,318.00
0.00
0.00 11,519,318.00

109,880.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

300.000 0.005,710.000000Local102.485000
55.715471 0.00 6.26Base

642.00
0.00
0.00 1,713,642.00

16,720.91

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0204 Aug 2016

44.000 0.005,800.000000Local102.370000
56.657224 0.00 0.93Base

95.00
0.00
0.00 255,295.00

2,493.85

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0204 Aug 2016

300.000 0.005,800.000000Local102.370000
56.657224 0.00 6.37Base

652.00
0.00
0.00 1,740,652.00

17,003.54
642890008 Total
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5,707.00 0.000.00 15,228,907.002,644.000 Local

0.00 54.75 0.00 146,098.76Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642910004 HITACHI LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

60,000.000 0.00472.198300Local104.835000
4.504205 0.00 101.34Base

10,624.00
0.00
0.00 28,342,522.00

270,353.62

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 02 Aug 2016

324,000.000 0.00469.781799Local104.835000
4.481154 0.00 435.56Base

45,662.00
0.00
0.00 152,254,965.00

1,452,329.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00467.366667Local100.975000
4.628538 0.00 5.20Base

525.00
0.00
0.00 1,402,625.00

13,890.81
642910004 Total

56,811.00 0.000.00 182,000,112.00387,000.000 Local

0.00 542.10 0.00 1,736,573.95Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5642912000 HITACHI CHEMICAL CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,035.000000Local100.975000
20.153503 0.00 0.75Base

76.00
0.00
0.00 203,576.00

2,016.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642915003 HITACHI CAPITAL CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,100.000 0.002,025.000000Local104.835000
19.316068 0.00 29.69Base

3,113.00
0.00
0.00 8,305,613.00

79,225.57

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,856.750000Local100.975000
18.388215 0.00 2.75Base

278.00
0.00
0.00 742,978.00

7,358.04
642915003 Total

3,391.00 0.000.00 9,048,591.004,500.000 Local

0.00 32.44 0.00 86,583.61Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642918007 HITACHI KOKI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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4,000.000 0.00689.175000Local104.835000
6.573902 0.00 9.85Base

1,033.00
0.00
0.00 2,757,733.00

26,305.46

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5642920003 HITACHI METALS LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

100.000 0.001,120.000000Local100.975000
11.091854 0.00 0.42Base

42.00
0.00
0.00 112,042.00

1,109.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642923007 HITACHI TRANSPORT SYSTEM LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,700.000 0.001,783.634865Local104.835000
17.013735 0.00 23.60Base

2,474.00
0.00
0.00 6,601,923.00

62,974.42

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.001,940.000000Local100.975000
19.212676 0.00 1.44Base

145.00
0.00
0.00 388,145.00

3,843.97
642923007 Total

2,619.00 0.000.00 6,990,068.003,900.000 Local

0.00 25.04 0.00 66,818.39Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642930002 HITACHI ZOSEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,300.000 0.00524.811955Local104.835000
5.006076 0.00 24.96Base

2,617.00
0.00
0.00 6,982,616.00

66,605.77

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,700.000 0.00516.911765Local100.975000
5.119205 0.00 3.26Base

329.00
0.00
0.00 879,079.00

8,705.91
642930002 Total

2,946.00 0.000.00 7,861,695.0015,000.000 Local

0.00 28.22 0.00 75,311.68Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642938005 HITACHI MAXELL LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,800.000 0.001,526.464286Local104.835000
14.560636 0.00 15.28Base

1,602.00
0.00
0.00 4,275,702.00

40,785.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016
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400.000 0.001,682.500000Local100.975000
16.662540 0.00 2.50Base

252.00
0.00
0.00 673,252.00

6,667.51
642938005 Total

1,854.00 0.000.00 4,948,954.003,200.000 Local

0.00 17.78 0.00 47,452.57Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642940001 HITACHI CONSTRUCTION MACHINE 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,700.000 0.001,743.746269Local104.835000
16.633245 0.00 41.79Base

4,381.00
0.00
0.00 11,687,481.00

111,484.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.001,683.110556Local102.485000
16.422994 0.00 11.08Base

1,136.00
0.00
0.00 3,030,735.00

29,572.47

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,633.000000Local100.975000
16.172320 0.00 0.60Base

61.00
0.00
0.00 163,361.00

1,617.84
642940001 Total

5,578.00 0.000.00 14,881,577.008,600.000 Local

0.00 53.47 0.00 142,674.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5642968002 MIYAZAKI BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00275.428571Local104.835000
2.627258 0.00 6.90Base

723.00
0.00
0.00 1,928,723.00

18,397.70

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00284.250000Local102.485000
2.773577 0.00 4.16Base

426.00
0.00
0.00 1,137,426.00

11,098.46

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00288.666667Local100.975000
2.858793 0.00 3.21Base

324.00
0.00
0.00 866,324.00

8,579.59
642968002 Total

1,473.00 0.000.00 3,932,473.0014,000.000 Local
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0.00 14.27 0.00 38,075.75Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643132004 HOKKAIDO ELECTRIC POWER CO 28 Jul 2016COMMON STOCK 02 Aug 2016

14,900.000 0.00813.550268Local104.835000
7.760293 0.00 43.35Base

4,545.00
0.00
0.00 12,126,444.00

115,671.71

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,400.000 0.00857.214286Local100.975000
8.489371 0.00 4.46Base

450.00
0.00
0.00 1,200,550.00

11,889.58
643132004 Total

4,995.00 0.000.00 13,326,994.0016,300.000 Local

0.00 47.81 0.00 127,561.29Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643189905 SUMITOMO MITSUI TRUST HOLDIN 28 Jul 2016COMMON STOCK 02 Aug 2016

35,000.000 0.00340.435686Local104.835000
3.247348 0.00 42.62Base

4,468.00
0.00
0.00 11,919,717.00

113,699.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

749.000 0.00316.000000Local102.485000
3.083378 0.00 0.86Base

88.00
0.00
0.00 236,772.00

2,310.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00355.500000Local100.975000
3.520673 0.00 2.63Base

266.00
0.00
0.00 711,266.00

7,043.98
643189905 Total

4,822.00 0.000.00 12,867,755.0037,749.000 Local

0.00 46.11 0.00 123,054.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643236003 HOKKOKU BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

20,000.000 0.00308.750000Local104.835000
2.945104 0.00 22.08Base

2,315.00
0.00
0.00 6,177,315.00

58,924.17

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00323.333000Local100.975000
3.202109 0.00 3.59Base

363.00
0.00
0.00 970,362.00

9,609.92
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643236003 Total

2,678.00 0.000.00 7,147,677.0023,000.000 Local

0.00 25.67 0.00 68,534.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643271901 HOKUTO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.001,888.473684Local104.835000
18.013771 0.00 12.83Base

1,345.00
0.00
0.00 3,589,445.00

34,238.99

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643308000 HOKUETSU BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00196.571286Local104.835000
1.875054 0.00 4.91Base

515.00
0.00
0.00 1,376,514.00

13,130.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00203.500000Local102.485000
1.985656 0.00 2.98Base

305.00
0.00
0.00 814,305.00

7,945.60

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

4,000.000 0.00212.000000Local102.370000
2.070919 0.00 3.11Base

318.00
0.00
0.00 848,318.00

8,286.78
643308000 Total

1,138.00 0.000.00 3,039,137.0015,000.000 Local

0.00 11.00 0.00 29,362.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643310006 HOKUETSU KISHU PAPER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,200.000 0.00735.127451Local104.835000
7.012233 0.00 26.81Base

2,811.00
0.00
0.00 7,501,111.00

71,551.59

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00738.600000Local100.975000
7.314682 0.00 2.73Base

276.00
0.00
0.00 738,876.00

7,317.42
643310006 Total

3,087.00 0.000.00 8,239,987.0011,200.000 Local

0.00 29.54 0.00 78,869.01Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5643312002 HOKURIKU ELECTRIC POWER CO 28 Jul 2016COMMON STOCK 02 Aug 2016

6,200.000 0.001,268.806452Local104.835000
12.102890 0.00 28.13Base

2,949.00
0.00
0.00 7,869,549.00

75,066.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,184.000000Local100.975000
11.725675 0.00 0.44Base

44.00
0.00
0.00 118,444.00

1,173.00
643312002 Total

2,993.00 0.000.00 7,987,993.006,300.000 Local

0.00 28.57 0.00 76,239.05Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5643514003 HONDA MOTOR CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

108,100.000 0.002,838.449093Local104.835000
27.075396 0.00 878.05Base

92,050.00
0.00
0.00 306,928,397.00

2,927,728.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0102 Aug 2016

21,200.000 0.002,844.429198Local104.835000
27.132439 0.00 215.70Base

22,613.00
0.00
0.00 60,324,512.00

575,423.40

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,100.000 0.002,810.271818Local100.975000
27.831362 0.00 11.48Base

1,159.00
0.00
0.00 3,092,458.00

30,625.98
643514003 Total

115,822.00 0.000.00 370,345,367.00130,400.000 Local

0.00 1,105.23 0.00 3,533,777.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643794001 HORIBA LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,000.000 0.004,822.750000Local104.835000
46.003243 0.00 51.75Base

5,425.00
0.00
0.00 14,473,675.00

138,061.48

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,802.500000Local100.975000
47.561278 0.00 3.57Base

360.00
0.00
0.00 960,860.00

9,515.82
643794001 Total
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5,785.00 0.000.00 15,434,535.003,200.000 Local

0.00 55.32 0.00 147,577.30Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643797905 HIBIYA ENGINEERING LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.001,682.230769Local104.835000
16.046461 0.00 7.82Base

820.00
0.00
0.00 2,187,720.00

20,868.22

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

300.000 0.001,674.666667Local102.485000
16.340603 0.00 1.83Base

188.00
0.00
0.00 502,588.00

4,904.02
643797905 Total

1,008.00 0.000.00 2,690,308.001,600.000 Local

0.00 9.65 0.00 25,772.24Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643904006 HOGY MEDICAL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

4,200.000 0.007,290.000000Local105.984999
68.783319 0.00 0.00Base

0.00
0.00
0.00 30,618,000.00

288,889.94

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.006,300.000000Local100.975000
62.391681 0.00 4.67Base

472.00
0.00
0.00 1,260,472.00

12,483.01
643904006 Total

472.00 0.000.00 31,878,472.004,400.000 Local

0.00 4.67 0.00 301,372.95Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643925902 AEON FANTASY CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.002,503.666667Local104.835000
23.881973 0.00 5.37Base

563.00
0.00
0.00 1,502,763.00

14,334.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP5643981004 HOSIDEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,500.000 0.00647.266667Local104.835000
6.174147 0.00 10.42Base

1,092.00
0.00
0.00 2,913,792.00

27,794.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644050007 HOUSE FOODS GROUP INC 22 Jul 2016COMMON STOCK 22 Jul 2016
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6,200.000 0.002,402.000000Local105.985003
22.663584 0.00 0.00Base

0.00
0.00
0.00 14,892,400.00

140,514.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,482.500000Local100.975000
24.585293 0.00 3.68Base

372.00
0.00
0.00 993,372.00

9,837.80
644050007 Total

372.00 0.000.00 15,885,772.006,600.000 Local

0.00 3.68 0.00 150,352.02Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5644150005 HOYA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,800.000 0.003,667.500000Local104.835000
34.983546 0.00 62.97Base

6,601.00
0.00
0.00 17,610,601.00

167,983.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,253.000 0.003,635.444533Local102.485000
35.472943 0.00 16.67Base

1,708.00
0.00
0.00 4,556,920.00

44,464.26

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,954.000000Local100.975000
39.158207 0.00 4.40Base

444.00
0.00
0.00 1,186,644.00

11,751.86
644150005 Total

8,753.00 0.000.00 23,354,165.006,353.000 Local

0.00 84.04 0.00 224,200.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5644771909 OSAKA TITANIUM TECHNOLOGIES 28 Jul 2016COMMON STOCK 02 Aug 2016

1,500.000 0.001,347.000000Local104.835000
12.848762 0.00 7.22Base

757.00
0.00
0.00 2,021,257.00

19,280.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645181900 EIZO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.002,746.142857Local104.835000
26.194905 0.00 13.75Base

1,441.00
0.00
0.00 3,846,041.00

36,686.61

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645578907 ITO EN LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016
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3,500.000 0.003,765.142857Local104.835000
35.914941 0.00 47.13Base

4,941.00
0.00
0.00 13,182,941.00

125,749.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.003,785.000000Local102.485000
36.932234 0.00 5.53Base

567.00
0.00
0.00 1,514,567.00

14,778.43

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

500.000 0.003,779.000000Local102.370000
36.915112 0.00 6.92Base

708.00
0.00
0.00 1,890,208.00

18,464.47

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,743.330000Local100.975000
37.071849 0.00 4.17Base

421.00
0.00
0.00 1,123,420.00

11,125.72
645578907 Total

6,637.00 0.000.00 17,711,136.004,700.000 Local

0.00 63.75 0.00 170,118.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645610007 IBIDEN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,200.000 0.001,307.717391Local104.835000
12.474053 0.00 43.03Base

4,511.00
0.00
0.00 12,035,511.00

114,804.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,261.500000Local100.975000
12.493191 0.00 3.74Base

378.00
0.00
0.00 1,009,578.00

9,998.30
645610007 Total

4,889.00 0.000.00 13,045,089.0010,000.000 Local

0.00 46.77 0.00 124,802.62Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645649005 ICHIYOSHI SECURITIES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00789.733000Local104.835000
7.533104 0.00 8.47Base

888.00
0.00
0.00 2,370,087.00

22,607.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645673005 IDEC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.00954.681364Local104.835000 787.00 0.00 2,101,086.00
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9.106514 0.00 7.51Base 0.00 20,041.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645688003 IHARA CHEMICAL INDUSTRY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

1,900.000 0.001,088.683684Local104.835000
10.384735 0.00 7.39Base

775.00
0.00
0.00 2,069,274.00

19,738.39

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645700006 IINO KAIUN KAISHA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00380.952381Local104.835000
3.633828 0.00 5.72Base

600.00
0.00
0.00 1,600,600.00

15,267.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,100.000 0.00377.128710Local102.485000
3.679843 0.00 4.27Base

438.00
0.00
0.00 1,169,537.00

11,411.79
645700006 Total

1,038.00 0.000.00 2,770,137.007,300.000 Local

0.00 9.99 0.00 26,679.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645843004 ICOM INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,147.000000Local104.835000
20.479802 0.00 6.14Base

644.00
0.00
0.00 1,718,244.00

16,389.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP5645921909 INABA DENKI SANGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.003,796.578421Local104.835000
36.214799 0.00 25.80Base

2,705.00
0.00
0.00 7,216,204.00

68,833.92

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.003,525.000000Local100.975000
34.909631 0.00 5.23Base

528.00
0.00
0.00 1,410,528.00

13,969.08
645921909 Total

3,233.00 0.000.00 8,626,732.002,300.000 Local

0.00 31.03 0.00 82,803.00Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646112904 IRISO ELECTRONICS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

700.000 0.006,078.570000Local104.835000 1,595.00 0.00 4,256,594.00
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57.982258 0.00 15.21Base 0.00 40,602.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646160002 INABATA + CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

25,400.000 0.001,021.000000Local105.985001
9.633439 0.00 0.00Base

0.00
0.00
0.00 25,933,400.00

244,689.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646301002 INES CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.001,057.818182Local104.835000
10.090315 0.00 8.32Base

872.00
0.00
0.00 2,328,072.00

22,207.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646682005 ISEKI + CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00227.714286Local104.835000
2.172121 0.00 11.40Base

1,195.00
0.00
0.00 3,189,195.00

30,421.09

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646686006 ISHIHARA SANGYO KAISHA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.0067.000000Local104.835000
0.639100 0.00 3.83Base

402.00
0.00
0.00 1,072,402.00

10,229.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

10,000.000 0.0066.300000Local102.485000
0.646924 0.00 2.42Base

248.00
0.00
0.00 663,248.00

6,471.66
646686006 Total

650.00 0.000.00 1,735,650.0026,000.000 Local

0.00 6.25 0.00 16,701.09Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5646698001 IHI CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00268.000000Local100.975000
2.654122 0.00 0.99Base

100.00
0.00
0.00 268,100.00

2,655.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646710004 ISUZU MOTORS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,600.000 0.001,338.378788Local104.835000
12.766526 0.00 31.59Base

3,312.00
0.00
0.00 8,836,612.00

84,290.67

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 02 Aug 2016

40,500.000 0.001,346.427185Local104.835000 16,359.00 0.00 54,546,660.00
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12.843298 0.00 156.05Base 0.00 520,309.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

400.000 0.001,298.500000Local100.975000
12.859619 0.00 1.92Base

194.00
0.00
0.00 519,594.00

5,145.77
646710004 Total

19,865.00 0.000.00 63,902,866.0047,500.000 Local

0.00 189.56 0.00 609,746.07Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646759902 JCR PHARMACEUTICALS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.003,162.332500Local104.835000
30.164854 0.00 13.57Base

1,423.00
0.00
0.00 3,796,222.00

36,211.40

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5646780007 ITOCHU CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.001,171.000000Local100.975000
11.596930 0.00 4.35Base

439.00
0.00
0.00 1,171,439.00

11,601.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646782003 ITOCHU ENEX CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,900.000 0.00968.256154Local104.835000
9.236001 0.00 13.51Base

1,416.00
0.00
0.00 3,777,615.00

36,033.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646800003 ITOKI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00569.350000Local104.835000
5.430915 0.00 6.10Base

640.00
0.00
0.00 1,708,690.00

16,298.85

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646802009 BANK OF IWATE LTD/THE 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

600.000 0.004,255.000000Local104.835000
40.587590 0.00 9.13Base

957.00
0.00
0.00 2,553,957.00

24,361.68

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

600.000 0.004,335.000000Local102.485000
42.298873 0.00 9.51Base

975.00
0.00
0.00 2,601,975.00

25,388.84

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,347.500000Local100.975000 326.00 0.00 869,826.00
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43.055212 0.00 3.23Base 0.00 8,614.27
646802009 Total

2,258.00 0.000.00 6,025,758.001,400.000 Local

0.00 21.87 0.00 58,364.79Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646814004 ANEST IWATA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.00975.681364Local104.835000
9.306828 0.00 7.67Base

804.00
0.00
0.00 2,147,303.00

20,482.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

100.000 0.00971.000000Local102.485000
9.474557 0.00 0.35Base

36.00
0.00
0.00 97,136.00

947.81
646814004 Total

840.00 0.000.00 2,244,439.002,300.000 Local

0.00 8.02 0.00 21,430.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646815001 IZUMI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,200.000 0.004,421.718750Local104.835000
42.177887 0.00 50.61Base

5,306.00
0.00
0.00 14,154,806.00

135,019.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.004,403.330000Local100.975000
43.608121 0.00 4.90Base

495.00
0.00
0.00 1,321,494.00

13,087.34
646815001 Total

5,801.00 0.000.00 15,476,300.003,500.000 Local

0.00 55.51 0.00 148,107.19Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646820001 IWATANI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00598.833267Local104.835000
5.712150 0.00 32.13Base

3,368.00
0.00
0.00 8,985,867.00

85,714.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646828004 IYO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

3,515.000 0.00625.796586Local104.835000
5.969348 0.00 7.86Base

824.00
0.00
0.00 2,200,499.00

20,990.12
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.00661.000000Local100.975000
6.546175 0.00 0.49Base

49.00
0.00
0.00 132,249.00

1,309.72
646828004 Total

873.00 0.000.00 2,332,748.003,715.000 Local

0.00 8.35 0.00 22,299.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646835900 JSP CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.002,214.800000Local104.835000
21.126532 0.00 7.92Base

830.00
0.00
0.00 2,215,630.00

21,134.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646850008 JAPAN DIGITAL LABORATORY CO 22 Jul 2016COMMON STOCK 22 Jul 2016

6,000.000 0.001,421.000000Local105.984995
13.407558 0.00 0.00Base

0.00
0.00
0.00 8,526,000.00

80,445.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646862003 JACCS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00473.300000Local104.835000
4.514714 0.00 16.92Base

1,774.00
0.00
0.00 4,734,774.00

45,164.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP5646878009 JAMCO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,096.142857Local104.835000
19.994686 0.00 5.25Base

550.00
0.00
0.00 1,467,850.00

14,001.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647030006 JAPAN PULP + PAPER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00362.571286Local104.835000
3.458495 0.00 9.07Base

951.00
0.00
0.00 2,538,950.00

24,218.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647035005 JAPAN AVIATION ELECTRONICS 22 Jul 2016COMMON STOCK 22 Jul 2016

54,000.000 0.001,544.000000Local105.985000
14.568099 0.00 0.00Base

0.00
0.00
0.00 83,376,000.00

786,677.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647036003 NIHON NOHYAKU CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,700.000 0.00569.324054Local104.835000 789.00 0.00 2,107,288.00
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5.430668 0.00 7.53Base 0.00 20,101.00

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647052000 ORGANO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00397.000000Local104.835000
3.786903 0.00 2.83Base

297.00
0.00
0.00 794,297.00

7,576.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00401.000000Local102.485000
3.912768 0.00 1.46Base

150.00
0.00
0.00 401,150.00

3,914.23
647052000 Total

447.00 0.000.00 1,195,447.003,000.000 Local

0.00 4.29 0.00 11,490.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647054006 JEOL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00412.666667Local104.835000
3.936344 0.00 8.85Base

928.00
0.00
0.00 2,476,928.00

23,626.92

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647058007 NIPPON SHOKUBAI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,200.000 0.006,607.727273Local104.835000
63.029783 0.00 52.00Base

5,451.00
0.00
0.00 14,542,451.00

138,717.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.006,500.000000Local100.975000
64.372369 0.00 2.41Base

243.00
0.00
0.00 650,243.00

6,439.64
647058007 Total

5,694.00 0.000.00 15,192,694.002,300.000 Local

0.00 54.41 0.00 145,157.16Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647059906 OSJB HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,300.000 0.00205.364078Local104.835000
1.958927 0.00 7.56Base

793.00
0.00
0.00 2,116,043.00

20,184.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647068006 JAPAN STEEL WORKS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

26,000.000 0.00462.576885Local104.835000 4,510.00 0.00 12,031,509.00
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4.412428 0.00 43.02Base 0.00 114,766.15

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00454.000000Local100.975000
4.496162 0.00 3.37Base

340.00
0.00
0.00 908,340.00

8,995.69
647068006 Total

4,850.00 0.000.00 12,939,849.0028,000.000 Local

0.00 46.39 0.00 123,761.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647070002 JAPAN WOOL TEXTILE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00734.309286Local104.835000
7.004429 0.00 11.03Base

1,156.00
0.00
0.00 3,085,255.00

29,429.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647074004 JAPAN RADIO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00286.000000Local104.835000
2.728097 0.00 4.09Base

429.00
0.00
0.00 1,144,429.00

10,916.48

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647076009 JAPAN SECURITIES FINANCE CO 28 Jul 2016COMMON STOCK 02 Aug 2016

7,300.000 0.00418.082192Local104.835000
3.988002 0.00 10.91Base

1,144.00
0.00
0.00 3,053,144.00

29,123.33

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5647098003 JSR CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.001,395.000000Local100.975000
13.815301 0.00 0.51Base

52.00
0.00
0.00 139,552.00

1,382.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647143007 JAFCO CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

17,700.000 0.003,020.000000Local105.985000
28.494598 0.00 0.00Base

0.00
0.00
0.00 53,454,000.00

504,354.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,715.666667Local100.975000
26.894446 0.00 3.02Base

305.00
0.00
0.00 815,005.00

8,071.35
647143007 Total

305.00 0.000.00 54,269,005.0018,000.000 Local
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0.00 3.02 0.00 512,425.74Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647217009 JAPAN AIRPORT TERMINAL CO 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

800.000 0.004,213.125000Local104.835000
40.188153 0.00 12.05Base

1,263.00
0.00
0.00 3,371,763.00

32,162.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647346006 JGC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,687.000 0.001,580.632676Local104.835000
15.077337 0.00 15.19Base

1,592.00
0.00
0.00 4,248,752.00

40,527.99

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,515.000000Local100.975000
15.003714 0.00 0.55Base

56.00
0.00
0.00 151,556.00

1,500.93
647346006 Total

1,648.00 0.000.00 4,400,308.002,787.000 Local

0.00 15.74 0.00 42,028.92Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647453901 JAPAN TOBACCO INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

13,600.000 0.004,084.919044Local104.835000
38.965222 0.00 198.72Base

20,833.00
0.00
0.00 55,575,732.00

530,125.74

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

73,700.000 0.004,037.472198Local104.835000
38.512636 0.00 851.51Base

89,268.00
0.00
0.00 297,650,969.00

2,839,232.78

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

700.000 0.004,165.284286Local100.975000
41.250649 0.00 10.82Base

1,093.00
0.00
0.00 2,916,792.00

28,886.28
647453901 Total

111,194.00 0.000.00 356,143,493.0088,000.000 Local

0.00 1,061.05 0.00 3,398,244.80Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647589902 JAPAN CASH MACHINE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.001,006.000000Local104.835000 452.00 0.00 1,207,652.00
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9.596032 0.00 4.31Base 0.00 11,519.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647621903 AEON DELIGHT CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.003,112.812500Local104.835000
29.692493 0.00 17.81Base

1,867.00
0.00
0.00 4,982,367.00

47,525.80

JP MORGAN SECURITIES PLC JPY/JP5647960004 JOSHIN DENKI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00876.333000Local104.835000
8.359164 0.00 9.40Base

985.00
0.00
0.00 2,629,984.00

25,086.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP5647976000 JOYO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.00381.125000Local104.835000
3.635475 0.00 21.81Base

2,286.00
0.00
0.00 6,100,286.00

58,189.40

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

26.000 0.00377.000000Local102.485000
3.678587 0.00 0.03Base

3.00
0.00
0.00 9,805.00

95.67
647976000 Total

2,289.00 0.000.00 6,110,091.0016,026.000 Local

0.00 21.84 0.00 58,285.07Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647998004 JUROKU BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

160,000.000 0.00282.000000Local105.985000
2.660754 0.00 0.00Base

0.00
0.00
0.00 45,120,000.00

425,720.62

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

4,000.000 0.00294.000000Local100.975000
2.911612 0.00 4.37Base

441.00
0.00
0.00 1,176,441.00

11,650.81
647998004 Total

441.00 0.000.00 46,296,441.00164,000.000 Local

0.00 4.37 0.00 437,371.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648004000 AEON CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,500.000 0.001,467.529294Local104.835000 4,677.00 0.00 12,478,676.00
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13.998467 0.00 44.61Base 0.00 119,031.58

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

2,247.000 0.001,468.385848Local102.485000
14.327812 0.00 12.07Base

1,237.00
0.00
0.00 3,300,700.00

32,206.66

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,477.500000Local100.975000
14.632335 0.00 2.19Base

221.00
0.00
0.00 591,221.00

5,855.12
648004000 Total

6,135.00 0.000.00 16,370,597.0011,147.000 Local

0.00 58.87 0.00 157,093.36Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648032902 KAPPA CREATE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,343.800000Local104.835000
12.818238 0.00 9.61Base

1,007.00
0.00
0.00 2,688,607.00

25,646.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648057909 KEY COFFEE INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,964.785000Local104.835000
18.741689 0.00 9.83Base

1,031.00
0.00
0.00 2,751,730.00

26,248.20

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648075000 KAGA ELECTRONICS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,400.000 0.001,310.714286Local104.835000
12.502640 0.00 6.56Base

688.00
0.00
0.00 1,835,688.00

17,510.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648077006 KAGOME CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.002,778.816122Local104.835000
26.506569 0.00 48.71Base

5,106.00
0.00
0.00 13,621,305.00

129,930.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,200.000 0.002,778.625000Local102.485000
27.112504 0.00 12.20Base

1,250.00
0.00
0.00 3,335,600.00

32,547.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,747.750000Local100.975000 412.00 0.00 1,099,512.00
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27.212181 0.00 4.08Base 0.00 10,888.95
648077006 Total

6,768.00 0.000.00 18,056,417.006,500.000 Local

0.00 64.99 0.00 173,367.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648092906 AS ONE CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,200.000 0.004,218.332500Local104.835000
40.237826 0.00 18.10Base

1,898.00
0.00
0.00 5,063,897.00

48,303.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648132009 KAJIMA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

20,000.000 0.00758.750000Local104.835000
7.237564 0.00 54.28Base

5,690.00
0.00
0.00 15,180,690.00

144,805.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

5,375.000 0.00755.302140Local102.485000
7.369880 0.00 14.85Base

1,522.00
0.00
0.00 4,061,271.00

39,627.96

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00763.000000Local100.975000
7.556326 0.00 2.83Base

286.00
0.00
0.00 763,286.00

7,559.16
648132009 Total

7,498.00 0.000.00 20,005,247.0026,375.000 Local

0.00 71.96 0.00 191,992.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648164002 KAKEN PHARMACEUTICAL CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,000.000 0.006,757.250000Local104.835000
64.456050 0.00 48.33Base

5,067.00
0.00
0.00 13,519,567.00

128,960.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

600.000 0.006,745.000000Local102.485000
65.814509 0.00 14.80Base

1,517.00
0.00
0.00 4,048,517.00

39,503.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

200.000 0.006,885.000000Local100.975000
68.185194 0.00 5.11Base

516.00
0.00
0.00 1,377,516.00

13,642.15
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648164002 Total

7,100.00 0.000.00 18,945,600.002,800.000 Local

0.00 68.24 0.00 182,106.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648237006 KAMEDA SEIKA CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,000.000 0.005,652.000000Local104.835000
53.913292 0.00 20.21Base

2,119.00
0.00
0.00 5,654,119.00

53,933.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,820.000000Local100.975000
57.638029 0.00 2.16Base

218.00
0.00
0.00 582,218.00

5,765.96
648237006 Total

2,337.00 0.000.00 6,236,337.001,100.000 Local

0.00 22.37 0.00 59,699.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648255008 KAMEI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,600.000 0.00835.000000Local104.835000
7.964897 0.00 4.78Base

501.00
0.00
0.00 1,336,501.00

12,748.61

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648266005 KAMIGUMI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00925.400000Local104.835000
8.827205 0.00 16.55Base

1,735.00
0.00
0.00 4,628,735.00

44,152.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648290005 KANAMOTO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,100.000 0.002,130.570952Local104.835000
20.323088 0.00 16.00Base

1,677.00
0.00
0.00 4,475,876.00

42,694.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648346005 KANEMATSU CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

371,000.000 0.00172.000000Local105.985000
1.622871 0.00 0.00Base

0.00
0.00
0.00 63,812,000.00

602,085.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

6,000.000 0.00165.000000Local100.975000
1.634068 0.00 3.67Base

371.00
0.00
0.00 990,371.00

9,808.08
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648346005 Total

371.00 0.000.00 64,802,371.00377,000.000 Local

0.00 3.67 0.00 611,893.28Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648348001 KANSAI ELECTRIC POWER CO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

12,400.000 0.00952.899194Local104.835000
9.089514 0.00 42.26Base

4,430.00
0.00
0.00 11,820,380.00

112,752.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,311.000 0.00951.331622Local102.485000
9.282643 0.00 11.52Base

1,181.00
0.00
0.00 3,151,040.00

30,746.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

500.000 0.00902.360000Local100.975000
8.936469 0.00 1.67Base

169.00
0.00
0.00 451,349.00

4,469.91
648348001 Total

5,780.00 0.000.00 15,422,769.0016,211.000 Local

0.00 55.45 0.00 147,968.49Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648358000 KANDENKO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00882.750000Local104.835000
8.420375 0.00 25.26Base

2,648.00
0.00
0.00 7,064,648.00

67,388.26

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00955.000000Local100.975000
9.457787 0.00 3.55Base

358.00
0.00
0.00 955,358.00

9,461.33
648358000 Total

3,006.00 0.000.00 8,020,006.009,000.000 Local

0.00 28.81 0.00 76,849.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648362002 KANTO DENKA KOGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.001,104.333000Local104.835000
10.534011 0.00 11.85Base

1,242.00
0.00
0.00 3,314,241.00

31,613.88

Books Closed Prepared by State StreetPage 822



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,088.000000Local100.975000
10.774944 0.00 4.04Base

408.00
0.00
0.00 1,088,408.00

10,778.98
648362002 Total

1,650.00 0.000.00 4,402,649.004,000.000 Local

0.00 15.89 0.00 42,392.86Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648363000 TSUKUBA BANK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,200.000 0.00304.709677Local104.835000
2.906564 0.00 6.75Base

708.00
0.00
0.00 1,889,908.00

18,027.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5648374007 KANSAI PAINT CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,110.000000Local100.975000
20.896261 0.00 0.78Base

79.00
0.00
0.00 211,079.00

2,090.41

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5648380004 KAO CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

11,352.000 0.005,623.614341Local104.835000
53.642527 0.00 182.68Base

19,151.00
0.00
0.00 63,858,421.00

609,132.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0202 Aug 2016

2,100.000 0.005,651.547143Local104.835000
53.908973 0.00 42.45Base

4,450.00
0.00
0.00 11,872,699.00

113,251.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.005,446.000000Local100.975000
53.934142 0.00 6.06Base

612.00
0.00
0.00 1,634,412.00

16,186.30
648380004 Total

24,213.00 0.000.00 77,365,532.0013,752.000 Local

0.00 231.19 0.00 738,570.24Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648382000 ONWARD HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

57,000.000 0.00719.000000Local105.984999
6.783979 0.00 0.00Base

0.00
0.00
0.00 40,983,000.00

386,686.80
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5648384006 KATAKURA INDUSTRIES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

900.000 0.001,224.666667Local104.835000
11.681849 0.00 3.94Base

413.00
0.00
0.00 1,102,613.00

10,517.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

900.000 0.001,226.888889Local102.485000
11.971400 0.00 4.04Base

414.00
0.00
0.00 1,104,614.00

10,778.30
648384006 Total

827.00 0.000.00 2,207,227.001,800.000 Local

0.00 7.98 0.00 21,295.90Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648396901 KASAI KOGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,900.000 0.001,011.473684Local104.835000
9.648244 0.00 6.87Base

720.00
0.00
0.00 1,922,520.00

18,338.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648408003 KANSAI URBAN BANKING CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

9,800.000 0.001,031.000000Local105.984998
9.727792 0.00 0.00Base

0.00
0.00
0.00 10,103,800.00

95,332.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648413003 KANEMATSU ELECTRONICS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.001,878.600000Local104.835000
17.919588 0.00 6.72Base

704.00
0.00
0.00 1,879,304.00

17,926.30

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648418002 KATO SANGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,449.552105Local104.835000
23.365785 0.00 16.65Base

1,745.00
0.00
0.00 4,655,894.00

44,411.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648427003 K S HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,500.000 0.001,903.184462Local104.835000
18.154094 0.00 44.25Base

4,639.00
0.00
0.00 12,375,338.00

118,045.86

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,875.666667Local100.975000
18.575555 0.00 4.18Base

422.00
0.00
0.00 1,125,822.00

11,149.51
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648427003 Total

5,061.00 0.000.00 13,501,160.007,100.000 Local

0.00 48.43 0.00 129,195.37Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648428001 KATO WORKS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

76,000.000 0.00448.000000Local105.984999
4.227013 0.00 0.00Base

0.00
0.00
0.00 34,048,000.00

321,253.01

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5648462000 KAWASAKI HEAVY INDUSTRIES 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00296.000000Local100.975000
2.931419 0.00 1.10Base

111.00
0.00
0.00 296,111.00

2,932.52

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648468007 KAWASAKI KISEN KAISHA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

53,000.000 0.00252.915094Local104.835000
2.412506 0.00 47.94Base

5,026.00
0.00
0.00 13,409,526.00

127,910.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

10,000.000 0.00253.200000Local102.485000
2.470605 0.00 9.26Base

949.00
0.00
0.00 2,532,949.00

24,715.31

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

10,000.000 0.00250.500000Local102.370000
2.447006 0.00 9.17Base

939.00
0.00
0.00 2,505,939.00

24,479.23

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

6,000.000 0.00255.000000Local100.975000
2.525378 0.00 5.67Base

573.00
0.00
0.00 1,530,573.00

15,157.94
648468007 Total

7,487.00 0.000.00 19,978,987.0079,000.000 Local

0.00 72.04 0.00 192,263.25Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648500007 KYB CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

112,000.000 0.00363.000000Local105.985001
3.425013 0.00 0.00Base

0.00
0.00
0.00 40,656,000.00

383,601.45
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5648586907 KONISHI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.001,346.260870Local104.835000
12.841712 0.00 11.07Base

1,161.00
0.00
0.00 3,097,561.00

29,547.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648596906 PIOLAX INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

700.000 0.005,051.428571Local104.835000
48.184562 0.00 12.65Base

1,326.00
0.00
0.00 3,537,326.00

33,741.84

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.005,365.000000Local100.975000
53.131963 0.00 3.98Base

402.00
0.00
0.00 1,073,402.00

10,630.37
648596906 Total

1,728.00 0.000.00 4,610,728.00900.000 Local

0.00 16.63 0.00 44,372.21Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648707909 G TEKT CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,564.785000Local104.835000
14.926170 0.00 7.83Base

821.00
0.00
0.00 2,191,520.00

20,904.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648723005 KEIHAN HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00727.666667Local104.835000
6.941066 0.00 15.62Base

1,637.00
0.00
0.00 4,367,637.00

41,662.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648730000 KEIKYU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.001,026.538462Local104.835000
9.791944 0.00 47.73Base

5,004.00
0.00
0.00 13,350,004.00

127,343.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.001,026.000000Local102.485000
10.011221 0.00 3.75Base

384.00
0.00
0.00 1,026,384.00

10,014.97

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

2,698.000 0.001,032.258340Local102.370000
10.083602 0.00 10.20Base

1,044.00
0.00
0.00 2,786,077.00

27,215.76
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648730000 Total

6,432.00 0.000.00 17,162,465.0016,698.000 Local

0.00 61.68 0.00 164,573.74Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648732006 KEIHIN CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

39,500.000 0.001,600.000000Local105.985000
15.096476 0.00 0.00Base

0.00
0.00
0.00 63,200,000.00

596,310.80

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,617.200000Local100.975000
16.015846 0.00 3.00Base

303.00
0.00
0.00 808,903.00

8,010.92
648732006 Total

303.00 0.000.00 64,008,903.0040,000.000 Local

0.00 3.00 0.00 604,321.72Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648736007 KEIO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00939.133267Local104.835000
8.958204 0.00 50.38Base

5,282.00
0.00
0.00 14,092,281.00

134,423.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00938.500000Local102.485000
9.157438 0.00 6.86Base

703.00
0.00
0.00 1,877,703.00

18,321.73

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

2,000.000 0.00949.000000Local102.370000
9.270294 0.00 6.95Base

711.00
0.00
0.00 1,898,711.00

18,547.53
648736007 Total

6,696.00 0.000.00 17,868,695.0019,000.000 Local

0.00 64.19 0.00 171,292.70Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648742005 KEISEI ELECTRIC RAILWAY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.001,334.000000Local104.835000
12.724758 0.00 42.94Base

4,502.00
0.00
0.00 12,010,502.00

114,565.77
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5648745008 KEIYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.00533.043478Local104.835000
5.084595 0.00 4.38Base

459.00
0.00
0.00 1,226,459.00

11,698.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

400.000 0.00533.500000Local102.485000
5.205640 0.00 0.78Base

80.00
0.00
0.00 213,480.00

2,083.04
648745008 Total

539.00 0.000.00 1,439,939.002,700.000 Local

0.00 5.16 0.00 13,781.99Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648946903 KOTOBUKI SPIRITS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,500.000 0.003,053.666667Local104.835000
29.128313 0.00 16.38Base

1,717.00
0.00
0.00 4,582,217.00

43,708.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,895.000000Local100.975000
28.670463 0.00 2.15Base

217.00
0.00
0.00 579,217.00

5,736.24
648946903 Total

1,934.00 0.000.00 5,161,434.001,700.000 Local

0.00 18.53 0.00 49,445.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648960904 KYORITSU MAINTENANCE CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,200.000 0.007,440.832500Local104.835000
70.976606 0.00 31.94Base

3,348.00
0.00
0.00 8,932,347.00

85,203.86

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.007,630.000000Local100.975000
75.563258 0.00 2.83Base

286.00
0.00
0.00 763,286.00

7,559.16
648960904 Total

3,634.00 0.000.00 9,695,633.001,300.000 Local

0.00 34.77 0.00 92,763.02Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5649080009 KIKKOMAN CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,000.000 0.003,654.000000Local104.835000
34.854772 0.00 65.35Base

6,851.00
0.00
0.00 18,276,851.00

174,339.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649099009 KEYENCE CORP 28 Jul 2016 0.26COMMON STOCK 02 Aug 2016

100.000 0.0074,010.000000Local104.835000
705.966519 0.00 26.47Base

2,775.00
0.00
0.00 7,403,775.00

70,623.12

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.2703 Aug 2016

49.000 0.0072,620.000000Local102.485000
708.591501 0.00 13.02Base

1,334.00
0.00
0.00 3,559,714.00

34,734.00
649099009 Total

4,109.00 0.000.00 10,963,489.00149.000 Local

0.00 39.49 0.00 105,357.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649179900 GECOSS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.00984.500000Local104.835000
9.390948 0.00 3.52Base

369.00
0.00
0.00 984,869.00

9,394.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649292000 KINDEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,900.000 0.001,207.174220Local104.835000
11.514992 0.00 47.06Base

4,934.00
0.00
0.00 13,163,133.00

125,560.48

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,057.875000Local100.975000
10.476603 0.00 3.14Base

317.00
0.00
0.00 846,617.00

8,384.42
649292000 Total

5,251.00 0.000.00 14,009,750.0011,700.000 Local

0.00 50.20 0.00 133,944.90Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649296001 KINTETSU GROUP HOLDINGS CO L 28 Jul 2016COMMON STOCK 02 Aug 2016

20,000.000 0.00437.050000Local104.835000
4.168932 0.00 31.26Base

3,277.00
0.00
0.00 8,744,277.00

83,409.90
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

52.000 0.00438.000000Local102.485000
4.273796 0.00 0.08Base

8.00
0.00
0.00 22,784.00

222.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00437.000000Local100.975000
4.327804 0.00 1.61Base

163.00
0.00
0.00 437,163.00

4,329.42
649296001 Total

3,448.00 0.000.00 9,204,224.0021,052.000 Local

0.00 32.95 0.00 87,961.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649298007 KNT CT HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.00137.444333Local104.835000
1.311054 0.00 4.42Base

463.00
0.00
0.00 1,237,462.00

11,803.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649370004 KINUGAWA RUBBER INDUSTRIAL 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00777.666667Local104.835000
7.418006 0.00 8.34Base

874.00
0.00
0.00 2,333,874.00

22,262.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00777.500000Local102.485000
7.586476 0.00 5.69Base

583.00
0.00
0.00 1,555,583.00

15,178.64
649370004 Total

1,457.00 0.000.00 3,889,457.005,000.000 Local

0.00 14.03 0.00 37,441.00Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649374006 KIRIN HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,400.000 0.001,764.625000Local104.835000
16.832403 0.00 78.27Base

8,205.00
0.00
0.00 21,889,555.00

208,800.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

3,410.000 0.001,761.759238Local102.485000
17.190411 0.00 21.97Base

2,252.00
0.00
0.00 6,009,851.00

58,641.27
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,727.581667Local100.975000
17.109004 0.00 3.84Base

388.00
0.00
0.00 1,036,937.00

10,269.24
649374006 Total

10,845.00 0.000.00 28,936,343.0016,410.000 Local

0.00 104.08 0.00 277,710.58Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649406006 KISSEI PHARMACEUTICAL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

12,200.000 0.002,331.000000Local105.984998
21.993679 0.00 0.00Base

0.00
0.00
0.00 28,438,200.00

268,322.88

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,433.250000Local100.975000
24.097549 0.00 3.60Base

364.00
0.00
0.00 973,664.00

9,642.62
649406006 Total

364.00 0.000.00 29,411,864.0012,600.000 Local

0.00 3.60 0.00 277,965.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649427002 KITZ CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,700.000 0.00520.910299Local104.835000
4.968859 0.00 12.48Base

1,308.00
0.00
0.00 3,491,407.00

33,303.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649452000 KIYO BANK LTD/THE 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,100.000 0.001,419.627451Local104.835000
13.541541 0.00 25.90Base

2,715.00
0.00
0.00 7,242,815.00

69,087.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,549.331667Local100.975000
15.343715 0.00 3.45Base

348.00
0.00
0.00 929,947.00

9,209.68
649452000 Total

3,063.00 0.000.00 8,172,762.005,700.000 Local

0.00 29.35 0.00 78,297.44Base

Books Closed Prepared by State StreetPage 831



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649586005 KOA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.00842.390870Local104.835000
8.035397 0.00 6.93Base

726.00
0.00
0.00 1,938,225.00

18,488.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649596004 KOATSU GAS KOGYO CO LTD 29 Jul 2016COMMON STOCK 03 Aug 2016

2,000.000 0.00672.000000Local102.485000
6.557057 0.00 4.92Base

504.00
0.00
0.00 1,344,504.00

13,119.03

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649602000 KOBE STEEL LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

2,000.000 0.0086.500000Local100.975000
0.856648 0.00 0.63Base

64.00
0.00
0.00 173,064.00

1,713.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649604006 ACHILLES CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00141.500000Local104.835000
1.349740 0.00 3.03Base

318.00
0.00
0.00 849,318.00

8,101.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00140.166667Local102.485000
1.367680 0.00 3.07Base

315.00
0.00
0.00 841,315.00

8,209.15
649604006 Total

633.00 0.000.00 1,690,633.0012,000.000 Local

0.00 6.10 0.00 16,310.62Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649625001 KOMERI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.002,290.880000Local104.835000
21.852244 0.00 20.48Base

2,147.00
0.00
0.00 5,729,347.00

54,651.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649632007 KOITO MANUFACTURING CO LTD 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

100.000 0.005,000.000000Local100.975000
49.517207 0.00 1.85Base

187.00
0.00
0.00 500,187.00

4,953.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649636008 HITACHI KOKUSAI ELECTRIC INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,300.000 0.001,670.348605Local104.835000
15.933120 0.00 25.69Base

2,693.00
0.00
0.00 7,185,192.00

68,538.10
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,782.250000Local100.975000
17.650409 0.00 2.64Base

267.00
0.00
0.00 713,167.00

7,062.81
649636008 Total

2,960.00 0.000.00 7,898,359.004,700.000 Local

0.00 28.33 0.00 75,600.91Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649650009 KOKUYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,900.000 0.001,498.449275Local104.835000
14.293407 0.00 36.98Base

3,877.00
0.00
0.00 10,343,177.00

98,661.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,495.400000Local100.975000
14.809606 0.00 2.77Base

280.00
0.00
0.00 747,980.00

7,407.58
649650009 Total

4,157.00 0.000.00 11,091,157.007,400.000 Local

0.00 39.75 0.00 106,069.07Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649658002 KOMATSU LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,900.000 0.002,073.935780Local104.835000
19.782857 0.00 80.86Base

8,477.00
0.00
0.00 22,614,377.00

215,714.00

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

62,400.000 0.002,078.717885Local104.835000
19.828472 0.00 371.18Base

38,913.00
0.00
0.00 129,750,909.00

1,237,667.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,994.750000Local100.975000
19.754890 0.00 4.44Base

448.00
0.00
0.00 1,197,298.00

11,857.37
649658002 Total

47,838.00 0.000.00 153,562,584.0073,900.000 Local

0.00 456.48 0.00 1,465,239.22Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5649665007 KOMORI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.001,267.500000Local104.835000
12.090428 0.00 19.04Base

1,996.00
0.00
0.00 5,325,496.00

50,798.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649668001 KONAMI HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,300.000 0.003,939.545455Local104.835000
37.578533 0.00 46.50Base

4,875.00
0.00
0.00 13,005,375.00

124,055.66

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

900.000 0.003,887.221111Local102.485000
37.929659 0.00 12.79Base

1,311.00
0.00
0.00 3,499,810.00

34,149.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.004,000.000000Local100.975000
39.613766 0.00 1.49Base

150.00
0.00
0.00 400,150.00

3,962.86
649668001 Total

6,336.00 0.000.00 16,905,335.004,300.000 Local

0.00 60.78 0.00 162,168.01Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649670007 KONICA MINOLTA INC 02 Aug 2016COMMON STOCK 05 Aug 2016

300.000 0.00823.666667Local100.975000
8.157135 0.00 0.91Base

92.00
0.00
0.00 247,192.00

2,448.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649674009 TOKYO DOME CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00913.971286Local104.835000
8.718188 0.00 22.88Base

2,399.00
0.00
0.00 6,400,198.00

61,050.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649708005 JTEKT CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.001,417.000000Local100.975000
14.033177 0.00 1.05Base

106.00
0.00
0.00 283,506.00

2,807.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649749009 KISOJI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.002,340.562500Local104.835000
22.326155 0.00 13.39Base

1,404.00
0.00
0.00 3,746,304.00

35,735.24
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649750007 KUBOTA CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

700.000 0.001,500.714286Local100.975000
14.862236 0.00 3.89Base

393.00
0.00
0.00 1,050,893.00

10,407.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649756004 KUMAGAI GUMI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,000.000 0.00336.900000Local104.835000
3.213621 0.00 36.15Base

3,790.00
0.00
0.00 10,110,790.00

96,444.79

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00333.250000Local100.975000
3.300322 0.00 2.47Base

249.00
0.00
0.00 666,749.00

6,603.11
649756004 Total

4,039.00 0.000.00 10,777,539.0032,000.000 Local

0.00 38.62 0.00 103,047.90Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649760006 KUMIAI CHEMICAL INDUSTRY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

3,500.000 0.00631.142857Local104.835000
6.020345 0.00 7.90Base

828.00
0.00
0.00 2,209,828.00

21,079.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649765005 KURABO INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00195.000000Local104.835000
1.860066 0.00 5.58Base

585.00
0.00
0.00 1,560,585.00

14,886.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

7,000.000 0.00192.428571Local102.485000
1.877627 0.00 4.93Base

505.00
0.00
0.00 1,347,505.00

13,148.31
649765005 Total

1,090.00 0.000.00 2,908,090.0015,000.000 Local

0.00 10.51 0.00 28,034.42Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649766003 KURARAY CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

200.000 0.001,276.500000Local100.975000
12.641743 0.00 0.94Base

95.00
0.00
0.00 255,395.00

2,529.29

Books Closed Prepared by State StreetPage 835



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649790003 KUREHA CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

171,000.000 0.00406.000000Local105.985000
3.830731 0.00 0.00Base

0.00
0.00
0.00 69,426,000.00

655,054.96

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00422.500000Local100.975000
4.184204 0.00 3.13Base

316.00
0.00
0.00 845,316.00

8,371.54
649790003 Total

316.00 0.000.00 70,271,316.00173,000.000 Local

0.00 3.13 0.00 663,426.50Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649796000 KURITA WATER INDUSTRIES LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,234.000000Local100.975000
22.124288 0.00 0.82Base

83.00
0.00
0.00 223,483.00

2,213.25

JP MORGAN SECURITIES PLC JPY/JP5649830007 KYODO PRINTING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00330.000000Local104.835000
3.147804 0.00 4.72Base

495.00
0.00
0.00 1,320,495.00

12,595.94

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00332.000000Local102.485000
3.239498 0.00 2.43Base

249.00
0.00
0.00 664,249.00

6,481.43
649830007 Total

744.00 0.000.00 1,984,744.006,000.000 Local

0.00 7.15 0.00 19,077.37Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649908001 KYOKUTO KAIHATSU KOGYO CO 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.001,070.727273Local104.835000
10.213452 0.00 8.42Base

883.00
0.00
0.00 2,356,483.00

22,478.02

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5649926003 KYOCERA CORP 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

200.000 0.004,872.000000Local100.975000
48.249567 0.00 3.61Base

365.00
0.00
0.00 974,765.00

9,653.53
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JP MORGAN SECURITIES PLC JPY/JP5649929908 KINTETSU DEPT STORE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00341.750000Local104.835000
3.259885 0.00 4.88Base

512.00
0.00
0.00 1,367,512.00

13,044.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00345.666667Local102.485000
3.372851 0.00 3.79Base

388.00
0.00
0.00 1,037,388.00

10,122.34
649929908 Total

900.00 0.000.00 2,404,900.007,000.000 Local

0.00 8.67 0.00 23,166.76Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649942000 KYOWA EXEO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

16,200.000 0.001,388.000000Local105.985002
13.096193 0.00 0.00Base

0.00
0.00
0.00 22,485,600.00

212,158.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

600.000 0.001,320.500000Local100.975000
13.077494 0.00 2.94Base

297.00
0.00
0.00 792,597.00

7,849.44
649942000 Total

297.00 0.000.00 23,278,197.0016,800.000 Local

0.00 2.94 0.00 220,007.76Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649955002 KYOWA HAKKO KIRIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,000.000 0.001,825.871286Local104.835000
17.416619 0.00 45.71Base

4,792.00
0.00
0.00 12,785,891.00

121,962.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,798.000 0.001,790.389878Local102.485000
17.469775 0.00 11.78Base

1,207.00
0.00
0.00 3,220,328.00

31,422.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.001,744.000000Local100.975000
17.271602 0.00 1.29Base

130.00
0.00
0.00 348,930.00

3,455.61
649955002 Total
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6,129.00 0.000.00 16,355,149.008,998.000 Local

0.00 58.78 0.00 156,840.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649980000 KYUSHU ELECTRIC POWER CO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

9,980.000 0.00958.939880Local104.835000
9.147135 0.00 34.23Base

3,588.00
0.00
0.00 9,573,808.00

91,322.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

300.000 0.00968.330000Local100.975000
9.589799 0.00 1.07Base

108.00
0.00
0.00 290,607.00

2,878.01
649980000 Total

3,696.00 0.000.00 9,864,415.0010,280.000 Local

0.00 35.30 0.00 94,200.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5649996006 KYUDENKO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.003,679.833000Local104.835000
35.101188 0.00 39.48Base

4,139.00
0.00
0.00 11,043,638.00

105,343.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,462.500000Local100.975000
34.290666 0.00 2.56Base

259.00
0.00
0.00 692,759.00

6,860.70
649996006 Total

4,398.00 0.000.00 11,736,397.003,200.000 Local

0.00 42.04 0.00 112,203.74Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650437908 KOHNAN SHOJI CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

35,400.000 0.002,178.000000Local105.984999
20.550078 0.00 0.00Base

0.00
0.00
0.00 77,101,200.00

727,472.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,037.666667Local100.975000
20.179913 0.00 2.27Base

229.00
0.00
0.00 611,529.00

6,056.24
650437908 Total

229.00 0.000.00 77,712,729.0035,700.000 Local
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0.00 2.27 0.00 733,529.00Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5650458904 KURODA ELECTRIC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.001,914.082917Local104.835000
18.258052 0.00 16.43Base

1,722.00
0.00
0.00 4,595,521.00

43,835.75

CITIGROUP GLOBAL MARKETS INC. JPY/JP5650546906 LAOX CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,400.000 0.00698.416667Local104.835000
6.662056 0.00 5.99Base

628.00
0.00
0.00 1,676,828.00

15,994.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5650673908 INFOCOM CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

900.000 0.001,369.332222Local104.835000
13.061785 0.00 4.41Base

462.00
0.00
0.00 1,232,861.00

11,760.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5651271900 EDION CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

5,500.000 0.00844.509091Local104.835000
8.055603 0.00 16.61Base

1,741.00
0.00
0.00 4,646,541.00

44,322.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651274904 J OIL MILLS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

70,000.000 0.00353.000000Local105.985000
3.330660 0.00 0.00Base

0.00
0.00
0.00 24,710,000.00

233,146.20

CITIGROUP GLOBAL MARKETS INC. JPY/JP5651312902 TOKIO MARINE HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.003,872.736316Local104.835000
36.941254 0.00 26.32Base

2,759.00
0.00
0.00 7,360,958.00

70,214.70

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

9,778.000 0.003,872.095623Local104.835000
36.935142 0.00 108.34Base

11,358.00
0.00
0.00 37,872,709.00

361,260.16

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.003,863.800000Local100.975000
38.264917 0.00 7.17Base

724.00
0.00
0.00 1,932,624.00

19,139.63
651312902 Total

14,841.00 0.000.00 47,166,291.0012,178.000 Local
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0.00 141.83 0.00 450,614.49Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5651334906 JAPAN RETAIL FUND INVESTMENT 28 Jul 2016 0.90REIT 02 Aug 2016

54.000 0.00252,780.555556Local104.835000
2,411.222927 0.00 48.82Base

5,118.00
0.00
0.00 13,655,268.00

130,254.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.9203 Aug 2016

14.000 0.00250,375.000000Local102.485000
2,443.040445 0.00 12.82Base

1,314.00
0.00
0.00 3,506,564.00

34,215.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.9205 Aug 2016

2.000 0.00247,550.000000Local100.975000
2,451.596930 0.00 1.83Base

185.00
0.00
0.00 495,285.00

4,905.03
651334906 Total

6,617.00 0.000.00 17,657,117.0070.000 Local

0.00 63.47 0.00 169,375.28Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5651582009 LIFE CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,984.142857Local104.835000
28.465139 0.00 7.47Base

783.00
0.00
0.00 2,089,683.00

19,933.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.002,994.000000Local102.485000
29.214031 0.00 4.38Base

449.00
0.00
0.00 1,198,049.00

11,689.99
651582009 Total

1,232.00 0.000.00 3,287,732.001,100.000 Local

0.00 11.85 0.00 31,623.06Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5651880007 LION CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

14,000.000 0.001,546.892857Local104.835000
14.755500 0.00 77.46Base

8,121.00
0.00
0.00 21,664,621.00

206,654.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

3,000.000 0.001,539.000000Local102.485000
15.016832 0.00 16.89Base

1,731.00
0.00
0.00 4,618,731.00

45,067.39
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,000.000 0.001,505.000000Local100.975000
14.904679 0.00 5.59Base

564.00
0.00
0.00 1,505,564.00

14,910.26
651880007 Total

10,416.00 0.000.00 27,788,916.0018,000.000 Local

0.00 99.94 0.00 266,632.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5652777905 ORIX JREIT INC 28 Jul 2016 0.67REIT 02 Aug 2016

150.000 0.00186,369.000000Local104.835000
1,777.736443 0.00 100.00Base

10,483.00
0.00
0.00 27,965,833.00

266,760.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.6903 Aug 2016

20.000 0.00187,875.000000Local102.485000
1,833.195102 0.00 13.75Base

1,409.00
0.00
0.00 3,758,909.00

36,677.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.6905 Aug 2016

11.000 0.00185,990.909091Local100.975000
1,841.950078 0.00 7.60Base

767.00
0.00
0.00 2,046,667.00

20,269.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.6905 Aug 2016

20.000 0.00186,020.000000Local100.975000
1,842.238178 0.00 13.82Base

1,395.00
0.00
0.00 3,721,795.00

36,858.58
652777905 Total

14,054.00 0.000.00 37,493,204.00201.000 Local

0.00 135.17 0.00 360,565.74Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5652816901 STUDIO ALICE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,324.142857Local104.835000
22.169532 0.00 5.82Base

610.00
0.00
0.00 1,627,510.00

15,524.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5652817909 JAPAN PRIME REALTY INVESTMEN 28 Jul 2016 1.64REIT 02 Aug 2016

30.000 0.00458,791.666667Local104.835000
4,376.321521 0.00 49.23Base

5,161.00
0.00
0.00 13,768,911.00

131,338.88
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 1.6703 Aug 2016

4.000 0.00457,625.000000Local102.485000
4,465.287603 0.00 6.69Base

686.00
0.00
0.00 1,831,186.00

17,867.84

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 1.6604 Aug 2016

4.000 0.00452,750.000000Local102.370000
4,422.682426 0.00 6.63Base

679.00
0.00
0.00 1,811,679.00

17,697.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.6505 Aug 2016

1.000 0.00446,000.000000Local100.975000
4,416.934885 0.00 1.65Base

167.00
0.00
0.00 446,167.00

4,418.59
652817909 Total

6,693.00 0.000.00 17,857,943.0039.000 Local

0.00 64.20 0.00 171,322.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5652955907 CMIC HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.001,676.888889Local104.835000
15.995506 0.00 5.39Base

565.00
0.00
0.00 1,509,765.00

14,401.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5653420901 AEON MALL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

121.000 0.001,404.214876Local104.835000
13.394524 0.00 0.60Base

63.00
0.00
0.00 169,973.00

1,621.34

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,352.000000Local100.975000
13.389453 0.00 0.50Base

50.00
0.00
0.00 135,250.00

1,339.44
653420901 Total

113.00 0.000.00 305,223.00221.000 Local

0.00 1.10 0.00 2,960.78Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5653788901 SYSTENA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.001,496.615385Local104.835000
14.275913 0.00 6.95Base

729.00
0.00
0.00 1,946,329.00

18,565.64
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5654287903 ANGES MG INC 28 Jul 2016COMMON STOCK 02 Aug 2016

4,400.000 0.00303.431591Local104.835000
2.894373 0.00 4.77Base

500.00
0.00
0.00 1,335,599.00

12,740.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

500.000 0.00300.600000Local102.485000
2.933112 0.00 0.55Base

56.00
0.00
0.00 150,356.00

1,467.10
654287903 Total

556.00 0.000.00 1,485,955.004,900.000 Local

0.00 5.32 0.00 14,207.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5654379908 JFE HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

5,337.000 0.001,377.709762Local104.835000
13.141697 0.00 26.30Base

2,757.00
0.00
0.00 7,355,594.00

70,163.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,377.125000Local100.975000
13.638277 0.00 2.04Base

206.00
0.00
0.00 551,056.00

5,457.35
654379908 Total

2,963.00 0.000.00 7,906,650.005,737.000 Local

0.00 28.34 0.00 75,620.88Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5654380906 PREMIER INVESTMENT CORP 28 Jul 2016 0.50REIT 02 Aug 2016

86.000 0.00140,750.000000Local104.835000
1,342.585968 0.00 43.30Base

4,539.00
0.00
0.00 12,109,039.00

115,505.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.5103 Aug 2016

11.000 0.00140,618.090909Local102.485000
1,372.084607 0.00 5.66Base

580.00
0.00
0.00 1,547,379.00

15,098.59

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.5204 Aug 2016

11.000 0.00141,181.818182Local102.370000
1,379.132736 0.00 5.69Base

582.00
0.00
0.00 1,553,582.00

15,176.15
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.5205 Aug 2016

7.000 0.00139,300.000000Local100.975000
1,379.549393 0.00 3.61Base

365.00
0.00
0.00 975,465.00

9,660.46
654380906 Total

6,066.00 0.000.00 16,185,465.00115.000 Local

0.00 58.26 0.00 155,440.89Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5654468909 NS SOLUTIONS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.001,766.466667Local104.835000
16.849971 0.00 18.95Base

1,987.00
0.00
0.00 5,301,387.00

50,568.87

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,918.000000Local100.975000
18.994801 0.00 2.13Base

215.00
0.00
0.00 575,615.00

5,700.57
654468909 Total

2,202.00 0.000.00 5,877,002.003,300.000 Local

0.00 21.08 0.00 56,269.44Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5654635903 SOHGO SECURITY SERVICES CO 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,000.000 0.004,720.916667Local104.835000
45.031875 0.00 50.66Base

5,311.00
0.00
0.00 14,168,061.00

135,146.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

800.000 0.004,765.625000Local102.485000
46.500707 0.00 13.94Base

1,429.00
0.00
0.00 3,813,929.00

37,214.51
654635903 Total

6,740.00 0.000.00 17,981,990.003,800.000 Local

0.00 64.60 0.00 172,360.80Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5654976901 ICHIGO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

18,400.000 0.00446.725489Local104.835000
4.261225 0.00 29.40Base

3,082.00
0.00
0.00 8,222,831.00

78,435.93
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,600.000 0.00436.500000Local100.975000
4.322852 0.00 2.58Base

261.00
0.00
0.00 698,661.00

6,919.15
654976901 Total

3,343.00 0.000.00 8,921,492.0020,000.000 Local

0.00 31.98 0.00 85,355.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5655103000 MABUCHI MOTOR CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

500.000 0.004,634.000000Local104.835000
44.202795 0.00 8.28Base

868.00
0.00
0.00 2,317,868.00

22,109.68

CITIGROUP GLOBAL MARKETS INC. JPY/JP5655470003 MAEDA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00918.350000Local104.835000
8.759956 0.00 32.84Base

3,443.00
0.00
0.00 9,186,943.00

87,632.40

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00909.000000Local100.975000
9.002228 0.00 3.37Base

340.00
0.00
0.00 909,340.00

9,005.60
655470003 Total

3,783.00 0.000.00 10,096,283.0011,000.000 Local

0.00 36.21 0.00 96,638.00Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655472009 MAEDA ROAD CONSTRUCTION CO 22 Jul 2016COMMON STOCK 22 Jul 2016

40,000.000 0.001,999.000000Local105.985001
18.861160 0.00 0.00Base

0.00
0.00
0.00 79,960,000.00

754,446.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655570000 MAKINO MILLING MACHINE CO 22 Jul 2016COMMON STOCK 22 Jul 2016

32,000.000 0.00604.000000Local105.984999
5.698920 0.00 0.00Base

0.00
0.00
0.00 19,328,000.00

182,365.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5655580009 MAKITA CORP 02 Aug 2016 0.03COMMON STOCK 05 Aug 2016

100.000 0.007,140.000000Local100.975000
70.710572 0.00 2.64Base

267.00
0.00
0.00 714,267.00

7,073.70
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5655890903 MARVELOUS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

9,400.000 0.00901.000000Local105.984998
8.501203 0.00 0.00Base

0.00
0.00
0.00 8,469,400.00

79,911.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656097003 MANDOM CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,600.000 0.004,490.625000Local104.835000
42.835170 0.00 25.70Base

2,694.00
0.00
0.00 7,187,694.00

68,561.97

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,595.000000Local100.975000
45.506313 0.00 3.41Base

344.00
0.00
0.00 919,344.00

9,104.67
656097003 Total

3,038.00 0.000.00 8,107,038.001,800.000 Local

0.00 29.11 0.00 77,666.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656302908 SUMITOMO MITSUI FINANCIAL GR 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.003,066.081429Local104.835000
29.246735 0.00 53.73Base

5,633.00
0.00
0.00 15,029,432.00

143,362.73

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

22,966.000 0.003,059.108160Local104.835000
29.180218 0.00 201.04Base

21,076.00
0.00
0.00 70,276,554.00

670,353.93

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

900.000 0.003,373.221111Local100.975000
33.406498 0.00 11.27Base

1,138.00
0.00
0.00 3,037,037.00

30,077.12
656302908 Total

27,847.00 0.000.00 88,343,023.0028,766.000 Local

0.00 266.04 0.00 843,793.78Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656366903 MEIKO NETWORK JAPAN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,800.000 0.001,084.888889Local104.835000
10.348537 0.00 6.98Base

732.00
0.00
0.00 1,953,532.00

18,634.35
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5656503901 TAKEUCHI MFG CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

22,900.000 0.001,516.000000Local105.985000
14.303911 0.00 0.00Base

0.00
0.00
0.00 34,716,400.00

327,559.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656730900 MICRONICS JAPAN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,600.000 0.00920.730769Local104.835000
8.782666 0.00 8.56Base

897.00
0.00
0.00 2,394,797.00

22,843.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656944006 MARUDAI FOOD CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00481.875000Local104.835000
4.596509 0.00 13.78Base

1,445.00
0.00
0.00 3,856,445.00

36,785.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5656946001 MARUBENI CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

1,100.000 0.00471.800000Local100.975000
4.672444 0.00 1.92Base

194.00
0.00
0.00 519,174.00

5,141.61

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656950003 MARUICHI STEEL TUBE LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.003,774.166667Local104.835000
36.001017 0.00 8.10Base

849.00
0.00
0.00 2,265,349.00

21,608.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656952009 MARUI GROUP CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,100.000 0.001,472.109890Local104.835000
14.042160 0.00 47.91Base

5,023.00
0.00
0.00 13,401,223.00

127,831.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

57.000 0.001,470.000000Local102.485000
14.343562 0.00 0.30Base

31.00
0.00
0.00 83,821.00

817.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,483.000000Local100.975000
14.686804 0.00 0.54Base

55.00
0.00
0.00 148,355.00

1,469.23
656952009 Total

5,109.00 0.000.00 13,633,399.009,257.000 Local

0.00 48.75 0.00 130,118.69Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5656962008 MARUZEN SHOWA UNYU CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00406.750000Local104.835000
3.879907 0.00 5.82Base

610.00
0.00
0.00 1,627,610.00

15,525.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5656965001 MARUSAN SECURITIES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,100.000 0.00877.463171Local104.835000
8.369945 0.00 12.87Base

1,349.00
0.00
0.00 3,598,948.00

34,329.64

JP MORGAN SECURITIES PLC JPY/JP5657059903 MATSUDA SANGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,100.000 0.001,318.636364Local104.835000
12.578207 0.00 5.18Base

543.00
0.00
0.00 1,451,043.00

13,841.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

200.000 0.001,321.500000Local102.485000
12.894570 0.00 0.97Base

99.00
0.00
0.00 264,399.00

2,579.88
657059903 Total

642.00 0.000.00 1,715,442.001,300.000 Local

0.00 6.15 0.00 16,421.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5657066908 MARUWA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.003,468.928571Local104.835000
33.089413 0.00 8.68Base

910.00
0.00
0.00 2,429,160.00

23,171.27

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5657270005 PANASONIC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

150,500.000 0.00992.281395Local104.835000
9.465173 0.00 427.35Base

44,801.00
0.00
0.00 149,383,151.00

1,424,935.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 02 Aug 2016

24,600.000 0.00998.359268Local104.835000
9.523148 0.00 87.84Base

9,209.00
0.00
0.00 24,568,847.00

234,357.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,500.000 0.00940.740000Local100.975000
9.316564 0.00 5.24Base

529.00
0.00
0.00 1,411,639.00

13,980.08
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657270005 Total

54,539.00 0.000.00 175,363,637.00176,600.000 Local

0.00 520.43 0.00 1,673,273.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5657274007 MATSUYA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,400.000 0.00754.166667Local104.835000
7.193844 0.00 6.47Base

678.00
0.00
0.00 1,810,678.00

17,271.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP5657298907 MATSUYA FOODS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

400.000 0.002,798.250000Local104.835000
26.691944 0.00 4.00Base

419.00
0.00
0.00 1,119,719.00

10,680.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

300.000 0.002,815.666667Local102.485000
27.473939 0.00 3.08Base

316.00
0.00
0.00 845,016.00

8,245.27
657298907 Total

735.00 0.000.00 1,964,735.00700.000 Local

0.00 7.08 0.00 18,926.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5657422002 MAX CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,275.500000Local104.835000
12.166738 0.00 9.12Base

956.00
0.00
0.00 2,551,956.00

24,342.60

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,303.000000Local100.975000
12.904184 0.00 4.83Base

488.00
0.00
0.00 1,303,488.00

12,909.02
657422002 Total

1,444.00 0.000.00 3,855,444.003,000.000 Local

0.00 13.95 0.00 37,251.62Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5657588000 MIE BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00193.000000Local104.835000
1.840988 0.00 2.76Base

289.00
0.00
0.00 772,289.00

7,366.71

Books Closed Prepared by State StreetPage 849



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00200.333000Local102.485000
1.954754 0.00 2.20Base

225.00
0.00
0.00 601,224.00

5,866.46
657588000 Total

514.00 0.000.00 1,373,513.007,000.000 Local

0.00 4.96 0.00 13,233.17Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5657590006 MEIDENSHA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00353.766667Local104.835000
3.374509 0.00 18.97Base

1,989.00
0.00
0.00 5,308,489.00

50,636.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657635009 MEITEC CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

5,000.000 0.003,570.000000Local105.985000
33.684012 0.00 0.00Base

0.00
0.00
0.00 17,850,000.00

168,420.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,383.330000Local100.975000
33.506611 0.00 3.76Base

380.00
0.00
0.00 1,015,379.00

10,055.75
657635009 Total

380.00 0.000.00 18,865,379.005,300.000 Local

0.00 3.76 0.00 178,475.81Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658136908 FUJI OIL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

62,200.000 0.00346.000000Local105.985002
3.264613 0.00 0.00Base

0.00
0.00
0.00 21,521,200.00

203,058.92

CITIGROUP GLOBAL MARKETS INC. JPY/JP5658375902 NIPPON PARKING DEVELOPMENT C 28 Jul 2016COMMON STOCK 02 Aug 2016

8,600.000 0.00128.639419Local104.835000
1.227066 0.00 3.95Base

414.00
0.00
0.00 1,106,713.00

10,556.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

7,100.000 0.00124.577465Local102.485000
1.215568 0.00 3.23Base

331.00
0.00
0.00 884,831.00

8,633.76
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658375902 Total

745.00 0.000.00 1,991,544.0015,700.000 Local

0.00 7.18 0.00 19,190.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5658385901 MINISTOP CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.001,706.636364Local104.835000
16.279261 0.00 6.71Base

703.00
0.00
0.00 1,878,003.00

17,913.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP5658611900 MILBON CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

900.000 0.004,499.443333Local104.835000
42.919286 0.00 14.48Base

1,518.00
0.00
0.00 4,051,017.00

38,641.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5658970900 HIRAMATSU INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00608.625000Local104.835000
5.805552 0.00 4.35Base

456.00
0.00
0.00 1,217,706.00

11,615.45

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5659101901 MIZUHO FINANCIAL GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

310,388.000 0.00157.265197Local104.835000
1.500121 0.00 139.68Base

14,643.00
0.00
0.00 48,827,873.00

465,759.27

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 02 Aug 2016

70,600.000 0.00157.577592Local104.835000
1.503101 0.00 39.79Base

4,171.00
0.00
0.00 11,129,149.00

106,158.72

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

16,100.000 0.00169.308696Local100.975000
1.676739 0.00 10.12Base

1,022.00
0.00
0.00 2,726,892.00

27,005.62
659101901 Total

19,836.00 0.000.00 62,683,914.00397,088.000 Local

0.00 189.59 0.00 598,923.61Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659147904 FIELDS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,100.000 0.001,324.545455Local104.835000
12.634573 0.00 5.21Base

546.00
0.00
0.00 1,457,546.00

13,903.24
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5659180004 CREDIT SAISON CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,200.000 0.001,694.112742Local104.835000
16.159801 0.00 37.56Base

3,938.00
0.00
0.00 10,507,437.00

100,228.33

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

24.000 0.001,685.000000Local102.485000
16.441430 0.00 0.15Base

15.00
0.00
0.00 40,455.00

394.74

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,676.000000Local100.975000
16.598168 0.00 0.61Base

62.00
0.00
0.00 167,662.00

1,660.43
659180004 Total

4,015.00 0.000.00 10,715,554.006,324.000 Local

0.00 38.32 0.00 102,283.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659194906 CI Z HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,485.289474Local104.835000
23.706677 0.00 16.88Base

1,770.00
0.00
0.00 4,723,820.00

45,059.57

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,512.000000Local100.975000
24.877445 0.00 1.86Base

188.00
0.00
0.00 502,588.00

4,977.35
659194906 Total

1,958.00 0.000.00 5,226,408.002,100.000 Local

0.00 18.74 0.00 50,036.92Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659255905 MARS ENGINEERING CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,140.500000Local104.835000
20.417799 0.00 6.12Base

642.00
0.00
0.00 1,713,042.00

16,340.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659414908 SOJITZ CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

74,700.000 0.00255.188795Local104.835000
2.434195 0.00 68.18Base

7,148.00
0.00
0.00 19,069,751.00

181,902.52
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

13,900.000 0.00251.172662Local102.485000
2.450824 0.00 12.77Base

1,309.00
0.00
0.00 3,492,609.00

34,079.22

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

13,900.000 0.00243.798561Local102.370000
2.381543 0.00 12.41Base

1,270.00
0.00
0.00 3,390,070.00

33,115.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

8,200.000 0.00243.877927Local100.975000
2.415231 0.00 7.42Base

749.00
0.00
0.00 2,000,548.00

19,812.31
659414908 Total

10,476.00 0.000.00 27,952,978.00110,700.000 Local

0.00 100.78 0.00 268,909.90Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659460901 MIMASU SEMICONDUCTOR INDUST 28 Jul 2016COMMON STOCK 02 Aug 2016

1,300.000 0.001,006.538462Local104.835000
9.601168 0.00 4.67Base

490.00
0.00
0.00 1,308,990.00

12,486.19

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5659517908 MISUMI GROUP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

22,500.000 0.001,880.031067Local104.835000
17.933239 0.00 121.05Base

12,690.00
0.00
0.00 42,313,389.00

403,618.92

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,500.000 0.001,859.532667Local100.975000
18.415773 0.00 10.35Base

1,045.00
0.00
0.00 2,790,344.00

27,634.01
659517908 Total

13,735.00 0.000.00 45,103,733.0024,000.000 Local

0.00 131.40 0.00 431,252.93Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659638001 MITSUBA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,600.000 0.001,226.423077Local104.835000
11.698603 0.00 11.40Base

1,195.00
0.00
0.00 3,189,895.00

30,427.77
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5659672000 MITSUBISHI ESTATE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,000.000 0.001,980.600000Local104.835000
18.892545 0.00 70.84Base

7,427.00
0.00
0.00 19,813,427.00

188,996.30

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

2,010.000 0.001,994.462687Local102.485000
19.461021 0.00 14.67Base

1,503.00
0.00
0.00 4,010,373.00

39,131.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,000.000 0.001,980.000000Local100.975000
19.608814 0.00 7.35Base

742.00
0.00
0.00 1,980,742.00

19,616.16
659672000 Total

9,672.00 0.000.00 25,804,542.0013,010.000 Local

0.00 92.86 0.00 247,743.78Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659676001 MITSUBISHI PENCIL CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,400.000 0.004,654.285000Local104.835000
44.396289 0.00 23.30Base

2,443.00
0.00
0.00 6,518,442.00

62,178.11

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.005,185.000000Local100.975000
51.349344 0.00 3.84Base

388.00
0.00
0.00 1,037,388.00

10,273.71
659676001 Total

2,831.00 0.000.00 7,555,830.001,600.000 Local

0.00 27.14 0.00 72,451.82Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659678007 MITSUBISHI CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

18,300.000 0.001,816.524590Local104.835000
17.327463 0.00 118.90Base

12,465.00
0.00
0.00 33,254,865.00

317,211.48

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

101,600.000 0.001,807.888799Local104.835000
17.245088 0.00 525.63Base

55,104.00
0.00
0.00 183,736,606.00

1,752,626.57
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,000.000 0.001,759.800000Local100.975000
17.428076 0.00 6.53Base

659.00
0.00
0.00 1,760,459.00

17,434.60
659678007 Total

68,228.00 0.000.00 218,751,930.00120,900.000 Local

0.00 651.06 0.00 2,087,272.65Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659684005 MITSUBISHI LOGISTICS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.001,434.000000Local104.835000
13.678638 0.00 5.12Base

537.00
0.00
0.00 1,434,537.00

13,683.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659698005 MITSUBOSHI BELTING LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00866.500000Local104.835000
8.265369 0.00 6.19Base

649.00
0.00
0.00 1,733,649.00

16,536.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00859.000000Local102.485000
8.381714 0.00 6.28Base

644.00
0.00
0.00 1,718,644.00

16,769.71
659698005 Total

1,293.00 0.000.00 3,452,293.004,000.000 Local

0.00 12.47 0.00 33,306.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659704001 MITSUBISHI ELECTRIC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

9,317.000 0.001,297.336374Local104.835000
12.375031 0.00 43.23Base

4,532.00
0.00
0.00 12,091,815.00

115,341.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,191.500000Local100.975000
11.799950 0.00 4.42Base

446.00
0.00
0.00 1,191,946.00

11,804.37
659704001 Total

4,978.00 0.000.00 13,283,761.0010,317.000 Local

0.00 47.65 0.00 127,145.76Base
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5659706006 MITSUBISHI HEAVY INDUSTRIES 02 Aug 2016COMMON STOCK 05 Aug 2016

2,000.000 0.00433.100000Local100.975000
4.289180 0.00 3.21Base

324.00
0.00
0.00 866,524.00

8,581.57

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5659708002 MITSUBISHI MATERIALS CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00269.000000Local100.975000
2.664026 0.00 0.99Base

100.00
0.00
0.00 269,100.00

2,665.02

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659714000 MITSUBISHI PAPER MILLS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.0071.800000Local104.835000
0.684886 0.00 3.84Base

403.00
0.00
0.00 1,077,403.00

10,277.13

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

8,000.000 0.0071.500000Local102.485000
0.697663 0.00 2.09Base

214.00
0.00
0.00 572,214.00

5,583.39
659714000 Total

617.00 0.000.00 1,649,617.0023,000.000 Local

0.00 5.93 0.00 15,860.52Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659720007 MITSUBISHI STEEL MFG CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,000.000 0.00167.636364Local104.835000
1.599050 0.00 6.59Base

691.00
0.00
0.00 1,844,691.00

17,596.14

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659724009 SUMITOMO MITSUI CONSTRUCTION 28 Jul 2016COMMON STOCK 02 Aug 2016

68,300.000 0.0094.677892Local104.835000
0.903113 0.00 23.12Base

2,424.00
0.00
0.00 6,468,924.00

61,705.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659730006 MITSUI + CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,700.000 0.001,226.815668Local104.835000
11.702348 0.00 95.23Base

9,983.00
0.00
0.00 26,631,883.00

254,036.18

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 02 Aug 2016

113,700.000 0.001,222.978496Local104.835000
11.665746 0.00 397.91Base

41,715.00
0.00
0.00 139,094,370.00

1,326,793.25
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,200.000 0.001,188.791667Local100.975000
11.773129 0.00 5.29Base

534.00
0.00
0.00 1,427,084.00

14,133.04
659730006 Total

52,232.00 0.000.00 167,153,337.00136,600.000 Local

0.00 498.43 0.00 1,594,962.47Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659734008 MITSUI MINING + SMELTING CO 22 Jul 2016COMMON STOCK 22 Jul 2016

346,000.000 0.00198.000000Local105.985000
1.868189 0.00 0.00Base

0.00
0.00
0.00 68,508,000.00

646,393.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

5,000.000 0.00193.200000Local100.975000
1.913345 0.00 3.59Base

362.00
0.00
0.00 966,362.00

9,570.31
659734008 Total

362.00 0.000.00 69,474,362.00351,000.000 Local

0.00 3.59 0.00 655,963.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659736003 MITSUI CHEMICALS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

18,518.000 0.00444.431958Local104.835000
4.239347 0.00 29.44Base

3,086.00
0.00
0.00 8,233,077.00

78,533.67

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00428.000000Local100.975000
4.238673 0.00 1.58Base

160.00
0.00
0.00 428,160.00

4,240.26
659736003 Total

3,246.00 0.000.00 8,661,237.0019,518.000 Local

0.00 31.02 0.00 82,773.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659738009 MITSUI ENGINEER + SHIPBUILD 22 Jul 2016COMMON STOCK 22 Jul 2016

570,000.000 0.00154.000000Local105.985000
1.453036 0.00 0.00Base

0.00
0.00
0.00 87,780,000.00

828,230.41
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

6,000.000 0.00139.000000Local100.975000
1.376578 0.00 3.09Base

312.00
0.00
0.00 834,312.00

8,262.56
659738009 Total

312.00 0.000.00 88,614,312.00576,000.000 Local

0.00 3.09 0.00 836,492.97Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659740005 MITSUMI ELECTRIC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,500.000 0.00518.553692Local104.835000
4.946379 0.00 12.05Base

1,263.00
0.00
0.00 3,371,862.00

32,163.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659743009 MITSUI HIGH TEC INC 28 Jul 2016COMMON STOCK 02 Aug 2016

1,900.000 0.00704.421053Local104.835000
6.719331 0.00 4.78Base

501.00
0.00
0.00 1,338,901.00

12,771.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659756001 MITSUI SUGAR CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

63,000.000 0.00491.000000Local105.984999
4.632731 0.00 0.00Base

0.00
0.00
0.00 30,933,000.00

291,862.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00515.500000Local100.975000
5.105224 0.00 3.82Base

386.00
0.00
0.00 1,031,386.00

10,214.27
659756001 Total

386.00 0.000.00 31,964,386.0065,000.000 Local

0.00 3.82 0.00 302,076.33Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5659758007 MITSUI OSK LINES LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00216.000000Local100.975000
2.139143 0.00 0.80Base

81.00
0.00
0.00 216,081.00

2,139.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659760003 MITSUI FUDOSAN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,000.000 0.002,298.555556Local104.835000
21.925460 0.00 73.99Base

7,757.00
0.00
0.00 20,694,757.00

197,403.13

Books Closed Prepared by State StreetPage 858



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,707.000 0.002,312.393673Local102.485000
22.563240 0.00 14.44Base

1,480.00
0.00
0.00 3,948,736.00

38,529.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,000.000 0.002,256.000000Local100.975000
22.342164 0.00 8.38Base

846.00
0.00
0.00 2,256,846.00

22,350.54
659760003 Total

10,083.00 0.000.00 26,900,339.0011,707.000 Local

0.00 96.81 0.00 258,283.56Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659764005 MITSUI SOKO HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00270.875000Local104.835000
2.583822 0.00 7.75Base

812.00
0.00
0.00 2,167,812.00

20,678.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659777007 MIURA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,800.000 0.002,337.310172Local104.835000
22.295132 0.00 48.49Base

5,083.00
0.00
0.00 13,561,482.00

129,360.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

700.000 0.002,316.855714Local102.485000
22.606779 0.00 5.93Base

608.00
0.00
0.00 1,622,407.00

15,830.68

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

700.000 0.002,317.142857Local102.370000
22.634980 0.00 5.94Base

608.00
0.00
0.00 1,622,608.00

15,850.42

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.002,029.000000Local100.975000
20.094083 0.00 3.76Base

380.00
0.00
0.00 1,014,880.00

10,050.80
659777007 Total

6,679.00 0.000.00 17,821,377.007,700.000 Local

0.00 64.12 0.00 171,092.15Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5659796007 MIZUNO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00539.857000Local104.835000
5.149587 0.00 13.52Base

1,417.00
0.00
0.00 3,780,416.00

36,060.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659800007 MOCHIDA PHARMACEUTICAL CO 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,000.000 0.007,999.000000Local104.835000
76.300854 0.00 28.61Base

2,999.00
0.00
0.00 8,001,999.00

76,329.46

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.007,930.000000Local100.975000
78.534291 0.00 2.94Base

297.00
0.00
0.00 793,297.00

7,856.37
659800007 Total

3,296.00 0.000.00 8,795,296.001,100.000 Local

0.00 31.55 0.00 84,185.83Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659842009 LEOPALACE21 CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

15,400.000 0.00746.590844Local104.835000
7.121580 0.00 41.12Base

4,311.00
0.00
0.00 11,501,810.00

109,713.45

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,700.000 0.00737.370370Local102.485000
7.194910 0.00 7.28Base

746.00
0.00
0.00 1,991,646.00

19,433.54

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

2,700.000 0.00735.629259Local102.370000
7.185985 0.00 7.27Base

744.00
0.00
0.00 1,986,943.00

19,409.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,700.000 0.00731.647059Local100.975000
7.245824 0.00 4.62Base

466.00
0.00
0.00 1,244,266.00

12,322.52
659842009 Total

6,267.00 0.000.00 16,724,665.0022,500.000 Local

0.00 60.29 0.00 160,878.94Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5659844005 MITSUBISHI MOTORS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

40,000.000 0.00492.117500Local104.835000
4.694210 0.00 70.41Base

7,381.00
0.00
0.00 19,692,081.00

187,838.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

14,700.000 0.00484.428571Local102.485000
4.726824 0.00 26.05Base

2,670.00
0.00
0.00 7,123,770.00

69,510.37

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

500.000 0.00466.000000Local100.975000
4.615004 0.00 0.86Base

87.00
0.00
0.00 233,087.00

2,308.36
659844005 Total

10,138.00 0.000.00 27,048,938.0055,200.000 Local

0.00 97.32 0.00 259,657.53Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659939904 MITSUI HOME CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00458.500000Local104.835000
4.373539 0.00 3.27Base

343.00
0.00
0.00 917,343.00

8,750.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659948905 ULVAC INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,200.000 0.003,237.812500Local104.835000
30.884843 0.00 37.06Base

3,885.00
0.00
0.00 10,364,885.00

98,868.56

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,210.000000Local100.975000
31.790047 0.00 3.58Base

361.00
0.00
0.00 963,361.00

9,540.59
659948905 Total

4,246.00 0.000.00 11,328,246.003,500.000 Local

0.00 40.64 0.00 108,409.15Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659954903 YUMESHIN HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,400.000 0.00754.676471Local104.835000
7.198707 0.00 9.18Base

962.00
0.00
0.00 2,566,862.00

24,484.78
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5660256009 DMG MORI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,300.000 0.001,076.000000Local104.835000
10.263748 0.00 35.79Base

3,752.00
0.00
0.00 10,010,552.00

95,488.64

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

700.000 0.001,064.142857Local100.975000
10.538676 0.00 2.76Base

279.00
0.00
0.00 745,179.00

7,379.84
660256009 Total

4,031.00 0.000.00 10,755,731.0010,000.000 Local

0.00 38.55 0.00 102,868.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5660260001 MORINAGA + CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00679.466667Local104.835000
6.481296 0.00 36.46Base

3,822.00
0.00
0.00 10,195,822.00

97,255.90

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00705.000000Local100.975000
6.981926 0.00 5.23Base

528.00
0.00
0.00 1,410,528.00

13,969.08
660260001 Total

4,350.00 0.000.00 11,606,350.0017,000.000 Local

0.00 41.69 0.00 111,224.98Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5660264003 MORINAGA MILK INDUSTRY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00751.933267Local104.835000
7.172540 0.00 40.34Base

4,229.00
0.00
0.00 11,283,228.00

107,628.44

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00766.000000Local100.975000
7.586036 0.00 2.84Base

287.00
0.00
0.00 766,287.00

7,588.88
660264003 Total

4,516.00 0.000.00 12,049,515.0016,000.000 Local

0.00 43.18 0.00 115,217.32Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5660274002 MORITA HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.001,422.000000Local104.835000
13.564172 0.00 11.69Base

1,226.00
0.00
0.00 3,271,826.00

31,209.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP5660392903 WACOM CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,800.000 0.00415.906780Local104.835000
3.967251 0.00 17.55Base

1,840.00
0.00
0.00 4,909,540.00

46,831.12

CITIGROUP GLOBAL MARKETS INC. JPY/JP5660583006 MOS FOOD SERVICES INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.003,011.625000Local104.835000
28.727286 0.00 21.54Base

2,258.00
0.00
0.00 6,025,508.00

57,476.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP5661040006 MURATA MANUFACTURING CO LTD 28 Jul 2016 0.05COMMON STOCK 02 Aug 2016

1,900.000 0.0013,043.947368Local104.835000
124.423593 0.00 88.64Base

9,293.00
0.00
0.00 24,792,793.00

236,493.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0503 Aug 2016

561.000 0.0012,689.739750Local102.485000
123.820459 0.00 26.04Base

2,669.00
0.00
0.00 7,121,613.00

69,489.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0505 Aug 2016

100.000 0.0012,345.000000Local100.975000
122.257985 0.00 4.58Base

462.00
0.00
0.00 1,234,962.00

12,230.37
661040006 Total

12,424.00 0.000.00 33,149,368.002,561.000 Local

0.00 119.26 0.00 318,213.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661144006 MUSASHINO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

11,000.000 0.002,507.000000Local105.984999
23.654291 0.00 0.00Base

0.00
0.00
0.00 27,577,000.00

260,197.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,656.000000Local100.975000
26.303540 0.00 3.94Base

398.00
0.00
0.00 1,062,798.00

10,525.36
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661144006 Total

398.00 0.000.00 28,639,798.0011,400.000 Local

0.00 3.94 0.00 270,722.56Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5661650903 SEIKO EPSON CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.001,792.000000Local100.975000
17.746967 0.00 1.33Base

134.00
0.00
0.00 358,534.00

3,550.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP5661687905 NOJIMA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,800.000 0.001,817.055556Local104.835000
17.332528 0.00 11.69Base

1,226.00
0.00
0.00 3,271,926.00

31,210.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 22 Jul 2016COMMON STOCK 22 Jul 2016

21,700.000 0.002,064.000000Local105.985000
19.474454 0.00 0.00Base

0.00
0.00
0.00 44,788,800.00

422,595.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5661950006 NGK INSULATORS LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.002,352.500000Local100.975000
23.297846 0.00 1.74Base

176.00
0.00
0.00 470,676.00

4,661.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5661960005 NGK SPARK PLUG CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.001,835.000000Local100.975000
18.172815 0.00 0.67Base

68.00
0.00
0.00 183,568.00

1,817.95

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5661964007 NHK SPRING CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

100.000 0.00893.000000Local100.975000
8.843773 0.00 0.33Base

33.00
0.00
0.00 89,333.00

884.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661982009 NAGASE + CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

51,300.000 0.001,211.000000Local105.985000
11.426145 0.00 0.00Base

0.00
0.00
0.00 62,124,300.00

586,161.25

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,800.000 0.001,170.110556Local100.975000 789.00 0.00 2,106,988.00
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11.588121 0.00 7.81Base 0.00 20,866.43
661982009 Total

789.00 0.000.00 64,231,288.0053,100.000 Local

0.00 7.81 0.00 607,027.68Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5661984005 NAGATANIEN HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,259.500000Local104.835000
12.014117 0.00 9.00Base

944.00
0.00
0.00 2,519,944.00

24,037.24

CITIGROUP GLOBAL MARKETS INC. JPY/JP5661986000 NAGOYA RAILROAD CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,000.000 0.00568.366700Local104.835000
5.421536 0.00 60.99Base

6,394.00
0.00
0.00 17,057,395.00

162,707.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

5,000.000 0.00571.200000Local102.485000
5.573499 0.00 10.45Base

1,071.00
0.00
0.00 2,857,071.00

27,877.94

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

5,000.000 0.00576.600000Local102.370000
5.632510 0.00 10.56Base

1,081.00
0.00
0.00 2,884,081.00

28,173.11

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00570.000000Local100.975000
5.644962 0.00 2.11Base

213.00
0.00
0.00 570,213.00

5,647.07
661986000 Total

8,759.00 0.000.00 23,368,760.0041,000.000 Local

0.00 84.11 0.00 224,405.18Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661990002 NACHI FUJIKOSHI CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

114,000.000 0.00343.000000Local105.985000
3.236307 0.00 0.00Base

0.00
0.00
0.00 39,102,000.00

368,939.00

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00325.000000Local100.975000
3.218618 0.00 3.61Base

365.00
0.00
0.00 975,365.00

9,659.47
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661990002 Total

365.00 0.000.00 40,077,365.00117,000.000 Local

0.00 3.61 0.00 378,598.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662009000 BANK OF NAGOYA LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00335.100000Local104.835000
3.196452 0.00 11.98Base

1,256.00
0.00
0.00 3,352,256.00

31,976.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00347.000000Local102.485000
3.385861 0.00 1.27Base

130.00
0.00
0.00 347,130.00

3,387.13
662009000 Total

1,386.00 0.000.00 3,699,386.0011,000.000 Local

0.00 13.25 0.00 35,363.63Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662088004 TRUSCO NAKAYAMA CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,800.000 0.005,241.110556Local104.835000
49.993900 0.00 33.74Base

3,537.00
0.00
0.00 9,437,536.00

90,022.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,050.000000Local100.975000
50.012379 0.00 1.87Base

189.00
0.00
0.00 505,189.00

5,003.11
662088004 Total

3,726.00 0.000.00 9,942,725.001,900.000 Local

0.00 35.61 0.00 95,025.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662090000 NAKAYAMA STEEL WORKS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.0054.857000Local104.835000
0.523270 0.00 1.36Base

143.00
0.00
0.00 384,142.00

3,664.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

9,000.000 0.0054.000000Local102.485000
0.526906 0.00 1.78Base

182.00
0.00
0.00 486,182.00

4,743.93
662090000 Total
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325.00 0.000.00 870,324.0016,000.000 Local

0.00 3.14 0.00 8,408.18Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662106004 NAMURA SHIPBUILDING CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

74,800.000 0.00585.000000Local105.984999
5.519649 0.00 0.00Base

0.00
0.00
0.00 43,758,000.00

412,869.75

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662147008 NANKAI ELECTRIC RAILWAY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

35,000.000 0.00562.828600Local104.835000
5.368709 0.00 70.46Base

7,387.00
0.00
0.00 19,706,388.00

187,975.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00562.000000Local102.485000
5.483729 0.00 8.23Base

843.00
0.00
0.00 2,248,843.00

21,943.14

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

5,000.000 0.00570.000000Local102.370000
5.568038 0.00 10.43Base

1,068.00
0.00
0.00 2,851,068.00

27,850.62

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00566.333000Local100.975000
5.608646 0.00 6.31Base

637.00
0.00
0.00 1,699,636.00

16,832.25
662147008 Total

9,935.00 0.000.00 26,505,935.0047,000.000 Local

0.00 95.43 0.00 254,601.29Base

JP MORGAN SECURITIES PLC JPY/JP5662152008 NANTO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00368.653267Local104.835000
3.516509 0.00 19.77Base

2,073.00
0.00
0.00 5,531,872.00

52,767.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00392.666667Local102.485000
3.831455 0.00 4.30Base

441.00
0.00
0.00 1,178,441.00

11,498.67

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016
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2,000.000 0.00391.000000Local100.975000
3.872246 0.00 2.90Base

293.00
0.00
0.00 782,293.00

7,747.39
662152008 Total

2,807.00 0.000.00 7,492,606.0020,000.000 Local

0.00 26.97 0.00 72,013.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662235902 NICHIIGAKKAN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00708.800000Local104.835000
6.761101 0.00 7.60Base

797.00
0.00
0.00 2,127,197.00

20,290.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662280908 MODEC INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,609.437500Local104.835000
15.352101 0.00 9.20Base

965.00
0.00
0.00 2,576,065.00

24,572.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662332907 NAGAILEBEN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,398.736316Local104.835000
22.881064 0.00 16.30Base

1,709.00
0.00
0.00 4,559,308.00

43,490.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662572007 PANAHOME CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

62,000.000 0.00891.000000Local105.985000
8.406850 0.00 0.00Base

0.00
0.00
0.00 55,242,000.00

521,224.70

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00776.000000Local100.975000
7.685071 0.00 2.88Base

291.00
0.00
0.00 776,291.00

7,687.95
662572007 Total

291.00 0.000.00 56,018,291.0063,000.000 Local

0.00 2.88 0.00 528,912.65Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662589902 NITTO KOHKI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,373.250000Local104.835000
22.637955 0.00 6.78Base

711.00
0.00
0.00 1,899,311.00

18,117.15

CITIGROUP GLOBAL MARKETS INC. JPY/JP5662954007 NETUREN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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1,300.000 0.00793.000000Local104.835000
7.564268 0.00 3.68Base

386.00
0.00
0.00 1,031,286.00

9,837.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,200.000 0.00795.000000Local102.485000
7.757233 0.00 3.48Base

357.00
0.00
0.00 954,357.00

9,312.16
662954007 Total

743.00 0.000.00 1,985,643.002,500.000 Local

0.00 7.16 0.00 19,149.39Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663797900 NICHIDEN CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

400.000 0.003,082.500000Local102.485000
30.077572 0.00 4.51Base

462.00
0.00
0.00 1,233,462.00

12,035.54

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

100.000 0.003,055.000000Local102.370000
29.842727 0.00 1.11Base

114.00
0.00
0.00 305,614.00

2,985.39
663797900 Total

576.00 0.000.00 1,539,076.00500.000 Local

0.00 5.62 0.00 15,020.93Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663832004 NISHIO RENT ALL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,508.615385Local104.835000
23.929178 0.00 11.66Base

1,222.00
0.00
0.00 3,262,422.00

31,119.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663833903 NICHIHA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.001,773.894211Local104.835000
16.920820 0.00 12.05Base

1,263.00
0.00
0.00 3,371,662.00

32,161.61

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.001,963.750000Local102.485000
19.161341 0.00 2.87Base

294.00
0.00
0.00 785,794.00

7,667.40
663833903 Total

1,557.00 0.000.00 4,157,456.002,300.000 Local
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0.00 14.92 0.00 39,829.01Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663854008 NICHICON CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,800.000 0.00773.026053Local104.835000
7.373740 0.00 10.50Base

1,101.00
0.00
0.00 2,938,600.00

28,030.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663916005 NIFCO INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,700.000 0.005,659.629259Local104.835000
53.986066 0.00 54.66Base

5,730.00
0.00
0.00 15,286,729.00

145,817.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

400.000 0.005,660.000000Local102.485000
55.227594 0.00 8.28Base

849.00
0.00
0.00 2,264,849.00

22,099.32

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0204 Aug 2016

400.000 0.005,470.000000Local102.370000
53.433623 0.00 8.01Base

820.00
0.00
0.00 2,188,820.00

21,381.46

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.005,480.000000Local100.975000
54.270859 0.00 6.10Base

616.00
0.00
0.00 1,644,616.00

16,287.36
663916005 Total

8,015.00 0.000.00 21,385,014.003,800.000 Local

0.00 77.05 0.00 205,585.18Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663954006 NIPPON KANZAI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,676.785000Local104.835000
15.994515 0.00 8.39Base

880.00
0.00
0.00 2,348,379.00

22,400.72

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5663955003 NINTENDO CO LTD 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

2,142.000 0.0021,141.294585Local104.835000
201.662561 0.00 129.58Base

13,585.00
0.00
0.00 45,298,238.00

432,090.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0802 Aug 2016

500.000 0.0022,095.000000Local104.835000 4,142.00 0.00 11,051,642.00
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210.759765 0.00 39.51Base 0.00 105,419.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0805 Aug 2016

100.000 0.0021,210.000000Local100.975000
210.051993 0.00 7.87Base

795.00
0.00
0.00 2,121,795.00

21,013.07
663955003 Total

18,522.00 0.000.00 58,471,675.002,742.000 Local

0.00 176.96 0.00 558,523.25Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663960003 NSD CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.001,687.233000Local104.835000
16.094177 0.00 18.10Base

1,898.00
0.00
0.00 5,063,597.00

48,300.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663972008 NISHI NIPPON CITY BANK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

55,000.000 0.00186.109091Local104.835000
1.775257 0.00 36.61Base

3,838.00
0.00
0.00 10,239,838.00

97,675.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

6,000.000 0.00204.833167Local100.975000
2.028553 0.00 4.56Base

460.00
0.00
0.00 1,229,459.00

12,175.88
663972008 Total

4,298.00 0.000.00 11,469,297.0061,000.000 Local

0.00 41.17 0.00 109,851.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663984003 CALSONIC KANSEI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.00829.500000Local104.835000
7.912434 0.00 38.57Base

4,043.00
0.00
0.00 10,787,543.00

102,900.21

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00821.000000Local100.975000
8.130725 0.00 3.04Base

307.00
0.00
0.00 821,307.00

8,133.77
663984003 Total

4,350.00 0.000.00 11,608,850.0014,000.000 Local

0.00 41.61 0.00 111,033.98Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5663990901 NICHI IKO PHARMACEUTICAL CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.002,191.171143Local104.835000
20.901141 0.00 27.42Base

2,875.00
0.00
0.00 7,671,974.00

73,181.42

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,212.330000Local100.975000
21.909681 0.00 2.46Base

248.00
0.00
0.00 663,947.00

6,575.36
663990901 Total

3,123.00 0.000.00 8,335,921.003,800.000 Local

0.00 29.88 0.00 79,756.78Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663994002 NIKKISO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,400.000 0.00722.772500Local104.835000
6.894382 0.00 11.37Base

1,192.00
0.00
0.00 3,181,391.00

30,346.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP5663997005 NIHON KOHDEN CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.002,915.989796Local104.835000
27.815041 0.00 51.11Base

5,358.00
0.00
0.00 14,293,708.00

136,344.81

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

600.000 0.002,867.166667Local102.485000
27.976452 0.00 6.29Base

645.00
0.00
0.00 1,720,945.00

16,792.16

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

700.000 0.002,870.000000Local102.370000
28.035557 0.00 7.36Base

753.00
0.00
0.00 2,009,753.00

19,632.25

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.002,470.000000Local100.975000
24.461500 0.00 4.59Base

463.00
0.00
0.00 1,235,463.00

12,235.34
663997005 Total

7,219.00 0.000.00 19,259,869.006,700.000 Local

0.00 69.35 0.00 185,004.56Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664006004 NIPPON GAS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,800.000 0.002,235.714286Local104.835000
21.326029 0.00 22.39Base

2,347.00
0.00
0.00 6,262,347.00

59,735.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,425.000000Local100.975000
24.015846 0.00 2.69Base

272.00
0.00
0.00 727,772.00

7,207.45
664006004 Total

2,619.00 0.000.00 6,990,119.003,100.000 Local

0.00 25.08 0.00 66,942.72Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664032000 NIPPON DENSETSU KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,700.000 0.002,057.666667Local104.835000
19.627669 0.00 19.87Base

2,083.00
0.00
0.00 5,557,783.00

53,014.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664035003 NIPPON CHEMI CON CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

107,000.000 0.00142.000000Local105.985000
1.339812 0.00 0.00Base

0.00
0.00
0.00 15,194,000.00

143,359.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664036001 NIPPON DENKO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,500.000 0.00169.482353Local104.835000
1.616658 0.00 5.15Base

540.00
0.00
0.00 1,441,140.00

13,746.74

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664038007 DENSO CORP 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

300.000 0.004,037.666667Local100.975000
39.986795 0.00 4.50Base

454.00
0.00
0.00 1,211,754.00

12,000.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664040003 NEC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

207,000.000 0.00282.181198Local104.835000
2.691670 0.00 208.94Base

21,904.00
0.00
0.00 58,433,412.00

557,384.58

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00250.000000Local100.975000
2.475860 0.00 1.85Base

187.00
0.00
0.00 500,187.00

4,953.57
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664040003 Total

22,091.00 0.000.00 58,933,599.00209,000.000 Local

0.00 210.79 0.00 562,338.15Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664042009 NIPPON KAYAKU CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,000.000 0.001,068.500000Local104.835000
10.192207 0.00 45.86Base

4,808.00
0.00
0.00 12,826,808.00

122,352.34

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,078.000000Local100.975000
10.675910 0.00 4.00Base

404.00
0.00
0.00 1,078,404.00

10,679.91
664042009 Total

5,212.00 0.000.00 13,905,212.0013,000.000 Local

0.00 49.86 0.00 133,032.25Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664048006 NOF CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

12,000.000 0.00898.750000Local104.835000
8.572996 0.00 38.57Base

4,044.00
0.00
0.00 10,789,044.00

102,914.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00868.000000Local100.975000
8.596187 0.00 3.22Base

325.00
0.00
0.00 868,325.00

8,599.41
664048006 Total

4,369.00 0.000.00 11,657,369.0013,000.000 Local

0.00 41.79 0.00 111,513.93Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664050002 NIPPON PAINT HOLDINGS CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,750.000000Local100.975000
27.234464 0.00 1.02Base

103.00
0.00
0.00 275,103.00

2,724.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664052008 NIHON PARKERIZING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,500.000 0.001,246.653200Local104.835000
11.891574 0.00 33.44Base

3,506.00
0.00
0.00 9,353,405.00

89,220.25
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,226.125000Local100.975000
12.142857 0.00 3.63Base

367.00
0.00
0.00 981,267.00

9,717.92
664052008 Total

3,873.00 0.000.00 10,334,672.008,300.000 Local

0.00 37.07 0.00 98,938.17Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664054004 TAIYO NIPPON SANSO CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

100.000 0.00961.000000Local100.975000
9.517207 0.00 0.36Base

36.00
0.00
0.00 96,136.00

952.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664056009 NIPPON SHINYAKU CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,000.000 0.005,526.666667Local104.835000
52.717763 0.00 59.30Base

6,217.00
0.00
0.00 16,586,217.00

158,212.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

500.000 0.005,552.000000Local102.485000
54.173782 0.00 10.16Base

1,041.00
0.00
0.00 2,777,041.00

27,097.05

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0204 Aug 2016

500.000 0.005,688.000000Local102.370000
55.563153 0.00 10.41Base

1,066.00
0.00
0.00 2,845,066.00

27,791.99

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.005,621.666667Local100.975000
55.673847 0.00 6.26Base

632.00
0.00
0.00 1,687,132.00

16,708.41
664056009 Total

8,956.00 0.000.00 23,895,456.004,300.000 Local

0.00 86.13 0.00 229,810.04Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664058005 NIPPON SODA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

39,000.000 0.00453.000000Local105.985000
4.274190 0.00 0.00Base

0.00
0.00
0.00 17,667,000.00

166,693.40
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664066008 NIPPON BEET SUGAR MFG CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00188.000000Local104.835000
1.793294 0.00 4.03Base

423.00
0.00
0.00 1,128,423.00

10,763.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00189.000000Local102.485000
1.844172 0.00 1.38Base

141.00
0.00
0.00 378,141.00

3,689.72
664066008 Total

564.00 0.000.00 1,506,564.008,000.000 Local

0.00 5.41 0.00 14,453.52Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664068004 NIDEC CORP 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

3,000.000 0.009,259.333000Local104.835000
88.322917 0.00 99.36Base

10,416.00
0.00
0.00 27,788,415.00

265,068.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

700.000 0.009,323.428571Local102.485000
90.973592 0.00 23.88Base

2,447.00
0.00
0.00 6,528,847.00

63,705.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

200.000 0.009,208.000000Local100.975000
91.190889 0.00 6.83Base

690.00
0.00
0.00 1,842,290.00

18,245.01
664068004 Total

13,553.00 0.000.00 36,159,552.003,900.000 Local

0.00 130.07 0.00 347,018.51Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

56,000.000 0.00799.000000Local105.985000
7.538803 0.00 0.00Base

0.00
0.00
0.00 44,744,000.00

422,172.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664076007 NH FOODS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,000.000 0.002,473.400000Local104.835000
23.593266 0.00 44.23Base

4,637.00
0.00
0.00 12,371,637.00

118,010.56
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

698.000 0.002,511.000000Local102.485000
24.501147 0.00 6.41Base

657.00
0.00
0.00 1,753,335.00

17,108.21
664076007 Total

5,294.00 0.000.00 14,124,972.005,698.000 Local

0.00 50.64 0.00 135,118.77Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664078003 NIPPO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

5,000.000 0.001,871.000000Local105.984997
17.653442 0.00 0.00Base

0.00
0.00
0.00 9,355,000.00

88,267.21

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,000.000 0.001,867.000000Local100.975000
18.489725 0.00 6.93Base

700.00
0.00
0.00 1,867,700.00

18,496.66
664078003 Total

700.00 0.000.00 11,222,700.006,000.000 Local

0.00 6.93 0.00 106,763.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664086006 NICHIREI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

17,000.000 0.00958.647059Local104.835000
9.144342 0.00 58.29Base

6,111.00
0.00
0.00 16,303,111.00

155,512.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00963.750000Local102.485000
9.403815 0.00 14.10Base

1,445.00
0.00
0.00 3,856,445.00

37,629.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00988.000000Local100.975000
9.784600 0.00 3.66Base

370.00
0.00
0.00 988,370.00

9,788.26
664086006 Total

7,926.00 0.000.00 21,147,926.0022,000.000 Local

0.00 76.05 0.00 202,929.72Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664092004 NIPPON SUISAN KAISHA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,300.000 0.00500.373057Local104.835000
4.772958 0.00 34.54Base

3,621.00
0.00
0.00 9,660,821.00

92,152.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,700.000 0.00510.147059Local100.975000
5.052212 0.00 3.22Base

325.00
0.00
0.00 867,575.00

8,591.98
664092004 Total

3,946.00 0.000.00 10,528,396.0021,000.000 Local

0.00 37.76 0.00 100,744.61Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664096005 NISSHIN SEIFUN GROUP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,300.000 0.001,705.084217Local104.835000
16.264456 0.00 50.62Base

5,307.00
0.00
0.00 14,157,506.00

135,045.60

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,665.000000Local100.975000
16.489230 0.00 0.61Base

62.00
0.00
0.00 166,562.00

1,649.54
664096005 Total

5,369.00 0.000.00 14,324,068.008,400.000 Local

0.00 51.23 0.00 136,695.14Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664098001 NISHIMATSU CONSTRUCTION CO 28 Jul 2016COMMON STOCK 02 Aug 2016

21,000.000 0.00511.095190Local104.835000
4.875234 0.00 38.38Base

4,024.00
0.00
0.00 10,737,023.00

102,418.30

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00506.000000Local100.975000
5.011141 0.00 1.87Base

189.00
0.00
0.00 506,189.00

5,013.01
664098001 Total

4,213.00 0.000.00 11,243,212.0022,000.000 Local

0.00 40.25 0.00 107,431.31Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664102001 NITTETSU MINING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00358.750000Local104.835000
3.422044 0.00 5.13Base

538.00
0.00
0.00 1,435,538.00

13,693.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664104007 NISSHIN OILLIO GROUP LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

97,000.000 0.00483.000000Local105.985000
4.557249 0.00 0.00Base

0.00
0.00
0.00 46,851,000.00

442,053.12

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664108008 NITTO BOSEKI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,000.000 0.00369.818182Local104.835000
3.527621 0.00 14.55Base

1,525.00
0.00
0.00 4,069,525.00

38,818.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00374.000000Local102.485000
3.649315 0.00 1.37Base

140.00
0.00
0.00 374,140.00

3,650.68
664108008 Total

1,665.00 0.000.00 4,443,665.0012,000.000 Local

0.00 15.92 0.00 42,469.06Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664114006 NICHIAS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

16,000.000 0.00836.000000Local105.984999
7.887909 0.00 0.00Base

0.00
0.00
0.00 13,376,000.00

126,206.54

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00843.000000Local100.975000
8.348601 0.00 3.13Base

316.00
0.00
0.00 843,316.00

8,351.73
664114006 Total

316.00 0.000.00 14,219,316.0017,000.000 Local

0.00 3.13 0.00 134,558.27Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664137007 NIPPON TELEGRAPH + TELEPHONE 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,900.000 0.004,890.210000Local104.835000
46.646731 0.00 33.23Base

3,484.00
0.00
0.00 9,294,883.00

88,662.02
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

8,700.000 0.004,870.747011Local104.835000
46.461077 0.00 121.26Base

12,712.00
0.00
0.00 42,388,211.00

404,332.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

500.000 0.004,902.400000Local100.975000
48.550631 0.00 9.10Base

919.00
0.00
0.00 2,452,119.00

24,284.42
664137007 Total

17,115.00 0.000.00 54,135,213.0011,100.000 Local

0.00 163.59 0.00 517,279.07Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664144003 NIPPON SHEET GLASS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

75,000.000 0.0074.826693Local104.835000
0.713757 0.00 20.07Base

2,104.00
0.00
0.00 5,614,106.00

53,551.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664152006 NORITAKE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.00239.388889Local104.835000
2.283483 0.00 7.70Base

807.00
0.00
0.00 2,155,307.00

20,559.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664154002 NSK LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

300.000 0.00932.000000Local100.975000
9.230007 0.00 1.03Base

104.00
0.00
0.00 279,704.00

2,770.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664158003 NISSAN CHEMICAL INDUSTRIES 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,500.000 0.003,330.733200Local104.835000
31.771195 0.00 89.35Base

9,367.00
0.00
0.00 24,989,866.00

238,373.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,300.000 0.003,268.846154Local102.485000
31.895850 0.00 15.54Base

1,593.00
0.00
0.00 4,251,093.00

41,480.15

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.003,270.000000Local100.975000
32.384254 0.00 7.28Base

735.00
0.00
0.00 1,962,735.00

19,437.83
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,400.000 0.003,274.285000Local100.975000
32.426690 0.00 17.01Base

1,718.00
0.00
0.00 4,585,717.00

45,414.38
664158003 Total

13,413.00 0.000.00 35,789,411.0010,800.000 Local

0.00 129.18 0.00 344,705.67Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664159001 NIPRO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

73,800.000 0.001,324.000000Local105.985000
12.492334 0.00 0.00Base

0.00
0.00
0.00 97,711,200.00

921,934.24

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,100.000 0.001,298.000000Local100.975000
12.854667 0.00 5.30Base

535.00
0.00
0.00 1,428,335.00

14,145.43
664159001 Total

535.00 0.000.00 99,139,535.0074,900.000 Local

0.00 5.30 0.00 936,079.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664166006 NISSIN ELECTRIC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,000.000 0.001,812.800000Local104.835000
17.291935 0.00 25.94Base

2,719.00
0.00
0.00 7,253,919.00

69,193.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,676.000000Local100.975000
16.598168 0.00 1.86Base

188.00
0.00
0.00 502,988.00

4,981.31
664166006 Total

2,907.00 0.000.00 7,756,907.004,300.000 Local

0.00 27.80 0.00 74,174.99Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664176005 NISSIN FOODS HOLDINGS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,700.000 0.005,731.176471Local104.835000
54.668541 0.00 34.85Base

3,653.00
0.00
0.00 9,746,653.00

92,971.36
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664180007 NITTO DENKO CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,800.000 0.006,951.277778Local104.835000
66.306842 0.00 44.76Base

4,692.00
0.00
0.00 12,516,992.00

119,397.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

455.000 0.006,873.923077Local102.485000
67.072480 0.00 11.44Base

1,172.00
0.00
0.00 3,128,807.00

30,529.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.006,700.500000Local100.975000
66.358009 0.00 2.49Base

251.00
0.00
0.00 670,301.00

6,638.29
664180007 Total

6,115.00 0.000.00 16,316,100.002,355.000 Local

0.00 58.69 0.00 156,564.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664198009 NISSHA PRINTING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.002,027.832917Local104.835000
19.343091 0.00 17.41Base

1,825.00
0.00
0.00 4,868,624.00

46,440.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664212008 NIPPON EXPRESS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,841.000 0.00484.888104Local104.835000
4.625250 0.00 3.19Base

334.00
0.00
0.00 893,013.00

8,518.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00525.000000Local100.975000
5.199307 0.00 1.94Base

196.00
0.00
0.00 525,196.00

5,201.25
664212008 Total

530.00 0.000.00 1,418,209.002,841.000 Local

0.00 5.13 0.00 13,719.52Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664220001 NIKKON HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

35,100.000 0.002,011.000000Local105.985000
18.974383 0.00 0.00Base

0.00
0.00
0.00 70,586,100.00

666,000.85
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,008.750000Local100.975000
19.893538 0.00 2.98Base

301.00
0.00
0.00 803,801.00

7,960.40
664220001 Total

301.00 0.000.00 71,389,901.0035,500.000 Local

0.00 2.98 0.00 673,961.25Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664232006 NIKON CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.001,449.000000Local100.975000
14.350087 0.00 1.07Base

108.00
0.00
0.00 289,908.00

2,871.09

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664234002 NIPPON KOEI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00325.166667Local104.835000
3.101699 0.00 6.97Base

731.00
0.00
0.00 1,951,731.00

18,617.17

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664238003 YAMAHA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,600.000 0.002,831.622547Local104.835000
27.010279 0.00 107.36Base

11,255.00
0.00
0.00 30,026,454.00

286,416.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,300.000 0.002,828.076154Local102.485000
27.595025 0.00 13.45Base

1,378.00
0.00
0.00 3,677,877.00

35,886.98

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,807.000000Local100.975000
27.798960 0.00 1.04Base

105.00
0.00
0.00 280,805.00

2,780.94

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,400.000 0.002,818.070714Local100.975000
27.908598 0.00 14.65Base

1,479.00
0.00
0.00 3,946,778.00

39,086.68
664238003 Total

14,217.00 0.000.00 37,931,914.0013,400.000 Local

0.00 136.50 0.00 364,170.91Base
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664240009 MINEBEA CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

200.000 0.00813.000000Local100.975000
8.051498 0.00 0.59Base

60.00
0.00
0.00 162,660.00

1,610.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664242005 NOK CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.001,840.000000Local100.975000
18.222332 0.00 0.68Base

69.00
0.00
0.00 184,069.00

1,822.92

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664246006 NIPPON ROAD CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00426.400000Local104.835000
4.067344 0.00 7.62Base

799.00
0.00
0.00 2,132,799.00

20,344.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664250008 NIPPON SHARYO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00263.000000Local104.835000
2.508704 0.00 3.76Base

394.00
0.00
0.00 1,052,394.00

10,038.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00273.000000Local102.485000
2.663804 0.00 1.00Base

102.00
0.00
0.00 273,102.00

2,664.80
664250008 Total

496.00 0.000.00 1,325,496.005,000.000 Local

0.00 4.76 0.00 12,703.37Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664252004 NIPPON SIGNAL COMPANY LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

43,500.000 0.001,013.000000Local105.985000
9.557956 0.00 0.00Base

0.00
0.00
0.00 44,065,500.00

415,771.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664253002 NIPPON SEIKI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.001,695.500000Local104.835000
16.173034 0.00 12.12Base

1,271.00
0.00
0.00 3,392,271.00

32,358.19

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,000.000 0.001,699.000000Local102.485000
16.578036 0.00 6.22Base

637.00
0.00
0.00 1,699,637.00

16,584.25
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MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

1,000.000 0.001,668.000000Local102.370000
16.293836 0.00 6.11Base

625.00
0.00
0.00 1,668,625.00

16,299.94
664253002 Total

2,533.00 0.000.00 6,760,533.004,000.000 Local

0.00 24.45 0.00 65,242.38Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664256005 NIPPON STEEL + SUMITOMO META 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,200.000 0.002,025.771630Local104.835000
19.323429 0.00 66.66Base

6,988.00
0.00
0.00 18,644,087.00

177,842.20

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

2,400.000 0.001,908.604167Local102.485000
18.623254 0.00 16.75Base

1,717.00
0.00
0.00 4,582,367.00

44,712.56

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,930.500000Local100.975000
19.118594 0.00 4.30Base

434.00
0.00
0.00 1,158,734.00

11,475.45
664256005 Total

9,139.00 0.000.00 24,385,188.0012,200.000 Local

0.00 87.71 0.00 234,030.21Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664268000 NIHON UNISYS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,500.000 0.001,365.888889Local104.835000
13.028940 0.00 21.98Base

2,304.00
0.00
0.00 6,148,804.00

58,652.21

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,376.750000Local100.975000
13.634563 0.00 2.04Base

206.00
0.00
0.00 550,906.00

5,455.87
664268000 Total

2,510.00 0.000.00 6,699,710.004,900.000 Local

0.00 24.02 0.00 64,108.08Base
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP5664286002 NISSAN MOTOR CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

165,500.000 0.001,034.572798Local104.835000
9.868582 0.00 489.97Base

51,366.00
0.00
0.00 171,273,164.00

1,633,740.30

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 02 Aug 2016

31,700.000 0.001,029.307571Local104.835000
9.818358 0.00 116.71Base

12,235.00
0.00
0.00 32,641,285.00

311,358.66

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,700.000 0.001,020.293529Local100.975000
10.104417 0.00 6.44Base

650.00
0.00
0.00 1,735,149.00

17,183.95
664286002 Total

64,251.00 0.000.00 205,649,598.00198,900.000 Local

0.00 613.12 0.00 1,962,282.91Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664290004 NISSAN SHATAI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,800.000 0.001,027.578684Local104.835000
9.801867 0.00 13.96Base

1,464.00
0.00
0.00 3,906,263.00

37,261.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,300.000 0.001,026.538462Local102.485000
10.016475 0.00 4.88Base

500.00
0.00
0.00 1,335,000.00

13,026.30

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

1,300.000 0.00991.346154Local102.370000
9.683952 0.00 4.72Base

483.00
0.00
0.00 1,289,233.00

12,593.86

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

700.000 0.00974.284286Local100.975000
9.648767 0.00 2.53Base

255.00
0.00
0.00 682,254.00

6,756.66
664290004 Total

2,702.00 0.000.00 7,212,750.007,100.000 Local

0.00 26.09 0.00 69,637.88Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664292000 NISSHINBO HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

10,200.000 0.00977.029314Local104.835000
9.319686 0.00 35.65Base

3,737.00
0.00
0.00 9,969,436.00

95,096.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,300.000 0.00971.615385Local100.975000
9.622336 0.00 4.68Base

473.00
0.00
0.00 1,263,573.00

12,513.72
664292000 Total

4,210.00 0.000.00 11,233,009.0011,500.000 Local

0.00 40.33 0.00 107,610.17Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664296001 NISHI NIPPON RAILROAD CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,000.000 0.00542.450000Local104.835000
5.174322 0.00 38.80Base

4,068.00
0.00
0.00 10,853,068.00

103,525.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00537.000000Local102.485000
5.239791 0.00 11.79Base

1,208.00
0.00
0.00 3,223,208.00

31,450.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00525.000000Local100.975000
5.199307 0.00 3.89Base

393.00
0.00
0.00 1,050,393.00

10,402.51
664296001 Total

5,669.00 0.000.00 15,126,669.0028,000.000 Local

0.00 54.48 0.00 145,378.27Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664302007 NISSIN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00308.166667Local104.835000
2.939540 0.00 6.61Base

693.00
0.00
0.00 1,849,693.00

17,643.85

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664310000 NOMURA HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

33,000.000 0.00418.895182Local104.835000
3.995757 0.00 49.44Base

5,183.00
0.00
0.00 13,828,724.00

131,909.42
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

36.000 0.00416.888889Local102.485000
4.067804 0.00 0.05Base

5.00
0.00
0.00 15,013.00

146.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,500.000 0.00442.800000Local100.975000
4.385244 0.00 4.11Base

415.00
0.00
0.00 1,107,415.00

10,967.22
664310000 Total

5,603.00 0.000.00 14,951,152.0035,536.000 Local

0.00 53.60 0.00 143,023.13Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664328002 NITTO KOGYO CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

15,000.000 0.001,397.000000Local105.984999
13.181111 0.00 0.00Base

0.00
0.00
0.00 20,955,000.00

197,716.66

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664354008 NIPPON SYNTHETIC CHEMICAL 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00615.750000Local104.835000
5.873516 0.00 8.80Base

923.00
0.00
0.00 2,463,923.00

23,502.87

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664356003 NIPPON THOMPSON CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,500.000 0.00339.377778Local104.835000
3.237256 0.00 5.46Base

572.00
0.00
0.00 1,527,772.00

14,573.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664364007 MITSUBISHI NICHIYU FORKLIFT 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.00608.130000Local104.835000
5.800830 0.00 5.00Base

524.00
0.00
0.00 1,399,223.00

13,346.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664368008 NOHMI BOSAI LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,700.000 0.001,520.176471Local104.835000
14.500658 0.00 9.24Base

969.00
0.00
0.00 2,585,269.00

24,660.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664389004 NORITZ CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.001,993.521304Local104.835000
19.015799 0.00 16.40Base

1,719.00
0.00
0.00 4,586,818.00

43,752.74
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5664396009 NIPPON YUSEN KK 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00176.000000Local100.975000
1.743006 0.00 0.65Base

66.00
0.00
0.00 176,066.00

1,743.66

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664401007 ZEON CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00842.357071Local104.835000
8.035075 0.00 42.18Base

4,422.00
0.00
0.00 11,797,421.00

112,533.23

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00823.000000Local100.975000
8.150532 0.00 3.05Base

308.00
0.00
0.00 823,308.00

8,153.58
664401007 Total

4,730.00 0.000.00 12,620,729.0015,000.000 Local

0.00 45.23 0.00 120,686.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664480902 NITORI HOLDINGS CO LTD 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

1,700.000 0.0012,287.941176Local104.835000
117.212202 0.00 74.72Base

7,833.00
0.00
0.00 20,897,333.00

199,335.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0503 Aug 2016

400.000 0.0012,345.000000Local102.485000
120.456652 0.00 18.06Base

1,851.00
0.00
0.00 4,939,851.00

48,200.72

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0505 Aug 2016

100.000 0.0012,450.000000Local100.975000
123.297846 0.00 4.62Base

466.00
0.00
0.00 1,245,466.00

12,334.40
664480902 Total

10,150.00 0.000.00 27,082,650.002,200.000 Local

0.00 97.40 0.00 259,870.58Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664623006 NOMURA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,200.000 0.001,544.343750Local104.835000
14.731185 0.00 17.68Base

1,853.00
0.00
0.00 4,943,753.00

47,157.47
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5664656006 NIPPON CERAMIC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,043.268462Local104.835000
19.490327 0.00 9.50Base

996.00
0.00
0.00 2,657,245.00

25,346.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664668902 NITTA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,560.625000Local104.835000
24.425287 0.00 7.33Base

768.00
0.00
0.00 2,049,268.00

19,547.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

800.000 0.002,564.125000Local102.485000
25.019515 0.00 7.50Base

769.00
0.00
0.00 2,052,069.00

20,023.12
664668902 Total

1,537.00 0.000.00 4,101,337.001,600.000 Local

0.00 14.83 0.00 39,570.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 22 Jul 2016COMMON STOCK 22 Jul 2016

156,000.000 0.00357.000000Local105.984999
3.368401 0.00 0.00Base

0.00
0.00
0.00 55,692,000.00

525,470.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664889904 ORIENTAL LAND CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,300.000 0.006,400.954242Local104.835000
61.057416 0.00 75.56Base

7,921.00
0.00
0.00 21,131,070.00

201,565.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

800.000 0.006,403.125000Local102.485000
62.478655 0.00 18.73Base

1,920.00
0.00
0.00 5,124,420.00

50,001.66

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.006,379.000000Local100.975000
63.174053 0.00 2.37Base

239.00
0.00
0.00 638,139.00

6,319.77
664889904 Total

10,080.00 0.000.00 26,893,629.004,200.000 Local

0.00 96.66 0.00 257,886.46Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5665118006 NTN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

35,000.000 0.00337.371400Local104.835000
3.218118 0.00 42.23Base

4,427.00
0.00
0.00 11,812,426.00

112,676.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00331.000000Local100.975000
3.278039 0.00 3.68Base

372.00
0.00
0.00 993,372.00

9,837.80
665118006 Total

4,799.00 0.000.00 12,805,798.0038,000.000 Local

0.00 45.91 0.00 122,514.16Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665267902 MISAWA HOMES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,100.000 0.00748.476190Local104.835000
7.139564 0.00 5.62Base

589.00
0.00
0.00 1,572,389.00

14,998.70

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665562005 OSG CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,300.000 0.001,691.745873Local104.835000
16.137224 0.00 38.12Base

3,996.00
0.00
0.00 10,661,995.00

101,702.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

700.000 0.001,684.714286Local100.975000
16.684469 0.00 4.38Base

442.00
0.00
0.00 1,179,742.00

11,683.51
665562005 Total

4,438.00 0.000.00 11,841,737.007,000.000 Local

0.00 42.50 0.00 113,386.14Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665610002 ODAKYU ELECTRIC RAILWAY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.001,211.750000Local104.835000
11.558640 0.00 34.67Base

3,635.00
0.00
0.00 9,697,635.00

92,503.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

397.000 0.001,212.000000Local102.485000
11.826121 0.00 1.76Base

180.00
0.00
0.00 481,344.00

4,696.73
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665610002 Total

3,815.00 0.000.00 10,178,979.008,397.000 Local

0.00 36.43 0.00 97,200.52Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665640009 OBAYASHI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,300.000 0.001,125.608947Local104.835000
10.736958 0.00 53.54Base

5,613.00
0.00
0.00 14,976,212.00

142,855.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,511.000 0.001,121.819425Local102.485000
10.946182 0.00 14.41Base

1,477.00
0.00
0.00 3,940,185.00

38,446.46

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

400.000 0.001,112.500000Local100.975000
11.017579 0.00 1.64Base

166.00
0.00
0.00 445,166.00

4,408.68
665640009 Total

7,256.00 0.000.00 19,361,563.0017,211.000 Local

0.00 69.59 0.00 185,710.22Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665648002 OGAKI KYORITSU BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

22,000.000 0.00321.090864Local104.835000
3.062821 0.00 25.26Base

2,648.00
0.00
0.00 7,066,647.00

67,407.33

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00336.500000Local100.975000
3.332508 0.00 2.50Base

252.00
0.00
0.00 673,252.00

6,667.51
665648002 Total

2,900.00 0.000.00 7,739,899.0024,000.000 Local

0.00 27.76 0.00 74,074.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665753901 OILES CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,800.000 0.001,844.193889Local104.835000
17.591395 0.00 11.87Base

1,244.00
0.00
0.00 3,320,793.00

31,676.38
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5665754008 OITA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00313.125000Local104.835000
2.986836 0.00 8.96Base

939.00
0.00
0.00 2,505,939.00

23,903.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00322.666667Local102.485000
3.148428 0.00 3.54Base

363.00
0.00
0.00 968,363.00

9,448.83
665754008 Total

1,302.00 0.000.00 3,474,302.0011,000.000 Local

0.00 12.50 0.00 33,352.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665768008 OKI ELECTRIC INDUSTRY CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

38,000.000 0.00138.973684Local104.835000
1.325642 0.00 18.89Base

1,980.00
0.00
0.00 5,282,980.00

50,393.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

13,000.000 0.00138.923077Local102.485000
1.355545 0.00 6.61Base

677.00
0.00
0.00 1,806,677.00

17,628.70

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

13,000.000 0.00137.000000Local102.370000
1.338283 0.00 6.52Base

667.00
0.00
0.00 1,781,667.00

17,404.19

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

8,000.000 0.00135.337500Local100.975000
1.340307 0.00 4.02Base

406.00
0.00
0.00 1,083,106.00

10,726.48
665768008 Total

3,730.00 0.000.00 9,954,430.0072,000.000 Local

0.00 36.04 0.00 96,152.65Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5665770004 OJI HOLDINGS CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00423.000000Local100.975000
4.189156 0.00 1.56Base

158.00
0.00
0.00 423,158.00

4,190.72
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5665774006 OKABE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,900.000 0.00812.672069Local104.835000
7.751916 0.00 8.42Base

883.00
0.00
0.00 2,357,632.00

22,488.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665776001 OKAMOTO INDUSTRIES INC 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.001,064.250000Local104.835000
10.151667 0.00 15.22Base

1,596.00
0.00
0.00 4,258,596.00

40,621.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,048.000000Local100.975000
10.378807 0.00 3.89Base

393.00
0.00
0.00 1,048,393.00

10,382.70
665776001 Total

1,989.00 0.000.00 5,306,989.005,000.000 Local

0.00 19.11 0.00 51,004.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665778007 OKUMA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00768.500000Local104.835000
7.330567 0.00 27.48Base

2,881.00
0.00
0.00 7,687,881.00

73,333.15

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665780003 OKUMURA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

12,000.000 0.00608.333250Local104.835000
5.802769 0.00 26.11Base

2,737.00
0.00
0.00 7,302,736.00

69,659.33

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00591.000000Local100.975000
5.852934 0.00 4.39Base

443.00
0.00
0.00 1,182,443.00

11,710.26
665780003 Total

3,180.00 0.000.00 8,485,179.0014,000.000 Local

0.00 30.50 0.00 81,369.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665784005 OKAMURA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

5,500.000 0.001,057.163455Local104.835000
10.084070 0.00 20.79Base

2,180.00
0.00
0.00 5,816,579.00

55,483.18
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,066.375000Local100.975000
10.560782 0.00 3.16Base

319.00
0.00
0.00 853,419.00

8,451.79
665784005 Total

2,499.00 0.000.00 6,669,998.006,300.000 Local

0.00 23.95 0.00 63,934.97Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665794004 OKASAN SECURITIES GROUP INC 22 Jul 2016COMMON STOCK 22 Jul 2016

122,000.000 0.00526.000000Local105.985000
4.962966 0.00 0.00Base

0.00
0.00
0.00 64,172,000.00

605,481.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665795001 OKUWA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,049.000000Local104.835000
10.006200 0.00 7.50Base

786.00
0.00
0.00 2,098,786.00

20,019.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665805008 OKINAWA ELECTRIC POWER CO 22 Jul 2016COMMON STOCK 22 Jul 2016

25,900.000 0.002,137.000000Local105.985001
20.163231 0.00 0.00Base

0.00
0.00
0.00 55,348,300.00

522,227.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665880001 OLYMPUS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.003,629.285510Local104.835000
34.619025 0.00 63.60Base

6,668.00
0.00
0.00 17,790,167.00

169,696.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,441.000 0.003,586.245663Local102.485000
34.992883 0.00 18.90Base

1,937.00
0.00
0.00 5,169,717.00

50,443.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,480.000000Local100.975000
34.463976 0.00 2.58Base

261.00
0.00
0.00 696,261.00

6,895.38
665880001 Total

8,866.00 0.000.00 23,656,145.006,541.000 Local

0.00 85.08 0.00 227,035.86Base
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5665942009 OMRON CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.003,350.000000Local100.975000
33.176529 0.00 1.24Base

125.00
0.00
0.00 335,125.00

3,318.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665966008 HYAKUGO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

85,000.000 0.00375.000000Local105.984999
3.538237 0.00 0.00Base

0.00
0.00
0.00 31,875,000.00

300,750.11

CITIGROUP GLOBAL MARKETS INC. JPY/JP5665970000 HYAKUJUSHI BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.00319.062500Local104.835000
3.043473 0.00 18.26Base

1,914.00
0.00
0.00 5,106,914.00

48,713.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00335.333000Local102.485000
3.272020 0.00 3.68Base

377.00
0.00
0.00 1,006,376.00

9,819.74

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00339.500000Local100.975000
3.362218 0.00 2.52Base

254.00
0.00
0.00 679,254.00

6,726.95
665970000 Total

2,545.00 0.000.00 6,792,544.0021,000.000 Local

0.00 24.46 0.00 65,260.52Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666010004 ONO PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,100.000 0.003,835.380952Local104.835000
36.584928 0.00 28.81Base

3,020.00
0.00
0.00 8,057,320.00

76,857.16

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

9,400.000 0.003,760.957340Local104.835000
35.875016 0.00 101.16Base

10,605.00
0.00
0.00 35,363,604.00

337,326.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,886.666667Local100.975000
38.491376 0.00 4.33Base

437.00
0.00
0.00 1,166,437.00

11,551.74
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666010004 Total

14,062.00 0.000.00 44,587,361.0011,800.000 Local

0.00 134.30 0.00 425,735.21Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666020003 TAIHEIYO CEMENT CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00294.928571Local104.835000
2.813264 0.00 14.77Base

1,548.00
0.00
0.00 4,130,548.00

39,400.47

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00291.000000Local100.975000
2.881901 0.00 1.08Base

109.00
0.00
0.00 291,109.00

2,882.98
666020003 Total

1,657.00 0.000.00 4,421,657.0015,000.000 Local

0.00 15.85 0.00 42,283.45Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666091905 OPTEX CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.002,492.180909Local104.835000
23.772413 0.00 9.81Base

1,028.00
0.00
0.00 2,742,427.00

26,159.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666093901 OHSHO FOOD SERVICE CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.003,834.000000Local104.835000
36.571756 0.00 13.71Base

1,437.00
0.00
0.00 3,835,437.00

36,585.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666112008 ORIENT CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

35,000.000 0.00193.717086Local104.835000
1.847828 0.00 24.25Base

2,542.00
0.00
0.00 6,782,640.00

64,698.24

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

4,100.000 0.00189.533902Local100.975000
1.877038 0.00 2.88Base

291.00
0.00
0.00 777,380.00

7,698.74
666112008 Total

2,833.00 0.000.00 7,560,020.0039,100.000 Local

0.00 27.13 0.00 72,396.98Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5666114004 ORIX CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

16,000.000 0.001,451.934375Local104.835000
13.849710 0.00 83.09Base

8,711.00
0.00
0.00 23,239,661.00

221,678.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

4,330.000 0.001,458.219400Local102.485000
14.228613 0.00 23.10Base

2,367.00
0.00
0.00 6,316,457.00

61,632.99

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

900.000 0.001,438.443333Local100.975000
14.245539 0.00 4.80Base

485.00
0.00
0.00 1,295,084.00

12,825.79
666114004 Total

11,563.00 0.000.00 30,851,202.0021,230.000 Local

0.00 110.99 0.00 296,137.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666167002 DAIBIRU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,800.000 0.00974.710263Local104.835000
9.297565 0.00 13.24Base

1,388.00
0.00
0.00 3,705,287.00

35,343.99

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5666176003 OSAKA GAS CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00411.700000Local100.975000
4.077247 0.00 1.53Base

154.00
0.00
0.00 411,854.00

4,078.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666178009 OSAKA SODA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00431.000000Local104.835000
4.111222 0.00 7.71Base

808.00
0.00
0.00 2,155,808.00

20,563.82

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666184007 DAIHEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00512.500000Local104.835000
4.888635 0.00 14.66Base

1,537.00
0.00
0.00 4,101,537.00

39,123.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666209903 OSAKA STEEL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.001,821.550000Local104.835000
17.375399 0.00 6.51Base

683.00
0.00
0.00 1,822,233.00

17,381.91
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5666506001 OYO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

700.000 0.001,159.142857Local104.835000
11.056831 0.00 2.90Base

304.00
0.00
0.00 811,704.00

7,742.68

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

700.000 0.001,157.142857Local102.485000
11.290851 0.00 2.96Base

303.00
0.00
0.00 810,303.00

7,906.55
666506001 Total

607.00 0.000.00 1,622,007.001,400.000 Local

0.00 5.86 0.00 15,649.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666620000 PACIFIC INDUSTRIAL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,100.000 0.001,089.064194Local104.835000
10.388365 0.00 12.08Base

1,266.00
0.00
0.00 3,377,365.00

32,216.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666634001 PACIFIC METALS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,000.000 0.00281.166667Local104.835000
2.681992 0.00 12.07Base

1,265.00
0.00
0.00 3,375,265.00

32,195.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP5666773908 PARK24 CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.003,394.782174Local104.835000
32.382145 0.00 27.92Base

2,927.00
0.00
0.00 7,810,926.00

74,506.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.003,515.000000Local100.975000
34.810597 0.00 1.30Base

131.00
0.00
0.00 351,631.00

3,482.36
666773908 Total

3,058.00 0.000.00 8,162,557.002,400.000 Local

0.00 29.22 0.00 77,989.21Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5667058002 PARCO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,700.000 0.00858.587647Local104.835000
8.189895 0.00 5.22Base

547.00
0.00
0.00 1,460,146.00

13,928.04
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5667979900 TOKYO CENTURY CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.003,570.714286Local104.835000
34.060326 0.00 44.70Base

4,686.00
0.00
0.00 12,502,186.00

119,255.84

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,486.666667Local100.975000
34.529999 0.00 3.88Base

392.00
0.00
0.00 1,046,392.00

10,362.88
667979900 Total

5,078.00 0.000.00 13,548,578.003,800.000 Local

0.00 48.58 0.00 129,618.72Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668071905 SERIA CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,500.000 0.007,896.666667Local104.835000
75.324717 0.00 42.36Base

4,441.00
0.00
0.00 11,849,441.00

113,029.44

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

200.000 0.007,965.000000Local100.975000
78.880911 0.00 5.91Base

597.00
0.00
0.00 1,593,597.00

15,782.09
668071905 Total

5,038.00 0.000.00 13,443,038.001,700.000 Local

0.00 48.27 0.00 128,811.53Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668080005 PENTA OCEAN CONSTRUCTION CO 28 Jul 2016COMMON STOCK 02 Aug 2016

22,400.000 0.00614.209777Local104.835000
5.858824 0.00 49.21Base

5,159.00
0.00
0.00 13,763,458.00

131,286.86

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,700.000 0.00592.000000Local100.975000
5.862837 0.00 3.73Base

377.00
0.00
0.00 1,006,777.00

9,970.56
668080005 Total

5,536.00 0.000.00 14,770,235.0024,100.000 Local

0.00 52.94 0.00 141,257.42Base

Books Closed Prepared by State StreetPage 900



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668359904 HOKUHOKU FINANCIAL GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

99,000.000 0.00125.676798Local104.835000
1.198806 0.00 44.50Base

4,665.00
0.00
0.00 12,446,668.00

118,726.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

9,000.000 0.00135.000000Local100.975000
1.336965 0.00 4.51Base

455.00
0.00
0.00 1,215,455.00

12,037.19
668359904 Total

5,120.00 0.000.00 13,662,123.00108,000.000 Local

0.00 49.01 0.00 130,763.46Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668720907 TOKYU REIT INC 28 Jul 2016 0.53REIT 02 Aug 2016

76.000 0.00149,265.789474Local104.835000
1,423.816373 0.00 40.58Base

4,254.00
0.00
0.00 11,348,454.00

108,250.62

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.5405 Aug 2016

6.000 0.00144,633.166667Local100.975000
1,432.366097 0.00 3.22Base

325.00
0.00
0.00 868,124.00

8,597.42
668720907 Total

4,579.00 0.000.00 12,216,578.0082.000 Local

0.00 43.80 0.00 116,848.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668721905 ALFRESA HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,400.000 0.002,231.555556Local104.835000
21.286360 0.00 43.10Base

4,518.00
0.00
0.00 12,054,918.00

114,989.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

700.000 0.002,232.284286Local102.485000
21.781571 0.00 5.71Base

585.00
0.00
0.00 1,563,184.00

15,252.81

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

700.000 0.002,240.570000Local102.370000
21.886979 0.00 5.74Base

588.00
0.00
0.00 1,568,987.00

15,326.63
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,322.000000Local100.975000
22.995791 0.00 0.86Base

87.00
0.00
0.00 232,287.00

2,300.44
668721905 Total

5,778.00 0.000.00 15,419,376.006,900.000 Local

0.00 55.41 0.00 147,869.32Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668724909 COMSYS HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,900.000 0.001,764.521594Local104.835000
16.831417 0.00 43.54Base

4,565.00
0.00
0.00 12,179,764.00

116,180.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.001,712.221667Local102.485000
16.707047 0.00 11.27Base

1,155.00
0.00
0.00 3,083,154.00

30,083.95

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

700.000 0.001,699.714286Local100.975000
16.833021 0.00 4.42Base

446.00
0.00
0.00 1,190,246.00

11,787.53
668724909 Total

6,166.00 0.000.00 16,453,164.009,400.000 Local

0.00 59.23 0.00 158,051.80Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5668757909 NABTESCO CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,776.000000Local100.975000
27.491953 0.00 1.03Base

104.00
0.00
0.00 277,704.00

2,750.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668799901 HAZAMA ANDO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,800.000 0.00626.891232Local104.835000
5.979789 0.00 30.94Base

3,244.00
0.00
0.00 8,654,343.00

82,552.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,300.000 0.00626.230769Local100.975000
6.201840 0.00 3.02Base

305.00
0.00
0.00 814,405.00

8,065.41

Books Closed Prepared by State StreetPage 902



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

668799901 Total

3,549.00 0.000.00 9,468,748.0015,100.000 Local

0.00 33.96 0.00 90,617.45Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668808900 PIGEON CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,200.000 0.002,514.548472Local104.835000
23.985773 0.00 64.76Base

6,789.00
0.00
0.00 18,111,538.00

172,762.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.002,564.832778Local102.485000
25.026421 0.00 16.89Base

1,731.00
0.00
0.00 4,618,430.00

45,064.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.002,570.666667Local100.975000
25.458447 0.00 5.72Base

578.00
0.00
0.00 1,542,978.00

15,280.79
668808900 Total

9,098.00 0.000.00 24,272,946.009,600.000 Local

0.00 87.37 0.00 233,107.56Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668814908 MELCO HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.002,808.666667Local104.835000
26.791307 0.00 9.03Base

947.00
0.00
0.00 2,528,747.00

24,121.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668874001 PIONEER CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

26,100.000 0.00190.011494Local104.835000
1.812481 0.00 17.73Base

1,859.00
0.00
0.00 4,961,159.00

47,323.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668935901 TOKYU CONSTRUCTION CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,600.000 0.001,046.984697Local104.835000
9.986977 0.00 24.72Base

2,591.00
0.00
0.00 6,912,690.00

65,938.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

600.000 0.001,060.831667Local100.975000
10.505884 0.00 2.36Base

238.00
0.00
0.00 636,737.00

6,305.89
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668935901 Total

2,829.00 0.000.00 7,549,427.007,200.000 Local

0.00 27.08 0.00 72,244.65Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5668953904 KAKAKU.COM INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,200.000 0.002,067.322581Local104.835000
19.719775 0.00 45.84Base

4,806.00
0.00
0.00 12,822,206.00

122,308.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,162.000000Local100.975000
21.411240 0.00 0.80Base

81.00
0.00
0.00 216,281.00

2,141.93
668953904 Total

4,887.00 0.000.00 13,038,487.006,300.000 Local

0.00 46.64 0.00 124,450.38Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5669270902 PLENUS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,798.125000Local104.835000
17.151953 0.00 10.28Base

1,078.00
0.00
0.00 2,878,078.00

27,453.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP5669360901 GLOBAL ONE REIT 28 Jul 2016 1.46REIT 02 Aug 2016

16.000 0.00407,093.750000Local104.835000
3,883.185482 0.00 23.29Base

2,442.00
0.00
0.00 6,515,942.00

62,154.26

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.5205 Aug 2016

1.000 0.00410,000.000000Local100.975000
4,060.410993 0.00 1.52Base

153.00
0.00
0.00 410,153.00

4,061.93
669360901 Total

2,595.00 0.000.00 6,926,095.0017.000 Local

0.00 24.81 0.00 66,216.19Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5670100007 PRESS KOGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,400.000 0.00377.716081Local104.835000
3.602958 0.00 10.00Base

1,048.00
0.00
0.00 2,796,147.00

26,671.88
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5670340009 PRIMA MEAT PACKERS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,000.000 0.00324.000000Local104.835000
3.090571 0.00 12.74Base

1,336.00
0.00
0.00 3,565,336.00

34,009.02

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00341.000000Local100.975000
3.377074 0.00 2.53Base

255.00
0.00
0.00 682,255.00

6,756.67
670340009 Total

1,591.00 0.000.00 4,247,591.0013,000.000 Local

0.00 15.27 0.00 40,765.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5671140903 ONCOTHERAPY SCIENCE INC 28 Jul 2016COMMON STOCK 02 Aug 2016

9,700.000 0.00250.422680Local104.835000
2.388732 0.00 8.68Base

910.00
0.00
0.00 2,430,010.00

23,179.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP5671169902 JAPAN PETROLEUM EXPLORATION 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,600.000 0.002,119.807692Local104.835000
20.220420 0.00 19.71Base

2,066.00
0.00
0.00 5,513,566.00

52,592.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP5671318905 DAIKOKUTENBUSSAN CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

500.000 0.004,610.000000Local104.835000
43.973864 0.00 8.24Base

864.00
0.00
0.00 2,305,864.00

21,995.17

CITIGROUP GLOBAL MARKETS INC. JPY/JP5671407906 DIP CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.003,120.000000Local104.835000
29.761053 0.00 27.90Base

2,925.00
0.00
0.00 7,802,925.00

74,430.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,152.500000Local100.975000
31.220599 0.00 2.34Base

236.00
0.00
0.00 630,736.00

6,246.46
671407906 Total

3,161.00 0.000.00 8,433,661.002,700.000 Local

0.00 30.24 0.00 80,676.99Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5671450005 KEWPIE CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,000.000 0.003,173.714286Local104.835000
30.273423 0.00 79.47Base

8,331.00
0.00
0.00 22,224,331.00

211,993.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.003,137.500000Local102.485000
30.614236 0.00 20.66Base

2,117.00
0.00
0.00 5,649,617.00

55,126.28

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.003,170.000000Local100.975000
31.393909 0.00 5.88Base

594.00
0.00
0.00 1,585,594.00

15,702.84
671450005 Total

11,042.00 0.000.00 29,459,542.009,300.000 Local

0.00 106.01 0.00 282,822.55Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5671497907 TOCALO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.002,017.545455Local104.835000
19.244961 0.00 7.94Base

832.00
0.00
0.00 2,220,132.00

21,177.39

CITIGROUP GLOBAL MARKETS INC. JPY/JP5672100005 RAITO KOGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,600.000 0.001,197.833056Local104.835000
11.425889 0.00 15.42Base

1,617.00
0.00
0.00 4,313,816.00

41,148.62

CITIGROUP GLOBAL MARKETS INC. JPY/JP5672193901 ARCS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,615.052105Local104.835000
24.944457 0.00 17.77Base

1,863.00
0.00
0.00 4,970,462.00

47,412.24

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

600.000 0.002,625.331667Local102.485000
25.616741 0.00 5.76Base

590.00
0.00
0.00 1,575,789.00

15,375.80

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

700.000 0.002,607.570000Local102.370000
25.472013 0.00 6.68Base

684.00
0.00
0.00 1,825,983.00

17,837.09
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,601.666667Local100.975000
25.765453 0.00 2.89Base

292.00
0.00
0.00 780,792.00

7,732.53
672193901 Total

3,429.00 0.000.00 9,153,026.003,500.000 Local

0.00 33.10 0.00 88,357.66Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5672383908 UNITED URBAN INVESTMENT CORP 28 Jul 2016 0.68REIT 02 Aug 2016

63.000 0.00189,953.158730Local104.835000
1,811.925013 0.00 42.80Base

4,487.00
0.00
0.00 11,971,536.00

114,194.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.7003 Aug 2016

16.000 0.00191,171.875000Local102.485000
1,865.364444 0.00 11.19Base

1,147.00
0.00
0.00 3,059,897.00

29,857.02

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.7005 Aug 2016

2.000 0.00188,550.000000Local100.975000
1,867.293885 0.00 1.40Base

141.00
0.00
0.00 377,241.00

3,735.98
672383908 Total

5,775.00 0.000.00 15,408,674.0081.000 Local

0.00 55.39 0.00 147,787.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5672767902 TOSHO CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

400.000 0.004,338.750000Local104.835000
41.386464 0.00 6.20Base

650.00
0.00
0.00 1,736,150.00

16,560.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

200.000 0.004,460.000000Local102.485000
43.518564 0.00 3.26Base

334.00
0.00
0.00 892,334.00

8,706.97
672767902 Total

984.00 0.000.00 2,628,484.00600.000 Local

0.00 9.46 0.00 25,267.76Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5672911906 RICOH LEASING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,665.832500Local104.835000
25.428841 0.00 11.44Base

1,199.00
0.00
0.00 3,200,198.00

30,526.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5672955903 MORI TRUST SOGO REIT INC 28 Jul 2016 0.68REIT 02 Aug 2016

64.000 0.00190,114.062500Local104.835000
1,813.459842 0.00 43.52Base

4,562.00
0.00
0.00 12,171,862.00

116,104.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.6903 Aug 2016

9.000 0.00189,177.777778Local102.485000
1,845.906989 0.00 6.23Base

638.00
0.00
0.00 1,703,238.00

16,619.39

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.6804 Aug 2016

8.000 0.00186,900.000000Local102.370000
1,825.730194 0.00 5.47Base

560.00
0.00
0.00 1,495,760.00

14,611.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.6805 Aug 2016

6.000 0.00182,333.166667Local100.975000
1,805.725840 0.00 4.06Base

410.00
0.00
0.00 1,094,409.00

10,838.42
672955903 Total

6,170.00 0.000.00 16,465,269.0087.000 Local

0.00 59.28 0.00 158,174.07Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5673093902 SHINSEI BANK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

31,000.000 0.00146.419387Local104.835000
1.396665 0.00 16.24Base

1,702.00
0.00
0.00 4,540,703.00

43,312.85

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

682.000 0.00144.000000Local102.485000
1.405084 0.00 0.35Base

36.00
0.00
0.00 98,244.00

958.62

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00161.000000Local100.975000
1.594454 0.00 0.59Base

60.00
0.00
0.00 161,060.00

1,595.05
673093902 Total
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SSGA MSCI ACWI US INDEXPurchase Report by Report Date
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Base Currency: USD - US DOLLAR

July 1, 2016
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,798.00 0.000.00 4,800,007.0032,682.000 Local

0.00 17.18 0.00 45,866.52Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5673220000 RENGO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00675.035643Local104.835000
6.439029 0.00 33.80Base

3,543.00
0.00
0.00 9,454,042.00

90,180.21

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00690.500000Local100.975000
6.838326 0.00 5.12Base

517.00
0.00
0.00 1,381,517.00

13,681.77
673220000 Total

4,060.00 0.000.00 10,835,559.0016,000.000 Local

0.00 38.92 0.00 103,861.98Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5673582904 TOSEI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,600.000 0.00823.768846Local104.835000
7.857765 0.00 7.66Base

803.00
0.00
0.00 2,142,602.00

20,437.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5673822003 RICOH CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

500.000 0.00920.200000Local100.975000
9.113147 0.00 1.70Base

172.00
0.00
0.00 460,272.00

4,558.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP5673994000 RIKEN VITAMIN CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

400.000 0.004,773.750000Local104.835000
45.535842 0.00 6.83Base

716.00
0.00
0.00 1,910,216.00

18,221.17

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

300.000 0.004,803.330000Local102.485000
46.868615 0.00 5.27Base

540.00
0.00
0.00 1,441,539.00

14,065.85
673994000 Total

1,256.00 0.000.00 3,351,755.00700.000 Local

0.00 12.10 0.00 32,287.02Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674020003 RIKEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016
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7,000.000 0.00358.857000Local104.835000
3.423065 0.00 8.98Base

941.00
0.00
0.00 2,512,940.00

23,970.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674063904 RINGER HUT CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.002,319.500000Local104.835000
22.125244 0.00 11.61Base

1,217.00
0.00
0.00 3,248,517.00

30,986.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674084900 RISO KAGAKU CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.001,410.473684Local104.835000
13.454225 0.00 9.58Base

1,004.00
0.00
0.00 2,680,904.00

25,572.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674215900 ARDEPRO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,500.000 0.00117.231579Local104.835000
1.118248 0.00 3.98Base

417.00
0.00
0.00 1,114,117.00

10,627.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674388905 JAPAN EXCHANGE GROUP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,800.000 0.001,411.567797Local104.835000
13.464662 0.00 59.58Base

6,246.00
0.00
0.00 16,662,746.00

158,942.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

3,000.000 0.001,459.633000Local102.485000
14.242406 0.00 16.02Base

1,642.00
0.00
0.00 4,380,541.00

42,743.24

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,448.000000Local100.975000
14.340183 0.00 2.15Base

217.00
0.00
0.00 579,417.00

5,738.22
674388905 Total

8,105.00 0.000.00 21,622,704.0015,200.000 Local

0.00 77.75 0.00 207,424.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674405907 FRANCE BED HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.00918.582500Local104.835000
8.762174 0.00 3.94Base

413.00
0.00
0.00 1,102,712.00

10,518.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016
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700.000 0.00918.284286Local102.485000
8.960182 0.00 2.35Base

241.00
0.00
0.00 643,040.00

6,274.48
674405907 Total

654.00 0.000.00 1,745,752.001,900.000 Local

0.00 6.29 0.00 16,793.03Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674425905 GS YUASA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

29,000.000 0.00432.069000Local104.835000
4.121419 0.00 44.81Base

4,698.00
0.00
0.00 12,534,699.00

119,565.98

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00396.666667Local100.975000
3.928365 0.00 4.42Base

446.00
0.00
0.00 1,190,446.00

11,789.51
674425905 Total

5,144.00 0.000.00 13,725,145.0032,000.000 Local

0.00 49.23 0.00 131,355.49Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674429907 T+D HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

8,600.000 0.00985.777791Local104.835000
9.403136 0.00 30.32Base

3,179.00
0.00
0.00 8,480,868.00

80,897.30

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

400.000 0.001,051.500000Local100.975000
10.413469 0.00 1.55Base

157.00
0.00
0.00 420,757.00

4,166.94
674429907 Total

3,336.00 0.000.00 8,901,625.009,000.000 Local

0.00 31.87 0.00 85,064.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674454905 MITSUBISHI SHOKUHIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,828.291667Local104.835000
26.978506 0.00 12.13Base

1,272.00
0.00
0.00 3,395,222.00

32,386.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674467907 T GAIA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.001,585.631579Local104.835000 1,129.00 0.00 3,013,829.00
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15.125021 0.00 10.77Base 0.00 28,748.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674574900 ROCK FIELD CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,510.750000Local104.835000
14.410741 0.00 8.64Base

906.00
0.00
0.00 2,418,106.00

23,065.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674705900 RIGHT ON CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,100.000 0.001,120.909091Local104.835000
10.692127 0.00 4.41Base

462.00
0.00
0.00 1,233,462.00

11,765.75

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5674720008 ROHM CO LTD 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

100.000 0.004,365.000000Local100.975000
43.228522 0.00 1.61Base

163.00
0.00
0.00 436,663.00

4,324.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP5674736004 ROHTO PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,700.000 0.001,748.000000Local104.835000
16.673821 0.00 48.14Base

5,047.00
0.00
0.00 13,464,647.00

128,436.56

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,792.500000Local100.975000
17.751919 0.00 3.99Base

403.00
0.00
0.00 1,075,903.00

10,655.14
674736004 Total

5,450.00 0.000.00 14,540,550.008,300.000 Local

0.00 52.13 0.00 139,091.70Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5675359905 YELLOW HAT LIMITED 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,293.562500Local104.835000
21.877832 0.00 6.56Base

688.00
0.00
0.00 1,835,538.00

17,508.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

300.000 0.002,327.000000Local102.485000
22.705762 0.00 2.55Base

261.00
0.00
0.00 698,361.00

6,814.28
675359905 Total

949.00 0.000.00 2,533,899.001,100.000 Local
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0.00 9.11 0.00 24,323.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5675458004 ROYAL HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.001,922.772273Local104.835000
18.340938 0.00 15.13Base

1,586.00
0.00
0.00 4,231,685.00

40,365.19

CITIGROUP GLOBAL MARKETS INC. JPY/JP5675845903 RYOHIN KEIKAKU CO LTD 28 Jul 2016 0.08COMMON STOCK 02 Aug 2016

900.000 0.0022,202.221111Local104.835000
211.782526 0.00 71.47Base

7,493.00
0.00
0.00 19,989,492.00

190,675.75

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0803 Aug 2016

200.000 0.0022,375.000000Local102.485000
218.324633 0.00 16.37Base

1,678.00
0.00
0.00 4,476,678.00

43,681.30
675845903 Total

9,171.00 0.000.00 24,466,170.001,100.000 Local

0.00 87.84 0.00 234,357.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676290000 RYOBI LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00477.300000Local104.835000
4.552869 0.00 17.06Base

1,789.00
0.00
0.00 4,774,789.00

45,545.75

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00472.500000Local100.975000
4.679376 0.00 3.51Base

354.00
0.00
0.00 945,354.00

9,362.26
676290000 Total

2,143.00 0.000.00 5,720,143.0012,000.000 Local

0.00 20.57 0.00 54,908.01Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676320005 RYOSAN CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

14,500.000 0.003,260.000000Local105.985000
30.759070 0.00 0.00Base

0.00
0.00
0.00 47,270,000.00

446,006.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,037.500000Local100.975000 227.00 0.00 607,727.00
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30.081703 0.00 2.25Base 0.00 6,018.59
676320005 Total

227.00 0.000.00 47,877,727.0014,700.000 Local

0.00 2.25 0.00 452,025.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676341001 RYOYO ELECTRO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,700.000 0.001,260.411765Local104.835000
12.022815 0.00 7.66Base

803.00
0.00
0.00 2,143,503.00

20,446.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676394000 SEIKAGAKU CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,900.000 0.001,671.206897Local104.835000
15.941307 0.00 17.33Base

1,817.00
0.00
0.00 4,848,317.00

46,247.12

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676396005 SMC CORP 28 Jul 2016 0.10COMMON STOCK 02 Aug 2016

200.000 0.0027,063.750000Local104.835000
258.155673 0.00 19.35Base

2,029.00
0.00
0.00 5,414,779.00

51,650.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.1003 Aug 2016

95.000 0.0027,005.000000Local102.485000
263.501976 0.00 9.39Base

962.00
0.00
0.00 2,566,437.00

25,042.07
676396005 Total

2,991.00 0.000.00 7,981,216.00295.000 Local

0.00 28.74 0.00 76,692.56Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676720006 SOTETSU HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

26,000.000 0.00573.173077Local104.835000
5.467383 0.00 53.30Base

5,588.00
0.00
0.00 14,908,088.00

142,205.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00560.000000Local102.485000
5.464214 0.00 12.29Base

1,260.00
0.00
0.00 3,361,260.00

32,797.58

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00579.500000Local100.975000 434.00 0.00 1,159,434.00
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5.739044 0.00 4.30Base 0.00 11,482.39
676720006 Total

7,282.00 0.000.00 19,428,782.0034,000.000 Local

0.00 69.89 0.00 186,485.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676843907 SAKAI MOVING SERVICE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,356.875000Local104.835000
22.481757 0.00 6.74Base

707.00
0.00
0.00 1,886,207.00

17,992.15

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676940000 SAKAI CHEMICAL INDUSTRY CO 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00283.642857Local104.835000
2.705612 0.00 7.10Base

744.00
0.00
0.00 1,986,244.00

18,946.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676981004 SAKATA SEED CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.002,536.416667Local104.835000
24.194369 0.00 21.77Base

2,282.00
0.00
0.00 6,089,682.00

58,088.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5676983000 SAKATA INX CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.001,302.318182Local104.835000
12.422551 0.00 10.24Base

1,074.00
0.00
0.00 2,866,174.00

27,339.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,100.000 0.001,307.453636Local102.485000
12.757512 0.00 5.26Base

539.00
0.00
0.00 1,438,738.00

14,038.52
676983000 Total

1,613.00 0.000.00 4,304,912.003,300.000 Local

0.00 15.50 0.00 41,378.38Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5677062903 SOFTBANK GROUP CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

16,889.000 0.005,370.812896Local104.835000
51.231105 0.00 259.57Base

27,212.00
0.00
0.00 90,734,871.00

865,501.70

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0202 Aug 2016

3,600.000 0.005,372.971944Local104.835000 7,253.00 0.00 19,349,952.00
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51.251700 0.00 69.18Base 0.00 184,575.30

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

700.000 0.005,949.570000Local100.975000
58.921218 0.00 15.46Base

1,561.00
0.00
0.00 4,166,260.00

41,260.31
677062903 Total

36,026.00 0.000.00 114,251,083.0021,189.000 Local

0.00 344.21 0.00 1,091,337.31Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677280000 SAN AI OIL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00693.087500Local104.835000
6.611222 0.00 9.91Base

1,039.00
0.00
0.00 2,773,389.00

26,454.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677285009 SAN IN GODO BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

38,600.000 0.00718.000000Local105.985001
6.774544 0.00 0.00Base

0.00
0.00
0.00 27,714,800.00

261,497.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,100.000 0.00761.090000Local100.975000
7.537410 0.00 3.10Base

313.00
0.00
0.00 837,512.00

8,294.25
677285009 Total

313.00 0.000.00 28,552,312.0039,700.000 Local

0.00 3.10 0.00 269,791.63Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677465007 SANGETSU CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,600.000 0.002,006.021522Local104.835000
19.135036 0.00 33.00Base

3,460.00
0.00
0.00 9,231,159.00

88,054.17

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,979.400000Local100.975000
19.602872 0.00 3.67Base

371.00
0.00
0.00 990,071.00

9,805.11
677465007 Total

3,831.00 0.000.00 10,221,230.005,100.000 Local

0.00 36.67 0.00 97,859.28Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5677478000 SANKEN ELECTRIC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.00362.000000Local104.835000
3.453045 0.00 11.65Base

1,221.00
0.00
0.00 3,259,221.00

31,089.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677482002 SANKI ENGINEERING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.00886.956087Local104.835000
8.460496 0.00 7.29Base

764.00
0.00
0.00 2,040,763.00

19,466.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,300.000 0.00888.153077Local102.485000
8.666176 0.00 4.22Base

432.00
0.00
0.00 1,155,031.00

11,270.24
677482002 Total

1,196.00 0.000.00 3,195,794.003,600.000 Local

0.00 11.51 0.00 30,736.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677498008 SHINKO PLANTECH CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00756.466667Local104.835000
7.215784 0.00 8.12Base

851.00
0.00
0.00 2,270,251.00

21,655.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677518003 SANDEN HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

33,000.000 0.00291.000000Local105.985002
2.745672 0.00 0.00Base

0.00
0.00
0.00 9,603,000.00

90,607.16

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677530008 SANKYO TATEYAMA INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.001,549.921053Local104.835000
14.784385 0.00 10.53Base

1,104.00
0.00
0.00 2,945,954.00

28,100.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677538001 SANKYU INC 28 Jul 2016COMMON STOCK 02 Aug 2016

21,000.000 0.00572.142857Local104.835000
5.457556 0.00 42.97Base

4,505.00
0.00
0.00 12,019,505.00

114,651.64

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00574.000000Local100.975000
5.684575 0.00 4.26Base

430.00
0.00
0.00 1,148,430.00

11,373.41
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677538001 Total

4,935.00 0.000.00 13,167,935.0023,000.000 Local

0.00 47.23 0.00 126,025.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677543001 SANKYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,098.000 0.003,745.704957Local104.835000
35.729527 0.00 28.10Base

2,946.00
0.00
0.00 7,861,435.00

74,988.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677634008 SANRIO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,000.000 0.001,830.425000Local104.835000
17.460056 0.00 26.18Base

2,745.00
0.00
0.00 7,324,445.00

69,866.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,771.600000Local100.975000
17.544937 0.00 3.29Base

332.00
0.00
0.00 886,132.00

8,775.76
677634008 Total

3,077.00 0.000.00 8,210,577.004,500.000 Local

0.00 29.47 0.00 78,642.17Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677660003 SANTEN PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

13,200.000 0.001,690.590833Local104.835000
16.126206 0.00 79.82Base

8,368.00
0.00
0.00 22,324,167.00

212,945.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,700.000 0.001,695.528824Local102.485000
16.544166 0.00 10.54Base

1,080.00
0.00
0.00 2,883,479.00

28,135.62

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

1,700.000 0.001,731.176471Local102.370000
16.910975 0.00 10.77Base

1,103.00
0.00
0.00 2,944,103.00

28,759.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,706.330000Local100.975000
16.898539 0.00 1.89Base

191.00
0.00
0.00 512,090.00

5,071.45
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677660003 Total

10,742.00 0.000.00 28,663,839.0016,900.000 Local

0.00 103.02 0.00 274,912.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677678005 SANWA HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,200.000 0.001,027.242348Local104.835000
9.798658 0.00 48.50Base

5,084.00
0.00
0.00 13,564,683.00

129,390.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,700.000 0.001,046.941176Local102.485000
10.215555 0.00 6.51Base

667.00
0.00
0.00 1,780,467.00

17,372.95

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

1,700.000 0.001,030.764118Local102.370000
10.069006 0.00 6.42Base

657.00
0.00
0.00 1,752,956.00

17,123.73

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,300.000 0.00989.307692Local100.975000
9.797551 0.00 4.77Base

482.00
0.00
0.00 1,286,582.00

12,741.59
677678005 Total

6,890.00 0.000.00 18,384,688.0017,900.000 Local

0.00 66.20 0.00 176,629.06Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677680001 SANYO CHEMICAL INDUSTRIES 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00889.800000Local104.835000
8.487623 0.00 15.91Base

1,668.00
0.00
0.00 4,450,668.00

42,454.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677688004 SANYO SHOKAI LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00202.125000Local104.835000
1.928030 0.00 5.78Base

606.00
0.00
0.00 1,617,606.00

15,430.02

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677690000 SAPPORO HOLDINGS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,400.000 0.002,911.840682Local104.835000
27.775463 0.00 45.82Base

4,804.00
0.00
0.00 12,816,903.00

122,257.86
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,100.000 0.002,859.271818Local102.485000
27.899418 0.00 11.50Base

1,179.00
0.00
0.00 3,146,378.00

30,700.86

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,841.250000Local100.975000
28.138153 0.00 4.22Base

426.00
0.00
0.00 1,136,926.00

11,259.48
677690000 Total

6,409.00 0.000.00 17,100,207.005,900.000 Local

0.00 61.54 0.00 164,218.20Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677697005 SANYO DENKI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00485.000000Local104.835000
4.626318 0.00 5.20Base

545.00
0.00
0.00 1,455,545.00

13,884.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677706004 SANYO SPECIAL STEEL CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

33,000.000 0.00544.000000Local105.985000
5.132802 0.00 0.00Base

0.00
0.00
0.00 17,952,000.00

169,382.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP5677757007 SATO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,323.300000Local104.835000
22.161492 0.00 16.62Base

1,742.00
0.00
0.00 4,648,342.00

44,339.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5678209909 MEDIPAL HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,800.000 0.001,679.717821Local104.835000
16.022491 0.00 46.86Base

4,913.00
0.00
0.00 13,106,712.00

125,022.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,852.000000Local100.975000
18.341174 0.00 0.68Base

69.00
0.00
0.00 185,269.00

1,834.80
678209909 Total

4,982.00 0.000.00 13,291,981.007,900.000 Local

0.00 47.54 0.00 126,857.09Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5678495904 SAWAI PHARMACEUTICAL CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

2,100.000 0.008,055.238095Local104.835000
76.837298 0.00 60.50Base

6,343.00
0.00
0.00 16,922,343.00

161,418.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

300.000 0.008,093.330000Local102.485000
78.970874 0.00 8.88Base

910.00
0.00
0.00 2,428,909.00

23,700.14

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0304 Aug 2016

300.000 0.008,153.330000Local102.370000
79.645697 0.00 8.96Base

917.00
0.00
0.00 2,446,916.00

23,902.67

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.008,200.000000Local100.975000
81.208220 0.00 3.04Base

307.00
0.00
0.00 820,307.00

8,123.86
678495904 Total

8,477.00 0.000.00 22,618,475.002,800.000 Local

0.00 81.38 0.00 217,145.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679159004 SECOM CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

1,600.000 0.007,723.875000Local104.835000
73.676492 0.00 44.20Base

4,634.00
0.00
0.00 12,362,834.00

117,926.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

409.000 0.007,680.711491Local102.485000
74.944738 0.00 11.49Base

1,178.00
0.00
0.00 3,142,589.00

30,663.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.007,826.000000Local100.975000
77.504333 0.00 2.90Base

293.00
0.00
0.00 782,893.00

7,753.33
679159004 Total

6,105.00 0.000.00 16,288,316.002,109.000 Local

0.00 58.59 0.00 156,343.81Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5679342006 SEINO HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

24,600.000 0.001,068.000000Local105.985001
10.076898 0.00 0.00Base

0.00
0.00
0.00 26,272,800.00

247,891.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

900.000 0.001,014.555556Local100.975000
10.047592 0.00 3.39Base

342.00
0.00
0.00 913,442.00

9,046.22
679342006 Total

342.00 0.000.00 27,186,242.0025,500.000 Local

0.00 3.39 0.00 256,937.90Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679352005 SEIREN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,900.000 0.001,002.051282Local104.835000
9.558366 0.00 13.97Base

1,465.00
0.00
0.00 3,909,465.00

37,291.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679360008 SUMITOMO SEIKA CHEMICALS CO 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00628.000000Local104.835000
5.990366 0.00 6.73Base

706.00
0.00
0.00 1,884,706.00

17,977.83

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00631.000000Local100.975000
6.249072 0.00 2.34Base

236.00
0.00
0.00 631,236.00

6,251.41
679360008 Total

942.00 0.000.00 2,515,942.004,000.000 Local

0.00 9.07 0.00 24,229.24Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5679382002 SEKISUI CHEMICAL CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

300.000 0.001,445.666667Local100.975000
14.317075 0.00 1.60Base

162.00
0.00
0.00 433,862.00

4,296.73

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679384008 SEKISUI JUSHI CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.001,681.912609Local104.835000
16.043426 0.00 13.83Base

1,450.00
0.00
0.00 3,869,849.00

36,913.71
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5679386003 SEKISUI PLASTICS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00336.750000Local104.835000
3.212191 0.00 4.82Base

505.00
0.00
0.00 1,347,505.00

12,853.58

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679390005 SEKISUI HOUSE LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,379.000 0.001,737.490210Local104.835000
16.573570 0.00 8.57Base

898.00
0.00
0.00 2,396,897.00

22,863.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,690.500000Local100.975000
16.741768 0.00 2.51Base

253.00
0.00
0.00 676,453.00

6,699.21
679390005 Total

1,151.00 0.000.00 3,073,350.001,779.000 Local

0.00 11.08 0.00 29,562.73Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679520007 SENKO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,300.000 0.00635.590361Local104.835000
6.062769 0.00 18.87Base

1,978.00
0.00
0.00 5,277,378.00

50,339.85

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00634.800000Local100.975000
6.286705 0.00 2.36Base

238.00
0.00
0.00 635,038.00

6,289.06
679520007 Total

2,216.00 0.000.00 5,912,416.009,300.000 Local

0.00 21.23 0.00 56,628.91Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5679547000 SENSHUKAI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.00709.454091Local104.835000
6.767340 0.00 5.58Base

585.00
0.00
0.00 1,561,384.00

14,893.73

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680060001 SHARP CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

118,000.000 0.0095.288093Local104.835000
0.908934 0.00 40.22Base

4,216.00
0.00
0.00 11,248,211.00

107,294.42
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

9,000.000 0.0089.888889Local100.975000
0.890209 0.00 3.00Base

303.00
0.00
0.00 809,303.00

8,014.88
680060001 Total

4,519.00 0.000.00 12,057,514.00127,000.000 Local

0.00 43.22 0.00 115,309.30Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680403003 SHIMAMURA CO LTD 28 Jul 2016 0.05COMMON STOCK 02 Aug 2016

1,100.000 0.0014,770.000000Local104.835000
140.888062 0.00 58.11Base

6,092.00
0.00
0.00 16,253,092.00

155,034.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0503 Aug 2016

16.000 0.0014,740.000000Local102.485000
143.825926 0.00 0.86Base

88.00
0.00
0.00 235,928.00

2,302.07
680403003 Total

6,180.00 0.000.00 16,489,020.001,116.000 Local

0.00 58.97 0.00 157,337.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680414000 SHIKOKU BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00212.000000Local104.835000
2.022225 0.00 5.30Base

556.00
0.00
0.00 1,484,556.00

14,160.88

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00218.000000Local102.485000
2.127141 0.00 4.78Base

490.00
0.00
0.00 1,308,490.00

12,767.62
680414000 Total

1,046.00 0.000.00 2,793,046.0013,000.000 Local

0.00 10.08 0.00 26,928.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680416005 77 BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

28,000.000 0.00370.178571Local104.835000
3.531059 0.00 37.07Base

3,886.00
0.00
0.00 10,368,886.00

98,906.72
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00396.000000Local100.975000
3.921763 0.00 4.41Base

445.00
0.00
0.00 1,188,445.00

11,769.70
680416005 Total

4,331.00 0.000.00 11,557,331.0031,000.000 Local

0.00 41.48 0.00 110,676.42Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680423001 SHIBUYA CORPORATION 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,854.214286Local104.835000
17.686977 0.00 9.28Base

973.00
0.00
0.00 2,596,873.00

24,771.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680424009 SHIGA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

17,000.000 0.00474.294059Local104.835000
4.524196 0.00 28.84Base

3,023.00
0.00
0.00 8,066,022.00

76,940.16

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00507.333000Local100.975000
5.024343 0.00 5.64Base

570.00
0.00
0.00 1,522,569.00

15,078.67
680424009 Total

3,593.00 0.000.00 9,588,591.0020,000.000 Local

0.00 34.48 0.00 92,018.83Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680430006 SHIKOKU CHEMICALS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00951.500000Local104.835000
9.076167 0.00 6.80Base

713.00
0.00
0.00 1,903,713.00

18,159.14

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00941.000000Local102.485000
9.181831 0.00 3.43Base

352.00
0.00
0.00 941,352.00

9,185.27
680430006 Total

1,065.00 0.000.00 2,845,065.003,000.000 Local

0.00 10.23 0.00 27,344.41Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5680434008 SHIKOKU ELECTRIC POWER CO 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.001,111.983167Local104.835000
10.606984 0.00 23.86Base

2,501.00
0.00
0.00 6,674,400.00

63,665.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,025.000000Local100.975000
10.151027 0.00 0.38Base

38.00
0.00
0.00 102,538.00

1,015.48
680434008 Total

2,539.00 0.000.00 6,776,938.006,100.000 Local

0.00 24.24 0.00 64,681.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680436003 SHIMADZU CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

15,000.000 0.001,532.933267Local104.835000
14.622342 0.00 82.24Base

8,622.00
0.00
0.00 23,002,621.00

219,417.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

4,000.000 0.001,485.500000Local102.485000
14.494804 0.00 21.74Base

2,228.00
0.00
0.00 5,944,228.00

58,000.96
680436003 Total

10,850.00 0.000.00 28,946,849.0019,000.000 Local

0.00 103.98 0.00 277,418.34Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680440005 SHIMIZU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,677.000 0.001,041.497981Local104.835000
9.934640 0.00 28.60Base

2,998.00
0.00
0.00 7,998,578.00

76,296.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680445004 SHIMACHU CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

23,600.000 0.002,231.000000Local105.984999
21.050149 0.00 0.00Base

0.00
0.00
0.00 52,651,600.00

496,783.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,275.125000Local100.975000
22.531567 0.00 3.38Base

341.00
0.00
0.00 910,391.00

9,016.00

Books Closed Prepared by State StreetPage 926



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

680445004 Total

341.00 0.000.00 53,561,991.0024,000.000 Local

0.00 3.38 0.00 505,799.51Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680448008 SHINMAYWA INDUSTRIES LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

27,000.000 0.00711.000000Local105.984997
6.708497 0.00 0.00Base

0.00
0.00
0.00 19,197,000.00

181,129.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680452000 SINANEN HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.00411.000000Local104.835000
3.920446 0.00 1.47Base

154.00
0.00
0.00 411,154.00

3,921.92

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00413.000000Local102.485000
4.029858 0.00 3.02Base

309.00
0.00
0.00 826,309.00

8,062.73
680452000 Total

463.00 0.000.00 1,237,463.003,000.000 Local

0.00 4.49 0.00 11,984.65Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680454006 SHINDENGEN ELECTRIC MFG 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00386.833167Local104.835000
3.689924 0.00 8.30Base

870.00
0.00
0.00 2,321,869.00

22,147.84

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5680458007 SHIN ETSU CHEMICAL CO LTD 02 Aug 2016 0.03COMMON STOCK 05 Aug 2016

300.000 0.006,923.666667Local100.975000
68.568127 0.00 7.70Base

778.00
0.00
0.00 2,077,878.00

20,578.14

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680462009 SINTOKOGIO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,300.000 0.00804.060303Local104.835000
7.669770 0.00 9.49Base

995.00
0.00
0.00 2,654,394.00

25,319.73

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5680468006 SHIONOGI + CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

7,632.000 0.005,368.384434Local104.835000
51.207940 0.00 117.24Base

12,291.00
0.00
0.00 40,983,801.00

390,936.24
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CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0202 Aug 2016

1,500.000 0.005,382.800000Local104.835000
51.345448 0.00 28.87Base

3,027.00
0.00
0.00 8,077,227.00

77,047.05

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.005,376.500000Local100.975000
53.245853 0.00 3.99Base

403.00
0.00
0.00 1,075,703.00

10,653.16
680468006 Total

15,721.00 0.000.00 50,136,731.009,332.000 Local

0.00 150.10 0.00 478,636.45Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680482007 SHIMANO INC 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

1,200.000 0.0016,139.166667Local104.835000
153.948268 0.00 69.27Base

7,262.00
0.00
0.00 19,374,262.00

184,807.19

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0603 Aug 2016

200.000 0.0015,740.000000Local102.485000
153.583451 0.00 11.51Base

1,180.00
0.00
0.00 3,149,180.00

30,728.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0605 Aug 2016

100.000 0.0015,930.000000Local100.975000
157.761822 0.00 5.91Base

597.00
0.00
0.00 1,593,597.00

15,782.09
680482007 Total

9,039.00 0.000.00 24,117,039.001,500.000 Local

0.00 86.69 0.00 231,317.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680492006 SHINKO ELECTRIC INDUSTRIES 22 Jul 2016COMMON STOCK 22 Jul 2016

99,100.000 0.00573.000000Local105.985000
5.406425 0.00 0.00Base

0.00
0.00
0.00 56,784,300.00

535,776.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680500006 NS UNITED KAIUN KAISHA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,000.000 0.00137.812500Local104.835000
1.314566 0.00 3.94Base

413.00
0.00
0.00 1,102,913.00

10,520.47
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5680517000 SINKO INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,400.000 0.001,222.928571Local104.835000
11.665270 0.00 6.12Base

642.00
0.00
0.00 1,712,742.00

16,337.50

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5680526001 SHISEIDO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

13,864.000 0.002,905.584463Local104.835000
27.715786 0.00 115.27Base

12,084.00
0.00
0.00 40,295,107.00

384,366.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0102 Aug 2016

2,300.000 0.002,926.086957Local104.835000
27.911356 0.00 24.07Base

2,523.00
0.00
0.00 6,732,523.00

64,220.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,874.666667Local100.975000
28.469093 0.00 3.20Base

323.00
0.00
0.00 862,723.00

8,543.93
680526001 Total

14,930.00 0.000.00 47,890,353.0016,464.000 Local

0.00 142.54 0.00 457,131.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680531902 HULIC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,800.000 0.001,108.750000Local104.835000
10.576143 0.00 11.10Base

1,164.00
0.00
0.00 3,105,664.00

29,624.30

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,057.000000Local100.975000
10.467938 0.00 0.78Base

79.00
0.00
0.00 211,479.00

2,094.37
680531902 Total

1,243.00 0.000.00 3,317,143.003,000.000 Local

0.00 11.88 0.00 31,718.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680532009 SHIZUOKA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

10,492.000 0.00704.190526Local104.835000
6.717132 0.00 26.42Base

2,770.00
0.00
0.00 7,391,137.00

70,502.57
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5680536000 SHOCHIKU CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.001,166.571286Local104.835000
11.127689 0.00 29.21Base

3,062.00
0.00
0.00 8,169,061.00

77,923.03

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,181.000000Local100.975000
11.695964 0.00 4.38Base

442.00
0.00
0.00 1,181,442.00

11,700.34
680536000 Total

3,504.00 0.000.00 9,350,503.008,000.000 Local

0.00 33.59 0.00 89,623.37Base

JP MORGAN SECURITIES PLC JPY/JP5680540002 SHOWA AIRCRAFT INDUSTRY 28 Jul 2016COMMON STOCK 02 Aug 2016

100.000 0.00940.000000Local104.835000
8.966471 0.00 0.33Base

35.00
0.00
0.00 94,035.00

896.98

UBS AG JPY/JP528 Jul 2016 02 Aug 2016

500.000 0.00934.352000Local104.835000
8.912596 0.00 1.67Base

175.00
0.00
0.00 467,351.00

4,457.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

200.000 0.00944.500000Local102.485000
9.215983 0.00 0.68Base

70.00
0.00
0.00 188,970.00

1,843.88
680540002 Total

280.00 0.000.00 750,356.00800.000 Local

0.00 2.68 0.00 7,198.83Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680546009 SHOWA DENKO K K 28 Jul 2016COMMON STOCK 02 Aug 2016

11,100.000 0.001,066.243153Local104.835000
10.170679 0.00 42.33Base

4,438.00
0.00
0.00 11,839,737.00

112,936.87

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

900.000 0.001,017.110000Local100.975000
10.072889 0.00 3.40Base

343.00
0.00
0.00 915,742.00

9,069.00
680546009 Total
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4,781.00 0.000.00 12,755,479.0012,000.000 Local

0.00 45.73 0.00 122,005.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680550001 SMK CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00331.250000Local104.835000
3.159727 0.00 4.73Base

496.00
0.00
0.00 1,325,496.00

12,643.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680554003 SHOWA SHELL SEKIYU KK 28 Jul 2016COMMON STOCK 02 Aug 2016

10,375.000 0.00933.130024Local104.835000
8.900940 0.00 34.63Base

3,630.00
0.00
0.00 9,684,854.00

92,381.88

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.00927.000000Local100.975000
9.180490 0.00 0.34Base

34.00
0.00
0.00 92,734.00

918.39
680554003 Total

3,664.00 0.000.00 9,777,588.0010,475.000 Local

0.00 34.97 0.00 93,300.27Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680560000 SHOWA SANGYO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00486.000000Local104.835000
4.635856 0.00 12.16Base

1,275.00
0.00
0.00 3,403,275.00

32,463.16

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,000.000 0.00488.500000Local102.485000
4.766551 0.00 3.57Base

366.00
0.00
0.00 977,366.00

9,536.67
680560000 Total

1,641.00 0.000.00 4,380,641.009,000.000 Local

0.00 15.73 0.00 41,999.83Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680562006 SHOWA CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

60,800.000 0.00639.000000Local105.984999
6.029155 0.00 0.00Base

0.00
0.00
0.00 38,851,200.00

366,572.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680570009 SHIN ETSU POLYMER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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3,300.000 0.00661.939394Local104.835000
6.314107 0.00 7.81Base

819.00
0.00
0.00 2,185,219.00

20,844.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5680600004 SHIMA SEIKI MFG LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,078.315789Local104.835000
19.824637 0.00 14.12Base

1,480.00
0.00
0.00 3,950,280.00

37,680.93

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,096.330000Local100.975000
20.760881 0.00 2.33Base

235.00
0.00
0.00 629,134.00

6,230.59
680600004 Total

1,715.00 0.000.00 4,579,414.002,200.000 Local

0.00 16.45 0.00 43,911.52Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5681789905 SUNDRUG CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

600.000 0.008,805.000000Local104.835000
83.989126 0.00 18.90Base

1,981.00
0.00
0.00 5,284,981.00

50,412.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP5681883005 SODICK CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,500.000 0.00807.256857Local104.835000
7.700261 0.00 10.10Base

1,059.00
0.00
0.00 2,826,458.00

26,961.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5682150008 SONY CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

16,700.000 0.003,189.802395Local104.835000
30.426884 0.00 190.55Base

19,976.00
0.00
0.00 53,289,676.00

508,319.51

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

83,500.000 0.003,191.028695Local104.835000
30.438582 0.00 762.48Base

79,935.00
0.00
0.00 266,530,831.00

2,542,384.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

900.000 0.003,339.666667Local100.975000
33.074193 0.00 11.16Base

1,127.00
0.00
0.00 3,006,827.00

29,777.94
682150008 Total

101,038.00 0.000.00 322,827,334.00101,100.000 Local
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0.00 964.19 0.00 3,080,481.49Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5683858906 S FOODS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.002,838.300000Local104.835000
27.073973 0.00 10.15Base

1,064.00
0.00
0.00 2,839,364.00

27,084.12

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5684110000 STANLEY ELECTRIC CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,418.000000Local100.975000
23.946521 0.00 0.89Base

90.00
0.00
0.00 241,890.00

2,395.54

CITIGROUP GLOBAL MARKETS INC. JPY/JP5684152002 STAR MICRONICS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,900.000 0.001,216.516897Local104.835000
11.604110 0.00 12.61Base

1,322.00
0.00
0.00 3,529,221.00

33,664.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP5684191901 STARTS CORP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.002,066.750000Local104.835000
19.714313 0.00 17.74Base

1,860.00
0.00
0.00 4,962,060.00

47,332.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,944.250000Local100.975000
19.254766 0.00 2.88Base

291.00
0.00
0.00 777,991.00

7,704.79
684191901 Total

2,151.00 0.000.00 5,740,051.002,800.000 Local

0.00 20.62 0.00 55,036.88Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685847006 SCSK CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,200.000 0.003,989.375000Local104.835000
38.053847 0.00 45.66Base

4,787.00
0.00
0.00 12,770,787.00

121,817.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

800.000 0.004,279.375000Local102.485000
41.756111 0.00 12.52Base

1,283.00
0.00
0.00 3,424,783.00

33,417.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,302.500000Local100.975000 322.00 0.00 860,822.00
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42.609557 0.00 3.19Base 0.00 8,525.10
685847006 Total

6,392.00 0.000.00 17,056,392.004,200.000 Local

0.00 61.37 0.00 163,760.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685850000 SUMITOMO BAKELITE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00500.266667Local104.835000
4.771943 0.00 26.84Base

2,814.00
0.00
0.00 7,506,814.00

71,605.99

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00478.000000Local100.975000
4.733845 0.00 1.77Base

179.00
0.00
0.00 478,179.00

4,735.62
685850000 Total

2,993.00 0.000.00 7,984,993.0016,000.000 Local

0.00 28.61 0.00 76,341.61Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685854002 SUMITOMO OSAKA CEMENT CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

25,000.000 0.00498.920000Local104.835000
4.759098 0.00 44.61Base

4,677.00
0.00
0.00 12,477,677.00

119,022.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00488.833167Local102.485000
4.769802 0.00 10.72Base

1,099.00
0.00
0.00 2,934,098.00

28,629.54

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00478.000000Local100.975000
4.733845 0.00 3.55Base

358.00
0.00
0.00 956,358.00

9,471.24
685854002 Total

6,134.00 0.000.00 16,368,133.0033,000.000 Local

0.00 58.88 0.00 157,122.83Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685856007 SUMITOMO CHEMICAL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,263.000 0.00460.714354Local104.835000
4.394662 0.00 10.32Base

1,082.00
0.00
0.00 2,886,536.00

27,534.09
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00416.000000Local100.975000
4.119832 0.00 1.54Base

156.00
0.00
0.00 416,156.00

4,121.38
685856007 Total

1,238.00 0.000.00 3,302,692.007,263.000 Local

0.00 11.86 0.00 31,655.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685868002 SUMITOMO DENSETSU CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,400.000 0.001,248.464286Local104.835000
11.908850 0.00 6.25Base

655.00
0.00
0.00 1,748,505.00

16,678.64

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5685870008 SUMITOMO ELECTRIC INDUSTRIES 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

500.000 0.001,348.000000Local100.975000
13.349839 0.00 2.50Base

252.00
0.00
0.00 674,252.00

6,677.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685884009 SUMITOMO METAL MINING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,328.000 0.001,242.734187Local104.835000
11.854192 0.00 5.89Base

618.00
0.00
0.00 1,650,969.00

15,748.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685886004 SUMITOMO FORESTRY CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

34,500.000 0.001,561.000000Local105.984999
14.728499 0.00 0.00Base

0.00
0.00
0.00 53,854,500.00

508,133.23

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

800.000 0.001,420.750000Local100.975000
14.070314 0.00 4.22Base

426.00
0.00
0.00 1,137,026.00

11,260.47
685886004 Total

426.00 0.000.00 54,991,526.0035,300.000 Local

0.00 4.22 0.00 519,393.70Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685890006 SUMITOMO REALTY + DEVELOPMEN 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,785.750000Local104.835000
26.572709 0.00 19.93Base

2,089.00
0.00
0.00 5,573,589.00

53,165.35
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

414.000 0.002,782.000000Local102.485000
27.145436 0.00 4.21Base

431.00
0.00
0.00 1,152,179.00

11,242.42
685890006 Total

2,520.00 0.000.00 6,725,768.002,414.000 Local

0.00 24.14 0.00 64,407.77Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5685894008 SUMITOMO CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

800.000 0.001,033.625000Local100.975000
10.236445 0.00 3.07Base

310.00
0.00
0.00 827,210.00

8,192.23

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5685899007 SUMITOMO RUBBER INDUSTRIES 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.001,454.000000Local100.975000
14.399604 0.00 0.53Base

54.00
0.00
0.00 145,454.00

1,440.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP5685908006 SUMITOMO WAREHOUSE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00539.300000Local104.835000
5.144274 0.00 19.29Base

2,022.00
0.00
0.00 5,395,022.00

51,462.03

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00539.500000Local100.975000
5.342907 0.00 4.00Base

404.00
0.00
0.00 1,079,404.00

10,689.81
685908006 Total

2,426.00 0.000.00 6,474,426.0012,000.000 Local

0.00 23.29 0.00 62,151.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5686432006 SURUGA BANK LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,200.000 0.002,204.806452Local104.835000
21.031206 0.00 48.90Base

5,126.00
0.00
0.00 13,674,926.00

130,442.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

15.000 0.002,208.000000Local102.485000
21.544616 0.00 0.12Base

12.00
0.00
0.00 33,132.00

323.29
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,393.000000Local100.975000
23.698935 0.00 0.88Base

89.00
0.00
0.00 239,389.00

2,370.77
686432006 Total

5,227.00 0.000.00 13,947,447.006,315.000 Local

0.00 49.90 0.00 133,136.43Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5686550005 SUZUKI MOTOR CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.003,160.000000Local100.975000
31.294875 0.00 2.35Base

237.00
0.00
0.00 632,237.00

6,261.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP5686556903 SUZUKEN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.003,249.000000Local104.835000
30.991558 0.00 40.67Base

4,264.00
0.00
0.00 11,375,764.00

108,511.13

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.003,365.000000Local100.975000
33.325080 0.00 1.25Base

126.00
0.00
0.00 336,626.00

3,333.76
686556903 Total

4,390.00 0.000.00 11,712,390.003,600.000 Local

0.00 41.92 0.00 111,844.89Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5686913005 THK CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,020.000000Local100.975000
20.004952 0.00 0.74Base

75.00
0.00
0.00 202,075.00

2,001.24

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5686930009 TDK CORP 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

100.000 0.006,630.000000Local100.975000
65.659817 0.00 2.46Base

248.00
0.00
0.00 663,248.00

6,568.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5686949009 TACHI S CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.001,733.409091Local104.835000
16.534641 0.00 13.64Base

1,430.00
0.00
0.00 3,814,930.00

36,389.85
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5686972001 TADANO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

85,000.000 0.00955.000000Local105.985000
9.010709 0.00 0.00Base

0.00
0.00
0.00 81,175,000.00

765,910.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00951.400000Local100.975000
9.422134 0.00 3.53Base

356.00
0.00
0.00 951,756.00

9,425.66
686972001 Total

356.00 0.000.00 82,126,756.0086,000.000 Local

0.00 3.53 0.00 775,335.93Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5686994005 TAIHEI DENGYO KAISHA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.001,066.666667Local104.835000
10.174719 0.00 11.45Base

1,200.00
0.00
0.00 3,201,200.00

30,535.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5686995002 TAIKISHA LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,785.850000Local104.835000
26.573663 0.00 19.93Base

2,089.00
0.00
0.00 5,573,789.00

53,167.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687010009 TAISEI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00914.071357Local104.835000
8.719143 0.00 45.77Base

4,798.00
0.00
0.00 12,801,797.00

122,113.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,561.000 0.00916.946284Local102.485000
8.947127 0.00 15.30Base

1,568.00
0.00
0.00 4,183,760.00

40,823.14

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00909.500000Local100.975000
9.007180 0.00 3.38Base

341.00
0.00
0.00 909,841.00

9,010.56
687010009 Total

6,707.00 0.000.00 17,895,398.0019,561.000 Local

0.00 64.45 0.00 171,947.47Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5687036004 TAKASAGO INTERNATIONAL CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.002,472.180909Local104.835000
23.581637 0.00 9.72Base

1,019.00
0.00
0.00 2,720,418.00

25,949.52

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687038000 TAKARA HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

13,300.000 0.00921.037594Local104.835000
8.785593 0.00 43.81Base

4,593.00
0.00
0.00 12,254,393.00

116,892.19

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,300.000 0.00910.383846Local100.975000
9.015933 0.00 4.39Base

443.00
0.00
0.00 1,183,942.00

11,725.10
687038000 Total

5,036.00 0.000.00 13,438,335.0014,600.000 Local

0.00 48.20 0.00 128,617.29Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687040006 TAKASHIMAYA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,561.000 0.00776.137643Local104.835000
7.403421 0.00 26.54Base

2,782.00
0.00
0.00 7,423,434.00

70,810.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687044008 TAKEDA PHARMACEUTICAL CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,500.000 0.004,542.066667Local104.835000
43.325861 0.00 24.36Base

2,554.00
0.00
0.00 6,815,654.00

65,013.15

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

7,981.000 0.004,532.042977Local104.835000
43.230247 0.00 103.51Base

10,851.00
0.00
0.00 36,181,086.00

345,124.11

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

500.000 0.004,787.000000Local100.975000
47.407774 0.00 8.88Base

897.00
0.00
0.00 2,394,397.00

23,712.77
687044008 Total

14,302.00 0.000.00 45,391,137.009,981.000 Local

0.00 136.75 0.00 433,850.03Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5687049007 ADVANTEST CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,400.000 0.001,348.182692Local104.835000
12.860044 0.00 50.15Base

5,257.00
0.00
0.00 14,026,357.00

133,794.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

2,700.000 0.001,320.814444Local102.485000
12.887881 0.00 13.05Base

1,337.00
0.00
0.00 3,567,536.00

34,810.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

900.000 0.001,368.110000Local100.975000
13.548997 0.00 4.57Base

461.00
0.00
0.00 1,231,760.00

12,198.66
687049007 Total

7,055.00 0.000.00 18,825,653.0014,000.000 Local

0.00 67.77 0.00 180,803.58Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687052001 TAKASAGO THERMAL ENGINEERING 28 Jul 2016COMMON STOCK 02 Aug 2016

3,700.000 0.001,330.810541Local104.835000
12.694334 0.00 17.61Base

1,846.00
0.00
0.00 4,925,845.00

46,986.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

600.000 0.001,301.500000Local100.975000
12.889329 0.00 2.89Base

292.00
0.00
0.00 781,192.00

7,736.49
687052001 Total

2,138.00 0.000.00 5,707,037.004,300.000 Local

0.00 20.50 0.00 54,723.14Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687056002 TAIYO YUDEN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,900.000 0.00937.808989Local104.835000
8.945572 0.00 29.85Base

3,129.00
0.00
0.00 8,349,629.00

79,645.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

900.000 0.00922.777778Local100.975000
9.138676 0.00 3.08Base

311.00
0.00
0.00 830,811.00

8,227.89
687056002 Total
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3,440.00 0.000.00 9,180,440.009,800.000 Local

0.00 32.93 0.00 87,873.32Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687076000 TAKUMA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00857.333167Local104.835000
8.177929 0.00 18.39Base

1,928.00
0.00
0.00 5,145,927.00

49,085.96

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687088005 TAKIRON CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00508.000000Local104.835000
4.845710 0.00 3.63Base

381.00
0.00
0.00 1,016,381.00

9,695.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00501.000000Local102.485000
4.888520 0.00 1.82Base

187.00
0.00
0.00 501,187.00

4,890.34
687088005 Total

568.00 0.000.00 1,517,568.003,000.000 Local

0.00 5.45 0.00 14,585.39Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687089003 DAIO PAPER CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

5,500.000 0.001,176.345455Local104.835000
11.220923 0.00 23.14Base

2,426.00
0.00
0.00 6,472,326.00

61,738.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

500.000 0.001,158.600000Local100.975000
11.474127 0.00 2.15Base

217.00
0.00
0.00 579,517.00

5,739.21
687089003 Total

2,643.00 0.000.00 7,051,843.006,000.000 Local

0.00 25.29 0.00 67,477.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687090001 TAKARA STANDARD CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00977.333000Local104.835000
9.322583 0.00 10.48Base

1,099.00
0.00
0.00 2,933,098.00

27,978.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016
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1,000.000 0.00982.000000Local102.485000
9.581890 0.00 3.59Base

368.00
0.00
0.00 982,368.00

9,585.48

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

2,000.000 0.00972.000000Local102.370000
9.494969 0.00 7.12Base

729.00
0.00
0.00 1,944,729.00

18,997.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00963.000000Local100.975000
9.537014 0.00 3.58Base

361.00
0.00
0.00 963,361.00

9,540.59
687090001 Total

2,557.00 0.000.00 6,823,556.007,000.000 Local

0.00 24.77 0.00 66,101.36Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687098004 MITSUBISHI TANABE PHARMA 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,100.000 0.001,901.408451Local104.835000
18.137153 0.00 48.29Base

5,062.00
0.00
0.00 13,505,062.00

128,822.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.001,909.110556Local102.485000
18.628195 0.00 12.57Base

1,288.00
0.00
0.00 3,437,687.00

33,543.32

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.001,916.500000Local100.975000
18.979946 0.00 1.42Base

143.00
0.00
0.00 383,443.00

3,797.41
687098004 Total

6,493.00 0.000.00 17,326,192.009,100.000 Local

0.00 62.28 0.00 166,162.80Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687102004 TAMRON CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,488.375000Local104.835000
14.197310 0.00 8.52Base

893.00
0.00
0.00 2,382,293.00

22,724.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687178004 TAIYO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.003,430.768462Local104.835000 1,672.00 0.00 4,461,671.00
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32.725411 0.00 15.95Base 0.00 42,558.98

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,425.000000Local100.975000
33.919287 0.00 3.81Base

385.00
0.00
0.00 1,027,885.00

10,179.60
687178004 Total

2,057.00 0.000.00 5,489,556.001,600.000 Local

0.00 19.76 0.00 52,738.58Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687193003 TANSEISHA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,700.000 0.00793.259259Local104.835000
7.566741 0.00 7.66Base

803.00
0.00
0.00 2,142,603.00

20,437.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP5687580001 TATSUTA ELEC WIRE + CABLE 28 Jul 2016COMMON STOCK 02 Aug 2016

3,300.000 0.00324.030000Local104.835000
3.090857 0.00 3.82Base

400.00
0.00
0.00 1,069,699.00

10,203.64

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5688050004 TEIJIN LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00382.000000Local100.975000
3.783115 0.00 1.42Base

143.00
0.00
0.00 382,143.00

3,784.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688082007 ASKA PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,901.437500Local104.835000
18.137430 0.00 10.87Base

1,140.00
0.00
0.00 3,043,440.00

29,030.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688092907 TPR CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.002,162.000000Local104.835000
20.622884 0.00 12.37Base

1,297.00
0.00
0.00 3,460,497.00

33,008.99

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688098003 TEIKOKU SEN I CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,400.000 0.001,394.214286Local104.835000
13.299130 0.00 6.97Base

731.00
0.00
0.00 1,952,631.00

18,625.75

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688116003 TEKKEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016
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9,000.000 0.00370.333222Local104.835000
3.532534 0.00 11.91Base

1,249.00
0.00
0.00 3,334,248.00

31,804.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688380906 SYSMEX CORP 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

3,100.000 0.007,087.096774Local104.835000
67.602392 0.00 78.58Base

8,238.00
0.00
0.00 21,978,238.00

209,646.00

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0303 Aug 2016

800.000 0.007,107.500000Local102.485000
69.351612 0.00 20.80Base

2,132.00
0.00
0.00 5,688,132.00

55,502.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.007,080.000000Local100.975000
70.116365 0.00 2.62Base

265.00
0.00
0.00 708,265.00

7,014.26
688380906 Total

10,635.00 0.000.00 28,374,635.004,000.000 Local

0.00 102.00 0.00 272,162.35Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688423003 TENMA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.001,833.666667Local104.835000
17.490978 0.00 7.87Base

825.00
0.00
0.00 2,201,225.00

20,997.04

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5688507003 TERUMO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,600.000 0.004,479.534884Local104.835000
42.729383 0.00 110.24Base

11,557.00
0.00
0.00 38,535,557.00

367,582.94

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0202 Aug 2016

1,600.000 0.004,529.375000Local104.835000
43.204798 0.00 25.92Base

2,717.00
0.00
0.00 7,249,717.00

69,153.59

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,410.000000Local100.975000
43.674177 0.00 3.27Base

330.00
0.00
0.00 882,330.00

8,738.10
688507003 Total

14,604.00 0.000.00 46,667,604.0010,400.000 Local
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0.00 139.43 0.00 445,474.63Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688782903 PACK CORP/THE 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.002,824.600000Local104.835000
26.943292 0.00 5.05Base

529.00
0.00
0.00 1,412,829.00

13,476.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

500.000 0.002,836.200000Local102.485000
27.674294 0.00 5.18Base

531.00
0.00
0.00 1,418,631.00

13,842.33
688782903 Total

1,060.00 0.000.00 2,831,460.001,000.000 Local

0.00 10.23 0.00 27,319.02Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689003903 TRANCOM CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

500.000 0.006,676.000000Local104.835000
63.681023 0.00 11.93Base

1,251.00
0.00
0.00 3,339,251.00

31,852.44

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.006,590.000000Local100.975000
65.263679 0.00 2.45Base

247.00
0.00
0.00 659,247.00

6,528.81
689003903 Total

1,498.00 0.000.00 3,998,498.00600.000 Local

0.00 14.38 0.00 38,381.25Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689266005 TKC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.002,861.070714Local104.835000
27.291179 0.00 14.33Base

1,502.00
0.00
0.00 4,007,001.00

38,221.98

JP MORGAN SECURITIES PLC JPY/JP5689349009 TOC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,200.000 0.00876.150000Local104.835000
8.357419 0.00 10.03Base

1,051.00
0.00
0.00 2,804,731.00

26,753.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,800.000 0.00875.332778Local102.485000 590.00 0.00 1,576,189.00
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8.541082 0.00 5.76Base 0.00 15,379.70
689349009 Total

1,641.00 0.000.00 4,380,920.005,000.000 Local

0.00 15.79 0.00 42,133.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689355006 TOCHIGI BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00385.200000Local104.835000
3.674345 0.00 6.89Base

722.00
0.00
0.00 1,926,722.00

18,378.61

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00413.000000Local102.485000
4.029858 0.00 4.53Base

464.00
0.00
0.00 1,239,464.00

12,094.10
689355006 Total

1,186.00 0.000.00 3,166,186.008,000.000 Local

0.00 11.42 0.00 30,472.71Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689369908 SAC S BAR HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

1,500.000 0.001,079.532667Local104.835000
10.297445 0.00 5.79Base

607.00
0.00
0.00 1,619,906.00

15,451.96

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689380004 TOHO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00362.642857Local104.835000
3.459177 0.00 18.15Base

1,903.00
0.00
0.00 5,078,903.00

48,446.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00375.000000Local102.485000
3.659072 0.00 1.37Base

140.00
0.00
0.00 375,140.00

3,660.44

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00382.500000Local100.975000
3.788066 0.00 2.83Base

286.00
0.00
0.00 765,286.00

7,578.97
689380004 Total

2,329.00 0.000.00 6,219,329.0017,000.000 Local

0.00 22.35 0.00 59,686.05Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5689388007 TODA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

17,000.000 0.00516.470588Local104.835000
4.926509 0.00 31.40Base

3,292.00
0.00
0.00 8,783,292.00

83,782.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00506.000000Local100.975000
5.011141 0.00 3.75Base

379.00
0.00
0.00 1,012,379.00

10,026.04
689388007 Total

3,671.00 0.000.00 9,795,671.0019,000.000 Local

0.00 35.15 0.00 93,808.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689391001 SUMITOMO RIKO COMPANY LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,100.000 0.00907.570952Local104.835000
8.657137 0.00 6.81Base

714.00
0.00
0.00 1,906,613.00

18,186.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

800.000 0.00919.375000Local102.485000
8.970825 0.00 2.68Base

275.00
0.00
0.00 735,775.00

7,179.34
689391001 Total

989.00 0.000.00 2,642,388.002,900.000 Local

0.00 9.49 0.00 25,366.14Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689400000 TOKAI CARBON CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

31,000.000 0.00286.000000Local105.984996
2.698495 0.00 0.00Base

0.00
0.00
0.00 8,866,000.00

83,653.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689402006 TOKAI RIKA CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

37,000.000 0.001,680.000000Local105.985000
15.851300 0.00 0.00Base

0.00
0.00
0.00 62,160,000.00

586,498.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,940.750000Local100.975000
19.220104 0.00 2.88Base

291.00
0.00
0.00 776,591.00

7,690.92
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689402006 Total

291.00 0.000.00 62,936,591.0037,400.000 Local

0.00 2.88 0.00 594,189.01Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689416006 TOKYO BROADCASTING SYSTEM 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,100.000 0.001,445.161290Local104.835000
13.785103 0.00 16.03Base

1,680.00
0.00
0.00 4,481,680.00

42,749.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689424000 TOPCON CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

8,400.000 0.00986.678571Local104.835000
9.411729 0.00 29.65Base

3,108.00
0.00
0.00 8,291,208.00

79,088.17

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,141.000000Local100.975000
11.299827 0.00 3.39Base

342.00
0.00
0.00 913,142.00

9,043.25
689424000 Total

3,450.00 0.000.00 9,204,350.009,200.000 Local

0.00 33.04 0.00 88,131.42Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689430007 TOKYO SEIMITSU CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,200.000 0.002,463.250000Local104.835000
23.496447 0.00 28.19Base

2,955.00
0.00
0.00 7,885,355.00

75,216.82

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,353.000000Local100.975000
23.302798 0.00 3.49Base

352.00
0.00
0.00 941,552.00

9,324.61
689430007 Total

3,307.00 0.000.00 8,826,907.003,600.000 Local

0.00 31.68 0.00 84,541.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689435006 TOKAI CORP/GIFU 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.003,454.375000Local104.835000
32.950589 0.00 9.88Base

1,036.00
0.00
0.00 2,764,536.00

26,370.35
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689446003 TOAGOSEI CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

62,700.000 0.001,065.000000Local105.985001
10.048592 0.00 0.00Base

0.00
0.00
0.00 66,775,500.00

630,046.70

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

900.000 0.00998.221111Local100.975000
9.885824 0.00 3.33Base

336.00
0.00
0.00 898,735.00

8,900.57
689446003 Total

336.00 0.000.00 67,674,235.0063,600.000 Local

0.00 3.33 0.00 638,947.27Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689450005 TOA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.00173.307692Local104.835000
1.653147 0.00 8.05Base

844.00
0.00
0.00 2,253,844.00

21,498.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689462000 TOHO TITANIUM CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,600.000 0.00710.191923Local104.835000
6.774378 0.00 6.60Base

692.00
0.00
0.00 1,847,191.00

17,619.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689467009 YURTEC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00679.833000Local104.835000
6.484790 0.00 7.29Base

764.00
0.00
0.00 2,040,263.00

19,461.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689487007 TOKAI TOKYO FINANCIAL HOLDIN 22 Jul 2016COMMON STOCK 22 Jul 2016

116,500.000 0.00509.000000Local105.984999
4.802566 0.00 0.00Base

0.00
0.00
0.00 59,298,500.00

559,498.99

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,900.000 0.00469.367895Local100.975000
4.648357 0.00 3.31Base

334.00
0.00
0.00 892,133.00

8,835.19
689487007 Total

334.00 0.000.00 60,190,633.00118,400.000 Local

0.00 3.31 0.00 568,334.18Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689488005 TOSHIBA TEC CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

21,000.000 0.00388.000000Local105.985005
3.660895 0.00 0.00Base

0.00
0.00
0.00 8,148,000.00

76,878.80

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689489003 TOKYO OHKA KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,100.000 0.003,034.677097Local104.835000
28.947175 0.00 33.64Base

3,527.00
0.00
0.00 9,411,026.00

89,769.89

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,041.666667Local100.975000
30.122968 0.00 3.39Base

342.00
0.00
0.00 912,842.00

9,040.28
689489003 Total

3,869.00 0.000.00 10,323,868.003,400.000 Local

0.00 37.03 0.00 98,810.17Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689492007 TOPRE CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,600.000 0.002,307.634231Local104.835000
22.012059 0.00 21.45Base

2,249.00
0.00
0.00 6,002,098.00

57,252.81

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,160.000000Local100.975000
21.391434 0.00 2.41Base

243.00
0.00
0.00 648,243.00

6,419.84
689492007 Total

2,492.00 0.000.00 6,650,341.002,900.000 Local

0.00 23.86 0.00 63,672.65Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689516003 TOBU RAILWAY CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,280.000 0.00552.605863Local104.835000
5.271196 0.00 24.27Base

2,544.00
0.00
0.00 6,788,544.00

64,754.56

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00542.000000Local100.975000
5.367665 0.00 2.01Base

203.00
0.00
0.00 542,203.00

5,369.68
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689516003 Total

2,747.00 0.000.00 7,330,747.0013,280.000 Local

0.00 26.28 0.00 70,124.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689518009 TOEI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00927.750000Local104.835000
8.849621 0.00 13.27Base

1,391.00
0.00
0.00 3,712,391.00

35,411.75

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00923.000000Local102.485000
9.006196 0.00 3.38Base

346.00
0.00
0.00 923,346.00

9,009.57

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00946.000000Local100.975000
9.368656 0.00 3.51Base

354.00
0.00
0.00 946,354.00

9,372.16
689518009 Total

2,091.00 0.000.00 5,582,091.006,000.000 Local

0.00 20.16 0.00 53,793.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689520005 TOHO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,600.000 0.003,003.673696Local104.835000
28.651440 0.00 49.42Base

5,181.00
0.00
0.00 13,822,080.00

131,846.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,988.000000Local100.975000
29.591483 0.00 1.11Base

112.00
0.00
0.00 298,912.00

2,960.26
689520005 Total

5,293.00 0.000.00 14,120,992.004,700.000 Local

0.00 50.53 0.00 134,806.30Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689522001 TOHO GAS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00904.071357Local104.835000
8.623755 0.00 45.27Base

4,746.00
0.00
0.00 12,661,745.00

120,777.84
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,000.000 0.00889.750000Local102.485000
8.681758 0.00 13.02Base

1,334.00
0.00
0.00 3,560,334.00

34,740.05
689522001 Total

6,080.00 0.000.00 16,222,079.0018,000.000 Local

0.00 58.29 0.00 155,517.89Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689526002 TOHOKU ELECTRIC POWER CO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

11,700.000 0.001,290.111026Local104.835000
12.306110 0.00 53.99Base

5,660.00
0.00
0.00 15,099,959.00

144,035.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,500.000 0.001,306.466667Local102.485000
12.747882 0.00 7.16Base

734.00
0.00
0.00 1,960,434.00

19,128.98

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

1,500.000 0.001,317.666667Local102.370000
12.871610 0.00 7.24Base

741.00
0.00
0.00 1,977,241.00

19,314.65

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

36.000 0.001,318.000000Local102.370000
12.874866 0.00 0.17Base

17.00
0.00
0.00 47,465.00

463.66

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

300.000 0.001,316.000000Local100.975000
13.032929 0.00 1.47Base

148.00
0.00
0.00 394,948.00

3,911.34
689526002 Total

7,300.00 0.000.00 19,480,047.0015,036.000 Local

0.00 70.03 0.00 186,854.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689540003 TOKYO ELECTRIC POWER COMPANY 28 Jul 2016COMMON STOCK 02 Aug 2016

28,800.000 0.00414.006875Local104.835000
3.949128 0.00 42.65Base

4,471.00
0.00
0.00 11,927,869.00

113,777.55
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

80.000 0.00401.000000Local102.485000
3.912768 0.00 0.12Base

12.00
0.00
0.00 32,092.00

313.14

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00381.800000Local100.975000
3.781134 0.00 1.42Base

143.00
0.00
0.00 381,943.00

3,782.55
689540003 Total

4,626.00 0.000.00 12,341,904.0029,880.000 Local

0.00 44.19 0.00 117,873.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689542009 TOKYO TATEMONO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.001,289.414286Local104.835000
12.299464 0.00 32.28Base

3,384.00
0.00
0.00 9,029,284.00

86,128.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,253.000000Local100.975000
12.409012 0.00 0.46Base

46.00
0.00
0.00 125,346.00

1,241.36
689542009 Total

3,430.00 0.000.00 9,154,630.007,100.000 Local

0.00 32.74 0.00 87,369.89Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5689544005 TOKYO GAS CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00437.800000Local100.975000
4.335727 0.00 1.62Base

164.00
0.00
0.00 437,964.00

4,337.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689555001 TOHO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,200.000 0.002,315.452381Local104.835000
22.086635 0.00 34.78Base

3,646.00
0.00
0.00 9,728,546.00

92,798.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,374.250000Local100.975000
23.513246 0.00 3.53Base

356.00
0.00
0.00 950,056.00

9,408.82

Books Closed Prepared by State StreetPage 953



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

689555001 Total

4,002.00 0.000.00 10,678,602.004,600.000 Local

0.00 38.31 0.00 102,207.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689556009 TOHO ZINC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00352.800000Local104.835000
3.365288 0.00 12.62Base

1,323.00
0.00
0.00 3,529,323.00

33,665.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689562007 TOENEC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00594.000000Local104.835000
5.666047 0.00 6.37Base

668.00
0.00
0.00 1,782,668.00

17,004.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689567006 TOKYO ELECTRON LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

516.000 0.009,031.069767Local104.835000
86.145560 0.00 16.66Base

1,747.00
0.00
0.00 4,661,779.00

44,467.77

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.008,651.000000Local100.975000
85.674672 0.00 3.21Base

324.00
0.00
0.00 865,424.00

8,570.68
689567006 Total

2,071.00 0.000.00 5,527,203.00616.000 Local

0.00 19.87 0.00 53,038.45Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689576007 TOKUYAMA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

26,000.000 0.00323.846192Local104.835000
3.089104 0.00 30.11Base

3,157.00
0.00
0.00 8,423,158.00

80,346.81

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00344.000000Local100.975000
3.406784 0.00 2.56Base

258.00
0.00
0.00 688,258.00

6,816.12
689576007 Total

3,415.00 0.000.00 9,111,416.0028,000.000 Local

0.00 32.67 0.00 87,162.93Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5689578003 TOKYO ROPE MFG CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00167.900000Local104.835000
1.601564 0.00 6.00Base

629.00
0.00
0.00 1,679,629.00

16,021.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00167.000000Local102.485000
1.629507 0.00 0.60Base

62.00
0.00
0.00 167,062.00

1,630.11
689578003 Total

691.00 0.000.00 1,846,691.0011,000.000 Local

0.00 6.60 0.00 17,651.75Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689582005 JUKI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,300.000 0.00896.564783Local104.835000
8.552151 0.00 7.37Base

773.00
0.00
0.00 2,062,872.00

19,677.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689587004 TOKYO STEEL MFG CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,200.000 0.00722.365854Local104.835000
6.890503 0.00 21.19Base

2,221.00
0.00
0.00 5,925,621.00

56,523.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

900.000 0.00720.332222Local100.975000
7.133768 0.00 2.41Base

243.00
0.00
0.00 648,542.00

6,422.80
689587004 Total

2,464.00 0.000.00 6,574,163.009,100.000 Local

0.00 23.60 0.00 62,946.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689606002 TOKYOTOKEIBA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.00226.307692Local104.835000
2.158704 0.00 10.52Base

1,103.00
0.00
0.00 2,943,103.00

28,073.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689654002 TOKYU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

13,237.000 0.00837.777291Local104.835000
7.991389 0.00 39.66Base

4,158.00
0.00
0.00 11,093,816.00

105,821.68
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00829.000000Local100.975000
8.209953 0.00 3.07Base

310.00
0.00
0.00 829,310.00

8,213.02
689654002 Total

4,468.00 0.000.00 11,923,126.0014,237.000 Local

0.00 42.73 0.00 114,034.70Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689689008 TORII PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.002,383.900000Local104.835000
22.739543 0.00 8.52Base

893.00
0.00
0.00 2,384,793.00

22,748.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689702009 TOPPAN PRINTING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,629.000 0.00909.204464Local104.835000
8.672719 0.00 11.80Base

1,237.00
0.00
0.00 3,300,740.00

31,485.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689712008 TOPY INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,000.000 0.00227.923077Local104.835000
2.174112 0.00 10.60Base

1,111.00
0.00
0.00 2,964,111.00

28,274.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5689714004 TORAY INDUSTRIES INC 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.00922.500000Local100.975000
9.135925 0.00 3.42Base

345.00
0.00
0.00 922,845.00

9,139.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689721009 TOSHIBA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

55,000.000 0.00268.245491Local104.835000
2.558740 0.00 52.77Base

5,532.00
0.00
0.00 14,759,034.00

140,783.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

763.000 0.00267.000000Local102.485000
2.605259 0.00 0.74Base

76.00
0.00
0.00 203,797.00

1,988.55

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,000.000 0.00266.000000Local100.975000
2.634315 0.00 2.96Base

299.00
0.00
0.00 798,299.00

7,905.91
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689721009 Total

5,907.00 0.000.00 15,761,130.0058,763.000 Local

0.00 56.47 0.00 150,677.92Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689726008 TOSHIBA MACHINE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,000.000 0.00346.666667Local104.835000
3.306784 0.00 11.16Base

1,170.00
0.00
0.00 3,121,170.00

29,772.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689729002 TOSHIBA PLANT SYSTEMS + SERV 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.001,781.454091Local104.835000
16.992933 0.00 14.01Base

1,469.00
0.00
0.00 3,920,668.00

37,398.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,000.000 0.001,808.000000Local102.485000
17.641606 0.00 6.62Base

678.00
0.00
0.00 1,808,678.00

17,648.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,851.330000Local100.975000
18.334538 0.00 2.06Base

208.00
0.00
0.00 555,607.00

5,502.42
689729002 Total

2,355.00 0.000.00 6,284,953.003,500.000 Local

0.00 22.69 0.00 60,549.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689736007 TOSHO PRINTING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00492.000000Local104.835000
4.693089 0.00 3.52Base

369.00
0.00
0.00 984,369.00

9,389.70

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00494.000000Local102.485000
4.820218 0.00 1.81Base

185.00
0.00
0.00 494,185.00

4,822.02
689736007 Total

554.00 0.000.00 1,478,554.003,000.000 Local

0.00 5.33 0.00 14,211.72Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5689744001 TOTETSU KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,100.000 0.003,181.666667Local104.835000
30.349279 0.00 23.89Base

2,505.00
0.00
0.00 6,684,005.00

63,757.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,207.500000Local100.975000
31.765288 0.00 2.38Base

240.00
0.00
0.00 641,740.00

6,355.43
689744001 Total

2,745.00 0.000.00 7,325,745.002,300.000 Local

0.00 26.27 0.00 70,112.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689746006 TOTO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,500.000 0.004,396.400000Local104.835000
41.936376 0.00 39.31Base

4,121.00
0.00
0.00 10,995,121.00

104,880.25

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.004,065.000000Local100.975000
40.257489 0.00 1.51Base

152.00
0.00
0.00 406,652.00

4,027.25
689746006 Total

4,273.00 0.000.00 11,401,773.002,600.000 Local

0.00 40.82 0.00 108,907.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689755908 YONDOSHI HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,077.615385Local104.835000
19.817956 0.00 9.65Base

1,012.00
0.00
0.00 2,701,912.00

25,773.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689790004 TOWA BANK LTD/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

321,000.000 0.0086.000000Local105.985001
0.811436 0.00 0.00Base

0.00
0.00
0.00 27,606,000.00

260,470.82

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689844900 TOKEN CORP 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

600.000 0.008,465.000000Local104.835000
80.745934 0.00 18.16Base

1,904.00
0.00
0.00 5,080,904.00

48,465.72
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.008,360.000000Local100.975000
82.792770 0.00 3.10Base

313.00
0.00
0.00 836,313.00

8,282.38
689844900 Total

2,217.00 0.000.00 5,917,217.00700.000 Local

0.00 21.26 0.00 56,748.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689958908 TOWA PHARMACEUTICAL CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

700.000 0.005,501.428571Local104.835000
52.477022 0.00 13.77Base

1,444.00
0.00
0.00 3,852,444.00

36,747.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689971000 TOYO ENGINEERING CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

11,000.000 0.00336.500000Local104.835000
3.209806 0.00 13.24Base

1,388.00
0.00
0.00 3,702,888.00

35,321.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,000.000 0.00337.000000Local102.485000
3.288286 0.00 1.23Base

126.00
0.00
0.00 337,126.00

3,289.52
689971000 Total

1,514.00 0.000.00 4,040,014.0012,000.000 Local

0.00 14.47 0.00 38,610.62Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5689980001 TOYO KANETSU K K 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00212.000000Local104.835000
2.022225 0.00 3.79Base

397.00
0.00
0.00 1,060,397.00

10,114.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00208.666667Local102.485000
2.036070 0.00 2.28Base

234.00
0.00
0.00 626,234.00

6,110.49
689980001 Total

631.00 0.000.00 1,686,631.008,000.000 Local

0.00 6.07 0.00 16,225.40Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5689996007 TOYO SUISAN KAISHA LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,000.000 0.004,328.166667Local104.835000
41.285512 0.00 46.44Base

4,869.00
0.00
0.00 12,989,369.00

123,902.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

700.000 0.004,423.570000Local102.485000
43.163097 0.00 11.33Base

1,161.00
0.00
0.00 3,097,660.00

30,225.50

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.004,465.000000Local100.975000
44.218866 0.00 1.65Base

167.00
0.00
0.00 446,667.00

4,423.54
689996007 Total

6,197.00 0.000.00 16,533,696.003,800.000 Local

0.00 59.42 0.00 158,552.02Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690006002 TOYO CONSTRUCTION CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,900.000 0.00522.372881Local104.835000
4.982810 0.00 11.02Base

1,155.00
0.00
0.00 3,083,155.00

29,409.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690010004 TOYO INK SC HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

149,000.000 0.00450.000000Local105.985001
4.245884 0.00 0.00Base

0.00
0.00
0.00 67,050,000.00

632,636.69

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00437.000000Local100.975000
4.327804 0.00 3.24Base

327.00
0.00
0.00 874,327.00

8,658.85
690010004 Total

327.00 0.000.00 67,924,327.00151,000.000 Local

0.00 3.24 0.00 641,295.54Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690016001 TOYO KOHAN CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

45,600.000 0.00262.000000Local105.984996
2.472048 0.00 0.00Base

0.00
0.00
0.00 11,947,200.00

112,725.39
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5690018007 TOYO TIRE + RUBBER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,300.000 0.001,036.650482Local104.835000
9.888401 0.00 30.77Base

3,226.00
0.00
0.00 8,607,425.00

82,104.50

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,025.250000Local100.975000
10.153503 0.00 3.04Base

307.00
0.00
0.00 820,507.00

8,125.84
690018007 Total

3,533.00 0.000.00 9,427,932.009,100.000 Local

0.00 33.81 0.00 90,230.34Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5690021001 LIXIL GROUP CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.001,864.000000Local100.975000
18.460015 0.00 1.38Base

139.00
0.00
0.00 372,939.00

3,693.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690026000 TOYO SEIKAN GROUP HOLDINGS L 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,900.000 0.002,040.840580Local104.835000
19.467168 0.00 50.36Base

5,280.00
0.00
0.00 14,087,080.00

134,373.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

47.000 0.002,004.000000Local102.485000
19.554081 0.00 0.34Base

35.00
0.00
0.00 94,223.00

919.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,981.000000Local100.975000
19.618718 0.00 0.73Base

74.00
0.00
0.00 198,174.00

1,962.60
690026000 Total

5,389.00 0.000.00 14,379,477.007,047.000 Local

0.00 51.43 0.00 137,255.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690028006 TOSOH CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

36,000.000 0.00540.694389Local104.835000
5.157575 0.00 69.62Base

7,299.00
0.00
0.00 19,472,297.00

185,742.33
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

9,000.000 0.00529.333222Local102.485000
5.164982 0.00 17.43Base

1,786.00
0.00
0.00 4,765,785.00

46,502.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

4,000.000 0.00566.000000Local100.975000
5.605348 0.00 8.41Base

849.00
0.00
0.00 2,264,849.00

22,429.80
690028006 Total

9,934.00 0.000.00 26,502,931.0049,000.000 Local

0.00 95.46 0.00 254,674.40Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690029004 TOYO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,300.000 0.001,075.000000Local104.835000
10.254209 0.00 5.00Base

524.00
0.00
0.00 1,398,024.00

13,335.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

600.000 0.001,071.666667Local102.485000
10.456815 0.00 2.35Base

241.00
0.00
0.00 643,241.00

6,276.44
690029004 Total

765.00 0.000.00 2,041,265.001,900.000 Local

0.00 7.35 0.00 19,611.91Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5690030002 MAZDA MOTOR CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

400.000 0.001,535.750000Local100.975000
15.209210 0.00 2.28Base

230.00
0.00
0.00 614,530.00

6,085.96

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690050000 TOYOBO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

69,000.000 0.00199.333290Local104.835000
1.901400 0.00 49.19Base

5,157.00
0.00
0.00 13,759,154.00

131,245.81

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

6,000.000 0.00193.983167Local100.975000
1.921101 0.00 4.32Base

436.00
0.00
0.00 1,164,335.00

11,530.92
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690050000 Total

5,593.00 0.000.00 14,923,489.0075,000.000 Local

0.00 53.51 0.00 142,776.73Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5690054002 TOYOTA INDUSTRIES CORP 02 Aug 2016 0.02COMMON STOCK 05 Aug 2016

100.000 0.004,520.000000Local100.975000
44.763555 0.00 1.67Base

169.00
0.00
0.00 452,169.00

4,478.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690058003 TOYOTA TSUSHO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

13,200.000 0.002,390.871136Local104.835000
22.806039 0.00 112.88Base

11,834.00
0.00
0.00 31,571,333.00

301,152.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

3,700.000 0.002,272.675676Local102.485000
22.175691 0.00 30.77Base

3,153.00
0.00
0.00 8,412,053.00

82,080.82

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,220.000000Local100.975000
21.985640 0.00 0.82Base

83.00
0.00
0.00 222,083.00

2,199.39
690058003 Total

15,070.00 0.000.00 40,205,469.0017,000.000 Local

0.00 144.47 0.00 385,432.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690059902 TOYOTA BOSHOKU CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,400.000 0.002,178.647963Local104.835000
20.781685 0.00 42.08Base

4,411.00
0.00
0.00 11,769,110.00

112,263.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,295.250000Local100.975000
22.730874 0.00 3.41Base

344.00
0.00
0.00 918,444.00

9,095.76
690059902 Total

4,755.00 0.000.00 12,687,554.005,800.000 Local

0.00 45.49 0.00 121,358.94Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5690064001 TOYOTA MOTOR CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

35,500.000 0.005,838.726789Local104.835000
55.694442 0.00 741.43Base

77,728.00
0.00
0.00 207,352,529.00

1,977,894.11

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0202 Aug 2016

176,300.000 0.005,861.377198Local104.835000
55.910499 0.00 2,957.10Base

310,008.00
0.00
0.00 1,033,670,808.00

9,859,978.14

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

1,800.000 0.005,741.943889Local100.975000
56.865005 0.00 38.38Base

3,875.00
0.00
0.00 10,339,374.00

102,395.38
690064001 Total

391,611.00 0.000.00 1,251,362,711.00213,600.000 Local

0.00 3,736.91 0.00 11,940,267.63Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690095906 TRANSCOSMOS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.002,826.666667Local104.835000
26.963005 0.00 24.27Base

2,544.00
0.00
0.00 6,786,544.00

64,735.48

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

200.000 0.002,855.500000Local102.485000
27.862614 0.00 2.09Base

214.00
0.00
0.00 571,314.00

5,574.61

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,755.000000Local100.975000
27.283981 0.00 3.06Base

309.00
0.00
0.00 826,809.00

8,188.25
690095906 Total

3,067.00 0.000.00 8,184,667.002,900.000 Local

0.00 29.42 0.00 78,498.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690670005 TSUBAKIMOTO CHAIN CO 22 Jul 2016COMMON STOCK 22 Jul 2016

50,000.000 0.00715.000000Local105.985001
6.746238 0.00 0.00Base

0.00
0.00
0.00 35,750,000.00

337,311.88
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00683.000000Local100.975000
6.764051 0.00 2.54Base

256.00
0.00
0.00 683,256.00

6,766.59
690670005 Total

256.00 0.000.00 36,433,256.0051,000.000 Local

0.00 2.54 0.00 344,078.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690676002 TSUGAMI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00465.200000Local104.835000
4.437449 0.00 8.32Base

872.00
0.00
0.00 2,326,872.00

22,195.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690682000 TSUKISHIMA KIKAI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,200.000 0.001,075.136364Local104.835000
10.255510 0.00 8.45Base

886.00
0.00
0.00 2,366,186.00

22,570.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690691001 TSUMURA + CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.002,865.632653Local104.835000
27.334694 0.00 50.22Base

5,265.00
0.00
0.00 14,046,865.00

133,990.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,898.500000Local100.975000
28.705125 0.00 4.30Base

434.00
0.00
0.00 1,159,834.00

11,486.35
690691001 Total

5,699.00 0.000.00 15,206,699.005,300.000 Local

0.00 54.52 0.00 145,476.57Base

JP MORGAN SECURITIES PLC JPY/JP5690693007 TSURUMI MANUFACTURING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.001,508.383846Local104.835000
14.388170 0.00 7.01Base

735.00
0.00
0.00 1,961,634.00

18,711.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP5690715008 TSUTSUMI JEWELRY CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.002,014.500000Local104.835000
19.215911 0.00 4.32Base

453.00
0.00
0.00 1,209,153.00

11,533.87
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5691070007 UBE INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

65,000.000 0.00183.000000Local104.835000
1.745600 0.00 42.54Base

4,460.00
0.00
0.00 11,899,460.00

113,506.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

22,000.000 0.00182.681773Local102.485000
1.782522 0.00 14.70Base

1,507.00
0.00
0.00 4,020,506.00

39,230.19

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

7,000.000 0.00174.000000Local100.975000
1.723199 0.00 4.52Base

456.00
0.00
0.00 1,218,456.00

12,066.91
691070007 Total

6,423.00 0.000.00 17,138,422.0094,000.000 Local

0.00 61.76 0.00 164,803.66Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5691148001 UNICHARM CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,300.000 0.002,100.500000Local104.835000
20.036247 0.00 47.33Base

4,962.00
0.00
0.00 13,238,112.00

126,275.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,700.000 0.002,113.647059Local102.485000
20.623965 0.00 13.14Base

1,347.00
0.00
0.00 3,594,547.00

35,073.88

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,141.666667Local100.975000
21.209870 0.00 2.38Base

240.00
0.00
0.00 642,740.00

6,365.34
691148001 Total

6,549.00 0.000.00 17,475,399.008,300.000 Local

0.00 62.85 0.00 167,714.91Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5691405005 UNION TOOL CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.002,953.875000Local104.835000
28.176420 0.00 8.45Base

886.00
0.00
0.00 2,363,986.00

22,549.59
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5691830004 UNITIKA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

46,000.000 0.0062.630391Local104.835000
0.597419 0.00 10.30Base

1,080.00
0.00
0.00 2,882,078.00

27,491.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691862007 UNY GROUP HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

101,600.000 0.00836.000000Local105.985000
7.887909 0.00 0.00Base

0.00
0.00
0.00 84,937,600.00

801,411.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,400.000 0.00877.714286Local100.975000
8.692392 0.00 4.56Base

460.00
0.00
0.00 1,229,260.00

12,173.90
691862007 Total

460.00 0.000.00 86,166,860.00103,000.000 Local

0.00 4.56 0.00 813,585.42Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5691898001 USHIO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

9,100.000 0.001,312.230769Local104.835000
12.517106 0.00 42.71Base

4,477.00
0.00
0.00 11,945,777.00

113,948.37

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,071.600000Local100.975000
10.612528 0.00 3.97Base

401.00
0.00
0.00 1,072,001.00

10,616.50
691898001 Total

4,878.00 0.000.00 13,017,778.0010,100.000 Local

0.00 46.68 0.00 124,564.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5692655905 VALOR HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.002,779.533000Local104.835000
26.513407 0.00 29.82Base

3,126.00
0.00
0.00 8,341,725.00

79,570.04

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,785.500000Local100.975000
27.586036 0.00 4.13Base

417.00
0.00
0.00 1,114,617.00

11,038.54
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692655905 Total

3,543.00 0.000.00 9,456,342.003,400.000 Local

0.00 33.95 0.00 90,608.58Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5692847908 WATAMI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,700.000 0.001,052.411765Local104.835000
10.038744 0.00 6.39Base

670.00
0.00
0.00 1,789,770.00

17,072.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5693220006 WACOAL HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

59,000.000 0.001,153.000000Local105.985000
10.878898 0.00 0.00Base

0.00
0.00
0.00 68,027,000.00

641,854.98

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.001,116.000000Local100.975000
11.052241 0.00 4.14Base

418.00
0.00
0.00 1,116,418.00

11,056.38
693220006 Total

418.00 0.000.00 69,143,418.0060,000.000 Local

0.00 4.14 0.00 652,911.36Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5693373003 WAKITA + CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

16,900.000 0.00682.000000Local105.985001
6.434873 0.00 0.00Base

0.00
0.00
0.00 11,525,800.00

108,749.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP5695799908 WEST JAPAN RAILWAY CO 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,000.000 0.006,419.825000Local104.835000
61.237421 0.00 45.92Base

4,814.00
0.00
0.00 12,844,464.00

122,520.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

500.000 0.006,312.700000Local102.485000
61.596331 0.00 11.54Base

1,183.00
0.00
0.00 3,157,533.00

30,809.71

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.006,359.000000Local100.975000
62.975984 0.00 2.36Base

238.00
0.00
0.00 636,138.00

6,299.96
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695799908 Total

6,235.00 0.000.00 16,638,135.002,600.000 Local

0.00 59.82 0.00 159,630.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5696188903 WARABEYA NICHIYO HOLDINGS CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.002,157.700000Local104.835000
20.581867 0.00 7.72Base

809.00
0.00
0.00 2,158,509.00

20,589.58

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698376902 YUSEN LOGISTICS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,300.000 0.001,168.383846Local104.835000
11.144979 0.00 5.43Base

569.00
0.00
0.00 1,519,468.00

14,493.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698389905 YUSHIN PRECISION EQUIPMENT 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.001,946.831667Local104.835000
18.570436 0.00 4.18Base

438.00
0.00
0.00 1,168,537.00

11,146.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698494002 XEBIO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.001,520.068182Local104.835000
14.499625 0.00 11.96Base

1,254.00
0.00
0.00 3,345,404.00

31,911.14

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698502002 YAMADA DENKI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,200.000 0.00538.802746Local104.835000
5.139531 0.00 27.37Base

2,869.00
0.00
0.00 7,653,868.00

73,008.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

60.000 0.00533.000000Local102.485000
5.200761 0.00 0.11Base

11.00
0.00
0.00 31,991.00

312.15

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

400.000 0.00532.850000Local100.975000
5.277049 0.00 0.78Base

79.00
0.00
0.00 213,219.00

2,111.60
698502002 Total

2,959.00 0.000.00 7,899,078.0014,660.000 Local

0.00 28.26 0.00 75,432.46Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5698503000 YAHAGI CONSTRUCTION CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,100.000 0.00934.094762Local104.835000
8.910142 0.00 7.01Base

735.00
0.00
0.00 1,962,334.00

18,718.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698511003 YAKULT HONSHA CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

800.000 0.005,068.750000Local104.835000
48.349788 0.00 14.50Base

1,520.00
0.00
0.00 4,056,520.00

38,694.33

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,000.000000Local100.975000
49.517207 0.00 1.85Base

187.00
0.00
0.00 500,187.00

4,953.57
698511003 Total

1,707.00 0.000.00 4,556,707.00900.000 Local

0.00 16.35 0.00 43,647.90Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698524006 YAMAGATA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00410.300000Local104.835000
3.913769 0.00 14.67Base

1,538.00
0.00
0.00 4,104,538.00

39,152.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00438.500000Local100.975000
4.342659 0.00 3.25Base

328.00
0.00
0.00 877,328.00

8,688.57
698524006 Total

1,866.00 0.000.00 4,981,866.0012,000.000 Local

0.00 17.92 0.00 47,840.93Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698526001 YAMAHA MOTOR CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

17,600.000 0.001,806.573864Local104.835000
17.232545 0.00 113.73Base

11,923.00
0.00
0.00 31,807,623.00

303,406.52

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

4,600.000 0.001,771.173696Local102.485000
17.282272 0.00 29.81Base

3,055.00
0.00
0.00 8,150,454.00

79,528.26
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.001,738.500000Local100.975000
17.217133 0.00 1.29Base

130.00
0.00
0.00 347,830.00

3,444.71
698526001 Total

15,108.00 0.000.00 40,305,907.0022,400.000 Local

0.00 144.83 0.00 386,379.49Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698536000 YAMANASHI CHUO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

5,000.000 0.00400.600000Local104.835000
3.821243 0.00 7.16Base

751.00
0.00
0.00 2,003,751.00

19,113.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

6,000.000 0.00415.000000Local102.485000
4.049373 0.00 9.10Base

933.00
0.00
0.00 2,490,933.00

24,305.34

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00436.500000Local100.975000
4.322852 0.00 3.24Base

327.00
0.00
0.00 873,327.00

8,648.94
698536000 Total

2,011.00 0.000.00 5,368,011.0013,000.000 Local

0.00 19.50 0.00 52,067.66Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5698538006 ASTELLAS PHARMA INC 28 Jul 2016COMMON STOCK 02 Aug 2016

41,300.000 0.001,697.980000Local104.835000
16.196690 0.00 200.67Base

21,037.00
0.00
0.00 70,147,611.00

669,123.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0102 Aug 2016

8,600.000 0.001,722.261512Local104.835000
16.428307 0.00 52.98Base

5,554.00
0.00
0.00 14,817,003.00

141,336.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

1,400.000 0.001,774.250000Local100.975000
17.571181 0.00 9.22Base

931.00
0.00
0.00 2,484,881.00

24,608.87
698538006 Total
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27,522.00 0.000.00 87,449,495.0051,300.000 Local

0.00 262.87 0.00 835,069.25Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698544004 YAMATO KOGYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,300.000 0.002,730.272424Local104.835000
26.043520 0.00 32.22Base

3,378.00
0.00
0.00 9,013,277.00

85,975.84

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,790.000000Local100.975000
27.630602 0.00 3.10Base

313.00
0.00
0.00 837,313.00

8,292.28
698544004 Total

3,691.00 0.000.00 9,850,590.003,600.000 Local

0.00 35.32 0.00 94,268.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698550001 YAMAZAKI BAKING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,400.000 0.002,804.264412Local104.835000
26.749315 0.00 34.10Base

3,575.00
0.00
0.00 9,538,074.00

90,981.77

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,857.000000Local100.975000
28.294132 0.00 1.06Base

107.00
0.00
0.00 285,807.00

2,830.47
698550001 Total

3,682.00 0.000.00 9,823,881.003,500.000 Local

0.00 35.16 0.00 93,812.24Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698554003 AZBIL CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,100.000 0.003,089.512195Local104.835000
29.470236 0.00 45.31Base

4,750.00
0.00
0.00 12,671,750.00

120,873.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

500.000 0.003,061.000000Local102.485000
29.867786 0.00 5.59Base

573.00
0.00
0.00 1,531,073.00

14,939.48

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016
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600.000 0.003,130.000000Local102.370000
30.575364 0.00 6.88Base

704.00
0.00
0.00 1,878,704.00

18,352.10

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.003,092.500000Local100.975000
30.626393 0.00 4.59Base

463.00
0.00
0.00 1,237,463.00

12,255.14
698554003 Total

6,490.00 0.000.00 17,318,990.005,600.000 Local

0.00 62.37 0.00 166,420.00Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5698556008 YAMATO HOLDINGS CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.002,481.500000Local100.975000
24.575390 0.00 1.84Base

186.00
0.00
0.00 496,486.00

4,916.92

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698558004 YAMAZEN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,100.000 0.00895.950976Local104.835000
8.546296 0.00 13.13Base

1,377.00
0.00
0.00 3,674,776.00

35,052.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

500.000 0.00878.000000Local102.485000
8.567107 0.00 1.60Base

164.00
0.00
0.00 439,164.00

4,285.15
698558004 Total

1,541.00 0.000.00 4,113,940.004,600.000 Local

0.00 14.73 0.00 39,338.10Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698567906 YAMAICHI ELECTRONICS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

30,900.000 0.00741.000000Local105.985001
6.991555 0.00 0.00Base

0.00
0.00
0.00 22,896,900.00

216,039.06

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698569902 UNIPRES CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,100.000 0.001,703.967419Local104.835000
16.253803 0.00 18.89Base

1,980.00
0.00
0.00 5,284,279.00

50,405.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016
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400.000 0.001,694.750000Local100.975000
16.783857 0.00 2.52Base

254.00
0.00
0.00 678,154.00

6,716.06
698569902 Total

2,234.00 0.000.00 5,962,433.003,500.000 Local

0.00 21.41 0.00 57,121.74Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698589900 YAOKO CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,600.000 0.004,692.187500Local104.835000
44.757834 0.00 26.85Base

2,815.00
0.00
0.00 7,510,315.00

71,639.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,795.000000Local100.975000
47.487002 0.00 3.56Base

359.00
0.00
0.00 959,359.00

9,500.96
698589900 Total

3,174.00 0.000.00 8,469,674.001,800.000 Local

0.00 30.41 0.00 81,140.35Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5698604006 YASKAWA ELECTRIC CORP 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

200.000 0.001,424.000000Local100.975000
14.102501 0.00 1.05Base

106.00
0.00
0.00 284,906.00

2,821.55

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698636008 YODOGAWA STEEL WORKS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,684.736316Local104.835000
25.609160 0.00 18.24Base

1,912.00
0.00
0.00 5,102,911.00

48,675.64

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,619.330000Local100.975000
25.940381 0.00 2.91Base

294.00
0.00
0.00 786,093.00

7,785.03
698636008 Total

2,206.00 0.000.00 5,889,004.002,200.000 Local

0.00 21.15 0.00 56,460.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698640000 YOKOGAWA BRIDGE HOLDINGS COR 28 Jul 2016COMMON STOCK 02 Aug 2016

2,600.000 0.001,141.461154Local104.835000 1,112.00 0.00 2,968,911.00
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10.888169 0.00 10.61Base 0.00 28,319.85

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698642006 YOKOGAWA ELECTRIC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

14,300.000 0.001,339.566364Local104.835000
12.777854 0.00 68.52Base

7,183.00
0.00
0.00 19,162,982.00

182,791.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

1,900.000 0.001,324.947368Local102.485000
12.928208 0.00 9.21Base

944.00
0.00
0.00 2,518,344.00

24,572.81

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

1,900.000 0.001,329.789474Local102.370000
12.990031 0.00 9.25Base

947.00
0.00
0.00 2,527,547.00

24,690.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,298.500000Local100.975000
12.859619 0.00 0.96Base

97.00
0.00
0.00 259,797.00

2,572.88
698642006 Total

9,171.00 0.000.00 24,468,670.0018,300.000 Local

0.00 87.94 0.00 234,627.83Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5698646007 YOKOHAMA RUBBER CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.001,377.000000Local100.975000
13.637039 0.00 0.51Base

51.00
0.00
0.00 137,751.00

1,364.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698648003 YOKOHAMA REITO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,500.000 0.001,052.914286Local104.835000
10.043538 0.00 13.17Base

1,381.00
0.00
0.00 3,686,581.00

35,165.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698692001 YOMIURI LAND CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00457.000000Local104.835000
4.359231 0.00 4.90Base

514.00
0.00
0.00 1,371,514.00

13,082.60

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698697000 YOROZU CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,575.142857Local104.835000 826.00 0.00 2,206,026.00
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15.024971 0.00 7.88Base 0.00 21,042.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698852001 YUASA TRADING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,272.076154Local104.835000
21.672878 0.00 10.56Base

1,107.00
0.00
0.00 2,954,806.00

28,185.30

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698943008 ZENITAKA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.00392.500000Local104.835000
3.743979 0.00 2.80Base

294.00
0.00
0.00 785,294.00

7,490.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP5698955002 ZOJIRUSHI CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.001,592.100000Local104.835000
15.186722 0.00 17.08Base

1,791.00
0.00
0.00 4,778,091.00

45,577.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5699112900 ZENRIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,027.736316Local104.835000
19.342169 0.00 13.77Base

1,444.00
0.00
0.00 3,854,143.00

36,763.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP5699378907 YONEX CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,000.000 0.006,133.000000Local104.835000
58.501455 0.00 21.93Base

2,299.00
0.00
0.00 6,135,299.00

58,523.38

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI00HOL5 TOKAI HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,900.000 0.00663.463768Local104.835000
6.328648 0.00 16.37Base

1,716.00
0.00
0.00 4,579,616.00

43,684.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI00MHV0 TSI HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,600.000 0.00622.678571Local104.835000
5.939606 0.00 12.47Base

1,307.00
0.00
0.00 3,488,307.00

33,274.26

JP MORGAN SECURITIES PLC JPY/JP5ACI02EAL5 JIMOTO HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

6,000.000 0.00151.091667Local104.835000
1.441233 0.00 3.23Base

339.00
0.00
0.00 906,889.00

8,650.63

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016
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3,400.000 0.00152.735294Local102.485000
1.490319 0.00 1.89Base

194.00
0.00
0.00 519,494.00

5,068.98

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

3,500.000 0.00155.028571Local102.370000
1.514395 0.00 1.98Base

203.00
0.00
0.00 542,803.00

5,302.36
ACI02EAL5 Total

736.00 0.000.00 1,969,186.0012,900.000 Local

0.00 7.10 0.00 19,021.97Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI02EJ02 NISSHIN STEEL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,200.000 0.001,329.166667Local104.835000
12.678654 0.00 34.23Base

3,588.00
0.00
0.00 9,573,588.00

91,320.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

600.000 0.001,245.166667Local100.975000
12.331435 0.00 2.77Base

280.00
0.00
0.00 747,380.00

7,401.63
ACI02EJ02 Total

3,868.00 0.000.00 10,320,968.007,800.000 Local

0.00 37.00 0.00 98,722.16Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0690K5 SUNTORY BEVERAGE + FOOD LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,900.000 0.004,497.930690Local104.835000
42.904857 0.00 46.65Base

4,891.00
0.00
0.00 13,048,890.00

124,470.74

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.004,460.000000Local100.975000
44.169349 0.00 1.65Base

167.00
0.00
0.00 446,167.00

4,418.59
ACI0690K5 Total

5,058.00 0.000.00 13,495,057.003,000.000 Local

0.00 48.30 0.00 128,889.33Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI06Q332 TOKYU FUDOSAN HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,800.000 0.00628.407315Local104.835000 2,545.00 0.00 6,789,344.00
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5.994251 0.00 24.28Base 0.00 64,762.19

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

300.000 0.00586.666667Local100.975000
5.810019 0.00 0.65Base

66.00
0.00
0.00 176,066.00

1,743.66
ACI06Q332 Total

2,611.00 0.000.00 6,965,410.0011,100.000 Local

0.00 24.93 0.00 66,505.85Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI06XDV4 IIDA GROUP HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.002,047.320000Local104.835000
19.528974 0.00 18.30Base

1,919.00
0.00
0.00 5,120,219.00

48,840.74

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,024.000000Local100.975000
20.044565 0.00 0.74Base

75.00
0.00
0.00 202,475.00

2,005.20
ACI06XDV4 Total

1,994.00 0.000.00 5,322,694.002,600.000 Local

0.00 19.04 0.00 50,845.94Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI07CF96 K+O ENERGY GROUP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.001,473.545455Local104.835000
14.055854 0.00 5.79Base

607.00
0.00
0.00 1,621,507.00

15,467.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI07YZS4 MARUHA NICHIRO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.002,595.056857Local104.835000
24.753726 0.00 32.49Base

3,406.00
0.00
0.00 9,086,105.00

86,670.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,580.000000Local100.975000
25.550879 0.00 2.87Base

290.00
0.00
0.00 774,290.00

7,668.14
ACI07YZS4 Total

3,696.00 0.000.00 9,860,395.003,800.000 Local

0.00 35.36 0.00 94,338.67Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI099K53 KADOKAWA DWANGO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,300.000 0.001,380.488372Local104.835000
13.168201 0.00 21.23Base

2,226.00
0.00
0.00 5,938,326.00

56,644.50

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.001,361.400000Local100.975000
13.482545 0.00 2.53Base

255.00
0.00
0.00 680,955.00

6,743.80
ACI099K53 Total

2,481.00 0.000.00 6,619,281.004,800.000 Local

0.00 23.76 0.00 63,388.30Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI099KB0 TOKYO TY FINANCIAL GROUP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,516.875000Local104.835000
24.007965 0.00 18.00Base

1,887.00
0.00
0.00 5,035,637.00

48,033.93

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,765.500000Local100.975000
27.387967 0.00 2.05Base

207.00
0.00
0.00 553,307.00

5,479.64
ACI099KB0 Total

2,094.00 0.000.00 5,588,944.002,200.000 Local

0.00 20.05 0.00 53,513.57Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0BNTQ4 UNITED SUPER MARKETS HOLDING 28 Jul 2016COMMON STOCK 02 Aug 2016

4,300.000 0.00983.464884Local104.835000
9.381074 0.00 15.12Base

1,585.00
0.00
0.00 4,230,484.00

40,353.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0BXWY1 MACNICA FUJI ELECTRONICS HOL 28 Jul 2016COMMON STOCK 02 Aug 2016

2,900.000 0.001,003.723793Local104.835000
9.574320 0.00 10.41Base

1,091.00
0.00
0.00 2,911,890.00

27,775.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0GQS26 COSMO ENERGY HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,900.000 0.001,160.591633Local104.835000
11.070650 0.00 20.34Base

2,132.00
0.00
0.00 5,689,031.00

54,266.52
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

16,500.000 0.00524.539394Local104.835000
5.003476 0.00 30.95Base

3,245.00
0.00
0.00 8,658,145.00

82,588.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.00592.000000Local100.975000
5.862837 0.00 0.44Base

44.00
0.00
0.00 118,444.00

1,173.00
ACI0GQT58 Total

3,289.00 0.000.00 8,776,589.0016,700.000 Local

0.00 31.39 0.00 83,761.31Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0GQTT6 NOMURA REAL ESTATE MASTER FU 28 Jul 2016 0.60REIT 02 Aug 2016

78.000 0.00169,025.628205Local104.835000
1,612.301504 0.00 47.15Base

4,943.00
0.00
0.00 13,188,942.00

125,806.67

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.6205 Aug 2016

2.000 0.00166,850.000000Local100.975000
1,652.389205 0.00 1.24Base

125.00
0.00
0.00 333,825.00

3,306.02
ACI0GQTT6 Total

5,068.00 0.000.00 13,522,767.0080.000 Local

0.00 48.39 0.00 129,112.69Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0KF1T5 LASALLE LOGIPORT REIT 28 Jul 2016 0.38REIT 02 Aug 2016

90.000 0.00106,972.777778Local104.835000
1,020.391833 0.00 34.44Base

3,610.00
0.00
0.00 9,631,160.00

91,869.70

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.4005 Aug 2016

8.000 0.00108,412.500000Local100.975000
1,073.656846 0.00 3.22Base

325.00
0.00
0.00 867,625.00

8,592.47
ACI0KF1T5 Total

3,935.00 0.000.00 10,498,785.0098.000 Local

0.00 37.66 0.00 100,462.17Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0L13V8 CONCORDIA FINANCIAL GROUP LT 28 Jul 2016COMMON STOCK 02 Aug 2016

22,200.000 0.00413.380180Local104.835000
3.943150 0.00 32.82Base

3,441.00
0.00
0.00 9,180,481.00

87,570.76

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.00449.400000Local100.975000
4.450607 0.00 1.33Base

134.00
0.00
0.00 359,654.00

3,561.81
ACI0L13V8 Total

3,575.00 0.000.00 9,540,135.0023,000.000 Local

0.00 34.15 0.00 91,132.57Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5ACI0L13W6 ITOHAM YONEKYU HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

10,900.000 0.001,054.201743Local104.835000
10.055819 0.00 41.10Base

4,309.00
0.00
0.00 11,495,108.00

109,649.53

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

800.000 0.001,052.875000Local100.975000
10.427086 0.00 3.12Base

315.00
0.00
0.00 842,615.00

8,344.79
ACI0L13W6 Total

4,624.00 0.000.00 12,337,723.0011,700.000 Local

0.00 44.22 0.00 117,994.32Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B00CSV905 TSUKUI CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,100.000 0.001,585.332857Local104.835000
15.122172 0.00 11.90Base

1,248.00
0.00
0.00 3,330,447.00

31,768.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B00STP902 INVINCIBLE INVESTMENT CORP 28 Jul 2016 0.24REIT 02 Aug 2016

189.000 0.0067,931.481481Local104.835000
647.984752 0.00 45.92Base

4,814.00
0.00
0.00 12,843,864.00

122,515.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.2503 Aug 2016

25.000 0.0068,912.000000Local102.485000
672.410597 0.00 6.30Base

646.00
0.00
0.00 1,723,446.00

16,816.57
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MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.2504 Aug 2016

25.000 0.0068,444.000000Local102.370000
668.594315 0.00 6.26Base

641.00
0.00
0.00 1,711,741.00

16,721.12

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.2505 Aug 2016

17.000 0.0068,435.235294Local100.975000
677.744346 0.00 4.32Base

436.00
0.00
0.00 1,163,835.00

11,525.97
B00STP902 Total

6,537.00 0.000.00 17,442,886.00256.000 Local

0.00 62.80 0.00 167,578.70Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B019MQ908 ASAHI INTECC CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,000.000 0.004,657.000000Local104.835000
44.422187 0.00 49.97Base

5,239.00
0.00
0.00 13,976,239.00

133,316.54

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

700.000 0.004,632.855714Local102.485000
45.205208 0.00 11.87Base

1,216.00
0.00
0.00 3,244,215.00

31,655.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,797.500000Local100.975000
47.511760 0.00 3.56Base

359.00
0.00
0.00 959,859.00

9,505.91
B019MQ908 Total

6,814.00 0.000.00 18,180,313.003,900.000 Local

0.00 65.40 0.00 174,477.96Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B01QMC901 SOSEI GROUP CORP 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

1,200.000 0.0016,117.500000Local104.835000
153.741594 0.00 69.18Base

7,252.00
0.00
0.00 19,348,252.00

184,559.09

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0603 Aug 2016

200.000 0.0015,985.000000Local102.485000
155.974045 0.00 11.69Base

1,198.00
0.00
0.00 3,198,198.00

31,206.50
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0705 Aug 2016

100.000 0.0017,510.000000Local100.975000
173.409260 0.00 6.50Base

656.00
0.00
0.00 1,751,656.00

17,347.42
B01QMC901 Total

9,106.00 0.000.00 24,298,106.001,500.000 Local

0.00 87.37 0.00 233,113.01Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B01S2L909 MONEX GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

16,400.000 0.00250.408476Local104.835000
2.388596 0.00 14.69Base

1,540.00
0.00
0.00 4,108,239.00

39,187.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B01WP2907 ASAHI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.001,429.416667Local104.835000
13.634918 0.00 6.13Base

643.00
0.00
0.00 1,715,943.00

16,368.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B020QY905 FRONTIER REAL ESTATE INVEST 28 Jul 2016 1.95REIT 02 Aug 2016

28.000 0.00545,750.000000Local104.835000
5,205.799590 0.00 54.66Base

5,730.00
0.00
0.00 15,286,730.00

145,817.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 1.9803 Aug 2016

6.000 0.00541,583.166667Local102.485000
5,284.511555 0.00 11.88Base

1,218.00
0.00
0.00 3,250,717.00

31,718.95

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 1.9904 Aug 2016

5.000 0.00542,400.000000Local102.370000
5,298.427274 0.00 9.93Base

1,017.00
0.00
0.00 2,713,017.00

26,502.07

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.0205 Aug 2016

2.000 0.00543,500.000000Local100.975000
5,382.520426 0.00 4.03Base

407.00
0.00
0.00 1,087,407.00

10,769.07
B020QY905 Total

8,372.00 0.000.00 22,337,871.0041.000 Local

0.00 80.50 0.00 214,807.14Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B02JV6909 BENEFIT ONE INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,786.191538Local104.835000
26.576921 0.00 12.95Base

1,358.00
0.00
0.00 3,623,407.00

34,562.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B02K2M903 M3 INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.003,300.000000Local104.835000
31.478037 0.00 11.80Base

1,237.00
0.00
0.00 3,301,237.00

31,489.84

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.003,325.000000Local100.975000
32.928943 0.00 1.23Base

124.00
0.00
0.00 332,624.00

3,294.12
B02K2M903 Total

1,361.00 0.000.00 3,633,861.001,100.000 Local

0.00 13.03 0.00 34,783.96Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B02KKT908 NIHON CHOUZAI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

500.000 0.004,488.000000Local104.835000
42.810130 0.00 8.02Base

841.00
0.00
0.00 2,244,841.00

21,413.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5B02Q32903 ELECTRIC POWER DEVELOPMENT C 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.002,455.000000Local100.975000
24.312949 0.00 0.91Base

92.00
0.00
0.00 245,592.00

2,432.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B02QLW907 IBJ LEASING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.001,874.543478Local104.835000
17.880894 0.00 15.41Base

1,616.00
0.00
0.00 4,313,066.00

41,141.47

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5B02RK0906 SEGA SAMMY HOLDINGS INC 02 Aug 2016COMMON STOCK 05 Aug 2016

100.000 0.001,122.000000Local100.975000
11.111661 0.00 0.42Base

42.00
0.00
0.00 112,242.00

1,111.58

JP MORGAN SECURITIES PLC JPY/JP5B02T4H903 SAWADA HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

600.000 0.00995.000000Local104.835000
9.491105 0.00 2.13Base

223.00
0.00
0.00 597,223.00

5,696.79

Books Closed Prepared by State StreetPage 984



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

900.000 0.00985.777778Local102.485000
9.618752 0.00 3.24Base

332.00
0.00
0.00 887,532.00

8,660.12

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 04 Aug 2016

300.000 0.001,004.000000Local102.370000
9.807561 0.00 1.09Base

112.00
0.00
0.00 301,312.00

2,943.36
B02T4H903 Total

667.00 0.000.00 1,786,067.001,800.000 Local

0.00 6.46 0.00 17,300.27Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B030Y3903 TSUKADA GLOBAL HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

1,500.000 0.00723.600000Local104.835000
6.902275 0.00 3.88Base

407.00
0.00
0.00 1,085,807.00

10,357.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B031SG909 NTT URBAN DEVELOPMENT CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,600.000 0.001,102.937500Local104.835000
10.520699 0.00 6.31Base

661.00
0.00
0.00 1,765,361.00

16,839.42

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,060.000000Local100.975000
10.497648 0.00 0.39Base

39.00
0.00
0.00 106,039.00

1,050.15
B031SG909 Total

700.00 0.000.00 1,871,400.001,700.000 Local

0.00 6.70 0.00 17,889.57Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B036QP900 COSMOS PHARMACEUTICAL CORP 28 Jul 2016 0.07COMMON STOCK 02 Aug 2016

700.000 0.0020,697.142857Local104.835000
197.425887 0.00 51.82Base

5,433.00
0.00
0.00 14,493,433.00

138,249.95

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0805 Aug 2016

100.000 0.0021,480.000000Local100.975000
212.725922 0.00 7.97Base

805.00
0.00
0.00 2,148,805.00

21,280.56
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B036QP900 Total

6,238.00 0.000.00 16,642,238.00800.000 Local

0.00 59.79 0.00 159,530.51Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B03BJB908 SUN FRONTIER FUDOUSAN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,700.000 0.001,004.941176Local104.835000
9.585932 0.00 6.10Base

640.00
0.00
0.00 1,709,040.00

16,302.19

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B03ML2901 TAKARA BIO INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,900.000 0.001,491.256154Local104.835000
14.224793 0.00 20.79Base

2,180.00
0.00
0.00 5,818,079.00

55,497.49

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,530.250000Local100.975000
15.154741 0.00 2.27Base

229.00
0.00
0.00 612,329.00

6,064.16
B03ML2901 Total

2,409.00 0.000.00 6,430,408.004,300.000 Local

0.00 23.06 0.00 61,561.65Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03P2F906 FUYO GENERAL LEASE CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

7,600.000 0.004,560.000000Local105.984999
43.024957 0.00 0.00Base

0.00
0.00
0.00 34,656,000.00

326,989.67

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.004,595.000000Local100.975000
45.506313 0.00 3.41Base

344.00
0.00
0.00 919,344.00

9,104.67
B03P2F906 Total

344.00 0.000.00 35,575,344.007,800.000 Local

0.00 3.41 0.00 336,094.34Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B03XKH905 OUTSOURCING INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.003,670.500000Local104.835000
35.012162 0.00 13.13Base

1,376.00
0.00
0.00 3,671,876.00

35,025.29
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B05H32900 INTERNET INITIATIVE JAPAN 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,500.000 0.002,164.000000Local104.835000
20.641961 0.00 19.34Base

2,028.00
0.00
0.00 5,412,028.00

51,624.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B05KJP905 NEC CAPITAL SOLUTIONS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

400.000 0.001,464.750000Local104.835000
13.971956 0.00 2.09Base

219.00
0.00
0.00 586,119.00

5,590.87

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

400.000 0.001,509.500000Local102.485000
14.728985 0.00 2.21Base

226.00
0.00
0.00 604,026.00

5,893.80
B05KJP905 Total

445.00 0.000.00 1,190,145.00800.000 Local

0.00 4.30 0.00 11,484.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B05L36902 DENA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,800.000 0.002,603.691176Local104.835000
24.836087 0.00 63.33Base

6,639.00
0.00
0.00 17,711,739.00

168,948.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.002,607.332778Local102.485000
25.441116 0.00 17.16Base

1,759.00
0.00
0.00 4,694,958.00

45,811.17

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.002,654.500000Local100.975000
26.288685 0.00 5.91Base

597.00
0.00
0.00 1,593,297.00

15,779.12
B05L36902 Total

8,995.00 0.000.00 23,999,994.009,200.000 Local

0.00 86.40 0.00 230,539.01Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B05LZ0900 HAKUHODO DY HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

9,600.000 0.001,206.062500Local104.835000
11.504388 0.00 41.41Base

4,341.00
0.00
0.00 11,582,541.00

110,483.53
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,211.000000Local100.975000
11.993068 0.00 0.45Base

45.00
0.00
0.00 121,145.00

1,199.75
B05LZ0900 Total

4,386.00 0.000.00 11,703,686.009,700.000 Local

0.00 41.86 0.00 111,683.28Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B05MTR906 SHIP HEALTHCARE HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.003,115.285429Local104.835000
29.716082 0.00 38.99Base

4,088.00
0.00
0.00 10,907,587.00

104,045.28

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,068.330000Local100.975000
30.387026 0.00 3.42Base

345.00
0.00
0.00 920,844.00

9,119.52
B05MTR906 Total

4,433.00 0.000.00 11,828,431.003,800.000 Local

0.00 42.41 0.00 113,164.80Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B064D8904 GUNGHO ONLINE ENTERTAINMENT 28 Jul 2016COMMON STOCK 02 Aug 2016

4,200.000 0.00235.071190Local104.835000
2.242297 0.00 3.53Base

370.00
0.00
0.00 987,669.00

9,421.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

300.000 0.00245.000000Local100.975000
2.426343 0.00 0.27Base

27.00
0.00
0.00 73,527.00

728.17
B064D8904 Total

397.00 0.000.00 1,061,196.004,500.000 Local

0.00 3.80 0.00 10,149.35Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B064LV904 HEIWA REAL ESTATE REIT INC 28 Jul 2016 0.30REIT 02 Aug 2016

71.000 0.0083,512.676056Local104.835000
796.610636 0.00 21.20Base

2,223.00
0.00
0.00 5,931,623.00

56,580.56
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.3205 Aug 2016

7.000 0.0085,814.142857Local100.975000
849.855339 0.00 2.23Base

225.00
0.00
0.00 600,924.00

5,951.22
B064LV904 Total

2,448.00 0.000.00 6,532,547.0078.000 Local

0.00 23.43 0.00 62,531.78Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B067ML908 KABU.COM SECURITIES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,400.000 0.00346.859561Local104.835000
3.308624 0.00 14.14Base

1,482.00
0.00
0.00 3,955,681.00

37,732.45

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B06CMQ906 GMO PAYMENT GATEWAY INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,400.000 0.005,642.856429Local104.835000
53.826074 0.00 28.25Base

2,962.00
0.00
0.00 7,902,961.00

75,384.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B06JW3901 ASUKANET CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

800.000 0.001,034.250000Local104.835000
9.865503 0.00 2.96Base

310.00
0.00
0.00 827,710.00

7,895.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B06MW5909 KYOKUTO SECURITIES 28 Jul 2016COMMON STOCK 02 Aug 2016

1,500.000 0.001,199.666667Local104.835000
11.443379 0.00 6.43Base

674.00
0.00
0.00 1,800,174.00

17,171.50

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

200.000 0.001,228.000000Local102.485000
11.982241 0.00 0.90Base

92.00
0.00
0.00 245,692.00

2,397.35
B06MW5909 Total

766.00 0.000.00 2,045,866.001,700.000 Local

0.00 7.33 0.00 19,568.85Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B06NPS905 JAPAN COMMUNICATIONS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

8,700.000 0.00221.620690Local104.835000
2.113995 0.00 6.90Base

723.00
0.00
0.00 1,928,823.00

18,398.66

Books Closed Prepared by State StreetPage 989



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B06WPV908 GURUNAVI INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,200.000 0.002,690.227273Local104.835000
25.661537 0.00 21.17Base

2,219.00
0.00
0.00 5,920,719.00

56,476.55

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.003,043.330000Local100.975000
30.139440 0.00 3.39Base

342.00
0.00
0.00 913,341.00

9,045.22
B06WPV908 Total

2,561.00 0.000.00 6,834,060.002,500.000 Local

0.00 24.56 0.00 65,521.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B07NL1907 JAPAN LOGISTICS FUND INC 28 Jul 2016 0.86REIT 02 Aug 2016

56.000 0.00241,451.767857Local104.835000
2,303.159898 0.00 48.36Base

5,070.00
0.00
0.00 13,526,369.00

129,025.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.8803 Aug 2016

8.000 0.00240,568.750000Local102.485000
2,347.355711 0.00 7.04Base

721.00
0.00
0.00 1,925,271.00

18,785.88

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.8804 Aug 2016

8.000 0.00240,200.000000Local102.370000
2,346.390544 0.00 7.03Base

720.00
0.00
0.00 1,922,320.00

18,778.16

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.8805 Aug 2016

5.000 0.00237,740.000000Local100.975000
2,354.444169 0.00 4.41Base

445.00
0.00
0.00 1,189,145.00

11,776.63
B07NL1907 Total

6,956.00 0.000.00 18,563,105.0077.000 Local

0.00 66.84 0.00 178,365.99Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0B815908 FUKUOKA REIT CORP 28 Jul 2016 0.75REIT 02 Aug 2016

55.000 0.00210,727.254545Local104.835000
2,010.084939 0.00 41.46Base

4,346.00
0.00
0.00 11,594,345.00

110,596.13
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.7805 Aug 2016

4.000 0.00210,250.000000Local100.975000
2,082.198564 0.00 3.12Base

315.00
0.00
0.00 841,315.00

8,331.91
B0B815908 Total

4,661.00 0.000.00 12,435,660.0059.000 Local

0.00 44.58 0.00 118,928.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0C5Q5906 KENEDIX OFFICE INVESTMENT CO 28 Jul 2016 2.27REIT 02 Aug 2016

26.000 0.00633,711.538462Local104.835000
6,044.847031 0.00 58.93Base

6,178.00
0.00
0.00 16,482,678.00

157,224.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 2.3403 Aug 2016

4.000 0.00638,500.000000Local102.485000
6,230.180026 0.00 9.34Base

957.00
0.00
0.00 2,554,957.00

24,930.06

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 2.3304 Aug 2016

3.000 0.00636,666.666667Local102.370000
6,219.269968 0.00 6.99Base

716.00
0.00
0.00 1,910,716.00

18,664.80

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.3805 Aug 2016

2.000 0.00640,500.000000Local100.975000
6,343.154246 0.00 4.75Base

480.00
0.00
0.00 1,281,480.00

12,691.06
B0C5Q5906 Total

8,331.00 0.000.00 22,229,831.0035.000 Local

0.00 80.01 0.00 213,510.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0CGYJ903 SEKISUI HOUSE SI RESIDENTIAL 28 Jul 2016 0.45REIT 02 Aug 2016

79.000 0.00125,325.316456Local104.835000
1,195.453011 0.00 35.41Base

3,712.00
0.00
0.00 9,904,412.00

94,476.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.4605 Aug 2016

6.000 0.00124,550.000000Local100.975000
1,233.473632 0.00 2.77Base

280.00
0.00
0.00 747,580.00

7,403.61
B0CGYJ903 Total
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3,992.00 0.000.00 10,651,992.0085.000 Local

0.00 38.18 0.00 101,879.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0FS5D909 SEVEN + I HOLDINGS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,600.000 0.004,293.687500Local104.835000
40.956622 0.00 24.57Base

2,576.00
0.00
0.00 6,872,476.00

65,555.17

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

8,802.000 0.004,278.045331Local104.835000
40.807415 0.00 107.75Base

11,296.00
0.00
0.00 37,666,651.00

359,294.62

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

500.000 0.004,249.000000Local100.975000
42.079723 0.00 7.88Base

796.00
0.00
0.00 2,125,296.00

21,047.74
B0FS5D909 Total

14,668.00 0.000.00 46,664,423.0010,902.000 Local

0.00 140.20 0.00 445,897.53Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0J2LC906 CREATE RESTAURANTS HOLDINGS 28 Jul 2016COMMON STOCK 02 Aug 2016

3,500.000 0.001,059.800000Local104.835000
10.109219 0.00 13.26Base

1,390.00
0.00
0.00 3,710,690.00

35,395.53

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B0J7D9901 DAIICHI SANKYO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

17,137.000 0.002,471.619945Local104.835000
23.576286 0.00 121.20Base

12,706.00
0.00
0.00 42,368,857.00

404,148.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP528 Jul 2016 0.0102 Aug 2016

3,200.000 0.002,485.077813Local104.835000
23.704658 0.00 28.44Base

2,982.00
0.00
0.00 7,955,231.00

75,883.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,476.625000Local100.975000
24.527111 0.00 3.67Base

371.00
0.00
0.00 991,021.00

9,814.52
B0J7D9901 Total

16,059.00 0.000.00 51,315,109.0020,737.000 Local
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0.00 153.31 0.00 489,845.88Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0JDQD905 BANDAI NAMCO HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.002,728.591633Local104.835000
26.027487 0.00 47.82Base

5,013.00
0.00
0.00 13,375,112.00

127,582.51

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,205.000 0.002,711.094606Local102.485000
26.453575 0.00 11.95Base

1,225.00
0.00
0.00 3,268,094.00

31,888.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,650.000000Local100.975000
26.244120 0.00 0.98Base

99.00
0.00
0.00 265,099.00

2,625.39
B0JDQD905 Total

6,337.00 0.000.00 16,908,305.006,205.000 Local

0.00 60.75 0.00 162,096.41Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5B0JQTJ900 MITSUBISHI CHEMICAL HOLDINGS 02 Aug 2016COMMON STOCK 05 Aug 2016

900.000 0.00539.677778Local100.975000
5.344667 0.00 1.80Base

182.00
0.00
0.00 485,892.00

4,812.00

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0LLJ3904 HANKYU REIT INC 28 Jul 2016 0.50REIT 02 Aug 2016

44.000 0.00138,547.727273Local104.835000
1,321.578931 0.00 21.81Base

2,286.00
0.00
0.00 6,098,386.00

58,171.28

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.5205 Aug 2016

4.000 0.00140,625.000000Local100.975000
1,392.671453 0.00 2.08Base

210.00
0.00
0.00 562,710.00

5,572.77
B0LLJ3904 Total

2,496.00 0.000.00 6,661,096.0048.000 Local

0.00 23.89 0.00 63,744.05Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0LNCF900 ICHIGO OFFICE REIT INVESTMEN 28 Jul 2016 0.28REIT 02 Aug 2016

100.000 0.0079,379.000000Local104.835000 2,976.00 0.00 7,940,876.00
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757.180331 0.00 28.39Base 0.00 75,746.42

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.3005 Aug 2016

10.000 0.0079,710.000000Local100.975000
789.403318 0.00 2.95Base

298.00
0.00
0.00 797,398.00

7,896.98
B0LNCF900 Total

3,274.00 0.000.00 8,738,274.00110.000 Local

0.00 31.34 0.00 83,643.40Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0LNTF902 DAIWA OFFICE INVESTMENT CORP 28 Jul 2016 2.18REIT 02 Aug 2016

20.000 0.00609,025.000000Local104.835000
5,809.367101 0.00 43.56Base

4,567.00
0.00
0.00 12,185,067.00

116,230.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 2.2203 Aug 2016

3.000 0.00608,666.666667Local102.485000
5,939.080516 0.00 6.67Base

684.00
0.00
0.00 1,826,684.00

17,823.92

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 2.2204 Aug 2016

3.000 0.00606,666.666667Local102.370000
5,926.215363 0.00 6.66Base

682.00
0.00
0.00 1,820,682.00

17,785.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.2405 Aug 2016

1.000 0.00603,000.000000Local100.975000
5,971.775192 0.00 2.24Base

226.00
0.00
0.00 603,226.00

5,974.01
B0LNTF902 Total

6,159.00 0.000.00 16,435,659.0027.000 Local

0.00 59.13 0.00 157,814.15Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0M0C8905 SUMCO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

15,600.000 0.00778.108974Local104.835000
7.422225 0.00 43.41Base

4,551.00
0.00
0.00 12,143,051.00

115,830.12

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,200.000 0.00773.332500Local100.975000
7.658653 0.00 3.44Base

347.00
0.00
0.00 928,346.00

9,193.82
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B0M0C8905 Total

4,898.00 0.000.00 13,071,397.0016,800.000 Local

0.00 46.85 0.00 125,023.94Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0MKZN903 TSURUHA HOLDINGS INC 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

700.000 0.0011,575.714286Local104.835000
110.418413 0.00 28.98Base

3,038.00
0.00
0.00 8,106,038.00

77,321.87

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0N9WT907 F N COMMUNICATIONS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,800.000 0.00809.973684Local104.835000
7.726176 0.00 11.01Base

1,154.00
0.00
0.00 3,079,054.00

29,370.48

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0N9WZ903 UACJ CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

21,000.000 0.00251.571381Local104.835000
2.399689 0.00 18.90Base

1,981.00
0.00
0.00 5,284,980.00

50,412.36

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,000.000 0.00245.000000Local100.975000
2.426343 0.00 1.81Base

183.00
0.00
0.00 490,183.00

4,854.50
B0N9WZ903 Total

2,164.00 0.000.00 5,775,163.0023,000.000 Local

0.00 20.71 0.00 55,266.86Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0NHMM905 EARTH CHEMICAL CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,100.000 0.004,848.180909Local104.835000
46.245824 0.00 19.07Base

1,999.00
0.00
0.00 5,334,998.00

50,889.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0SQYV907 SAINT MARC HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.003,085.625000Local104.835000
29.433157 0.00 13.24Base

1,388.00
0.00
0.00 3,704,138.00

35,333.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WGLX904 IWAICOSMO HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

12,500.000 0.00948.000000Local105.985005
8.944662 0.00 0.00Base

0.00
0.00
0.00 11,850,000.00

111,808.27
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0WHPP905 TORIDOLL HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.002,917.615385Local104.835000
27.830547 0.00 13.56Base

1,422.00
0.00
0.00 3,794,322.00

36,193.28

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

500.000 0.002,961.400000Local102.485000
28.895936 0.00 5.42Base

555.00
0.00
0.00 1,481,255.00

14,453.38
B0WHPP905 Total

1,977.00 0.000.00 5,275,577.001,800.000 Local

0.00 18.98 0.00 50,646.66Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0WHYW900 KUSURI NO AOKI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,200.000 0.004,780.832500Local104.835000
45.603401 0.00 20.52Base

2,151.00
0.00
0.00 5,739,150.00

54,744.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0X6W8908 AIZAWA SECURITIES CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

16,900.000 0.00571.000000Local105.984996
5.387555 0.00 0.00Base

0.00
0.00
0.00 9,649,900.00

91,049.68

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0XPSZ901 TOP REIT INC 28 Jul 2016 1.55REIT 02 Aug 2016

14.000 0.00433,767.785714Local104.835000
4,137.623749 0.00 21.72Base

2,277.00
0.00
0.00 6,075,026.00

57,948.45

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.6105 Aug 2016

2.000 0.00432,750.000000Local100.975000
4,285.714286 0.00 3.21Base

324.00
0.00
0.00 865,824.00

8,574.64
B0XPSZ901 Total

2,601.00 0.000.00 6,940,850.0016.000 Local

0.00 24.93 0.00 66,523.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0YHYY904 CONEXIO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.001,561.500000Local104.835000
14.894835 0.00 7.81Base

819.00
0.00
0.00 2,186,919.00

20,860.58
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0YZFP904 KYORIN HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

37,400.000 0.002,183.000000Local105.985000
20.597254 0.00 0.00Base

0.00
0.00
0.00 81,644,200.00

770,337.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,273.666667Local100.975000
22.517125 0.00 2.53Base

255.00
0.00
0.00 682,355.00

6,757.66
B0YZFP904 Total

255.00 0.000.00 82,326,555.0037,700.000 Local

0.00 2.53 0.00 777,094.97Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0Z6WY909 DAIWA HOUSE REIT INVESTMENT 28 Jul 2016 1.03REIT 02 Aug 2016

44.000 0.00287,088.636364Local104.835000
2,738.480816 0.00 45.18Base

4,736.00
0.00
0.00 12,636,636.00

120,538.33

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 1.0503 Aug 2016

11.000 0.00287,590.909091Local102.485000
2,806.175627 0.00 11.57Base

1,186.00
0.00
0.00 3,164,686.00

30,879.50

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.0505 Aug 2016

4.000 0.00283,375.000000Local100.975000
2,806.387720 0.00 4.21Base

425.00
0.00
0.00 1,133,925.00

11,229.76
B0Z6WY909 Total

6,347.00 0.000.00 16,935,247.0059.000 Local

0.00 60.96 0.00 162,647.59Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0ZGMK908 ALPEN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.001,768.076154Local104.835000
16.865323 0.00 8.21Base

861.00
0.00
0.00 2,299,360.00

21,933.13

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0ZV9X902 TOYO TANSO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.001,539.500000Local104.835000
14.684981 0.00 4.40Base

461.00
0.00
0.00 1,232,061.00

11,752.38
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B10RB1904 INPEX CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

16,200.000 0.00810.359259Local104.835000
7.729854 0.00 46.95Base

4,922.00
0.00
0.00 13,132,742.00

125,270.59

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

600.000 0.00793.600000Local100.975000
7.859371 0.00 1.76Base

178.00
0.00
0.00 476,338.00

4,717.39
B10RB1904 Total

5,100.00 0.000.00 13,609,080.0016,800.000 Local

0.00 48.71 0.00 129,987.98Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B11V89901 QOL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,100.000 0.001,333.453636Local104.835000
12.719546 0.00 5.25Base

550.00
0.00
0.00 1,467,349.00

13,996.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B121L6907 ALCONIX CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

17,000.000 0.001,517.000000Local105.984998
14.313346 0.00 0.00Base

0.00
0.00
0.00 25,789,000.00

243,326.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B14RJB900 KOBE BUSSAN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,023.855714Local104.835000
19.305153 0.00 5.07Base

531.00
0.00
0.00 1,417,230.00

13,518.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1530B902 JAPAN HOTEL REIT INVESTMENT 28 Jul 2016 0.32REIT 02 Aug 2016

200.000 0.0088,446.250000Local104.835000
843.671007 0.00 63.27Base

6,633.00
0.00
0.00 17,695,883.00

168,797.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.3203 Aug 2016

72.000 0.0086,379.166667Local102.485000
842.846921 0.00 22.75Base

2,332.00
0.00
0.00 6,221,632.00

60,707.73

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.3105 Aug 2016

55.000 0.0082,691.818182Local100.975000
818.933579 0.00 16.89Base

1,705.00
0.00
0.00 4,549,755.00

45,058.23
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B1530B902 Total

10,670.00 0.000.00 28,467,270.00327.000 Local

0.00 102.91 0.00 274,563.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B15F9R901 ADWAYS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,400.000 0.00626.750000Local104.835000
5.978442 0.00 5.38Base

564.00
0.00
0.00 1,504,764.00

14,353.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B15T1R909 JAPAN EXCELLENT INC 28 Jul 2016 0.52REIT 02 Aug 2016

98.000 0.00145,140.295918Local104.835000
1,384.464119 0.00 50.87Base

5,333.00
0.00
0.00 14,229,082.00

135,728.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.5405 Aug 2016

7.000 0.00144,685.714286Local100.975000
1,432.886499 0.00 3.75Base

379.00
0.00
0.00 1,013,179.00

10,033.96
B15T1R909 Total

5,712.00 0.000.00 15,242,261.00105.000 Local

0.00 54.62 0.00 145,762.31Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B15T1S907 JAPAN RENTAL HOUSING INVESTM 28 Jul 2016 0.31REIT 02 Aug 2016

134.000 0.0087,907.462687Local104.835000
838.531623 0.00 42.13Base

4,417.00
0.00
0.00 11,784,017.00

112,405.37

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.3305 Aug 2016

10.000 0.0087,940.000000Local100.975000
870.908641 0.00 3.26Base

329.00
0.00
0.00 879,729.00

8,712.34
B15T1S907 Total

4,746.00 0.000.00 12,663,746.00144.000 Local

0.00 45.39 0.00 121,117.71Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B182BB909 NIPPON ACCOMMODATIONS FUND 28 Jul 2016 1.68REIT 02 Aug 2016

30.000 0.00471,016.666667Local104.835000
4,492.933340 0.00 50.54Base

5,298.00
0.00
0.00 14,135,798.00

134,838.54
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 1.7203 Aug 2016

4.000 0.00471,125.000000Local102.485000
4,597.014197 0.00 6.89Base

706.00
0.00
0.00 1,885,206.00

18,394.95

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 1.7204 Aug 2016

4.000 0.00470,625.000000Local102.370000
4,597.294129 0.00 6.89Base

705.00
0.00
0.00 1,883,205.00

18,396.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.7405 Aug 2016

2.000 0.00469,250.000000Local100.975000
4,647.189898 0.00 3.48Base

351.00
0.00
0.00 938,851.00

9,297.86
B182BB909 Total

7,060.00 0.000.00 18,843,060.0040.000 Local

0.00 67.80 0.00 180,927.41Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B18D6G900 JIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,100.000 0.004,114.545455Local104.835000
39.247822 0.00 16.19Base

1,697.00
0.00
0.00 4,527,697.00

43,188.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B18RC0907 INFOMART CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,400.000 0.001,071.087941Local104.835000
10.216893 0.00 13.02Base

1,365.00
0.00
0.00 3,643,064.00

34,750.46

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B194YN903 BIC CAMERA INC 28 Jul 2016COMMON STOCK 02 Aug 2016

7,500.000 0.00901.866667Local104.835000
8.602725 0.00 24.19Base

2,536.00
0.00
0.00 6,766,536.00

64,544.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

700.000 0.00910.000000Local100.975000
9.012132 0.00 2.36Base

238.00
0.00
0.00 637,238.00

6,310.85
B194YN903 Total

2,774.00 0.000.00 7,403,774.008,200.000 Local

0.00 26.55 0.00 70,855.48Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B19PR7909 MCUBS MIDCITY INVESTMENT COR 28 Jul 2016 1.31REIT 02 Aug 2016

21.000 0.00366,690.476190Local104.835000
3,497.786771 0.00 27.54Base

2,887.00
0.00
0.00 7,703,387.00

73,481.06

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.3805 Aug 2016

2.000 0.00373,250.000000Local100.975000
3,696.459520 0.00 2.76Base

279.00
0.00
0.00 746,779.00

7,395.68
B19PR7909 Total

3,166.00 0.000.00 8,450,166.0023.000 Local

0.00 30.30 0.00 80,876.74Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B19RSQ902 UNITED INC 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.001,317.200000Local104.835000
12.564506 0.00 4.70Base

493.00
0.00
0.00 1,317,693.00

12,569.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1B0V3905 DCM HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

42,800.000 0.00888.000000Local105.985000
8.378544 0.00 0.00Base

0.00
0.00
0.00 38,006,400.00

358,601.69

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

700.000 0.00860.000000Local100.975000
8.516960 0.00 2.23Base

225.00
0.00
0.00 602,225.00

5,964.10
B1B0V3905 Total

225.00 0.000.00 38,608,625.0043,500.000 Local

0.00 2.23 0.00 364,565.79Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1BSCX909 MIXI INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.003,634.000000Local104.835000
34.663996 0.00 6.50Base

681.00
0.00
0.00 1,817,681.00

17,338.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1CC1X905 JAC RECRUITMENT CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.001,127.666667Local104.835000
10.756586 0.00 4.84Base

507.00
0.00
0.00 1,353,707.00

12,912.74
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1CWJM906 NOMURA REAL ESTATE HOLDINGS 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,100.000 0.001,872.612581Local104.835000
17.862475 0.00 20.76Base

2,176.00
0.00
0.00 5,807,275.00

55,394.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,744.000000Local100.975000
17.271602 0.00 0.64Base

65.00
0.00
0.00 174,465.00

1,727.80
B1CWJM906 Total

2,241.00 0.000.00 5,981,740.003,200.000 Local

0.00 21.40 0.00 57,122.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1DGKS905 YAMAGUCHI FINANCIAL GROUP IN 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00965.800000Local104.835000
9.212572 0.00 34.54Base

3,621.00
0.00
0.00 9,661,621.00

92,160.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

931.000 0.00961.000000Local102.485000
9.376982 0.00 3.27Base

335.00
0.00
0.00 895,026.00

8,733.24
B1DGKS905 Total

3,956.00 0.000.00 10,556,647.0010,931.000 Local

0.00 37.81 0.00 100,893.50Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1DN46906 NIHON M+A CENTER INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,000.000 0.006,230.000000Local104.835000
59.426718 0.00 44.57Base

4,672.00
0.00
0.00 12,464,672.00

118,898.00

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

600.000 0.006,209.166667Local102.485000
60.586102 0.00 13.63Base

1,397.00
0.00
0.00 3,726,897.00

36,365.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.006,720.000000Local100.975000
66.551127 0.00 4.99Base

504.00
0.00
0.00 1,344,504.00

13,315.22
B1DN46906 Total
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6,573.00 0.000.00 17,536,073.002,800.000 Local

0.00 63.19 0.00 168,578.51Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1F2D0903 DUNLOP SPORTS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.00907.200000Local104.835000
8.653599 0.00 3.24Base

340.00
0.00
0.00 907,540.00

8,656.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1FF8P905 IDEMITSU KOSAN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,000.000 0.001,966.585571Local104.835000
18.758865 0.00 49.24Base

5,162.00
0.00
0.00 13,771,261.00

131,361.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,075.000000Local100.975000
20.549641 0.00 0.76Base

77.00
0.00
0.00 207,577.00

2,055.73
B1FF8P905 Total

5,239.00 0.000.00 13,978,838.007,100.000 Local

0.00 50.00 0.00 133,417.02Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1FM48902 NEXT CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,300.000 0.00953.848605Local104.835000
9.098570 0.00 14.67Base

1,538.00
0.00
0.00 4,103,087.00

39,138.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

500.000 0.00978.200000Local100.975000
9.687546 0.00 1.81Base

183.00
0.00
0.00 489,283.00

4,845.59
B1FM48902 Total

1,721.00 0.000.00 4,592,370.004,800.000 Local

0.00 16.48 0.00 43,984.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1FQWP904 ACCORDIA GOLF CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,500.000 0.001,198.888889Local104.835000
11.435960 0.00 19.30Base

2,023.00
0.00
0.00 5,397,023.00

51,481.12

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1FSLW907 TAKATA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016
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2,700.000 0.00406.407037Local104.835000
3.876635 0.00 3.92Base

411.00
0.00
0.00 1,097,710.00

10,470.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1G185909 AOZORA BANK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

36,000.000 0.00363.861083Local104.835000
3.470798 0.00 46.85Base

4,912.00
0.00
0.00 13,103,911.00

124,995.57

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

14,237.000 0.00366.879750Local102.485000
3.579839 0.00 19.11Base

1,958.00
0.00
0.00 5,225,225.00

50,985.27

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00371.000000Local100.975000
3.674177 0.00 1.38Base

139.00
0.00
0.00 371,139.00

3,675.55
B1G185909 Total

7,009.00 0.000.00 18,700,275.0051,237.000 Local

0.00 67.34 0.00 179,656.39Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1GF9P903 MORI HILLS REIT INVESTMENT C 28 Jul 2016 0.57REIT 02 Aug 2016

96.000 0.00158,726.562500Local104.835000
1,514.060786 0.00 54.50Base

5,714.00
0.00
0.00 15,243,464.00

145,404.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.5803 Aug 2016

13.000 0.00159,434.615385Local102.485000
1,555.687324 0.00 7.58Base

777.00
0.00
0.00 2,073,427.00

20,231.52

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.5804 Aug 2016

13.000 0.00159,361.538462Local102.370000
1,556.721095 0.00 7.58Base

776.00
0.00
0.00 2,072,476.00

20,244.95

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.5905 Aug 2016

8.000 0.00158,487.500000Local100.975000
1,569.571676 0.00 4.70Base

475.00
0.00
0.00 1,268,375.00

12,561.28
B1GF9P903 Total

7,742.00 0.000.00 20,657,742.00130.000 Local
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0.00 74.36 0.00 198,442.09Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1GHR8907 MONOTARO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,100.000 0.002,951.137255Local104.835000
28.150305 0.00 53.84Base

5,644.00
0.00
0.00 15,056,444.00

143,620.39

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,869.750000Local100.975000
28.420401 0.00 4.26Base

430.00
0.00
0.00 1,148,330.00

11,372.42
B1GHR8907 Total

6,074.00 0.000.00 16,204,774.005,500.000 Local

0.00 58.10 0.00 154,992.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1GVJ7907 DUSKIN CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.001,849.571143Local104.835000
17.642687 0.00 23.15Base

2,427.00
0.00
0.00 6,475,926.00

61,772.56

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1HHF4908 KYOEI STEEL LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,846.812500Local104.835000
17.616373 0.00 10.57Base

1,108.00
0.00
0.00 2,956,008.00

28,196.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1MY86908 CROOZ INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.001,882.331667Local104.835000
17.955184 0.00 4.03Base

423.00
0.00
0.00 1,129,822.00

10,777.15

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1N2ZG905 ARTNATURE INC 28 Jul 2016COMMON STOCK 02 Aug 2016

800.000 0.00821.750000Local104.835000
7.838508 0.00 2.35Base

246.00
0.00
0.00 657,646.00

6,273.15

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

600.000 0.00828.500000Local102.485000
8.084110 0.00 1.81Base

186.00
0.00
0.00 497,286.00

4,852.28
B1N2ZG905 Total

432.00 0.000.00 1,154,932.001,400.000 Local
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0.00 4.16 0.00 11,125.43Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1P1JR909 TS TECH CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,900.000 0.002,598.756154Local104.835000
24.789013 0.00 36.25Base

3,800.00
0.00
0.00 10,138,949.00

96,713.40

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,369.000000Local100.975000
23.461253 0.00 3.52Base

355.00
0.00
0.00 947,955.00

9,388.02
B1P1JR909 Total

4,155.00 0.000.00 11,086,904.004,300.000 Local

0.00 39.77 0.00 106,101.42Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1TK1Y907 FUKUOKA FINANCIAL GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

13,026.000 0.00359.076770Local104.835000
3.425161 0.00 16.73Base

1,754.00
0.00
0.00 4,679,088.00

44,632.88

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,000.000 0.00393.000000Local100.975000
3.892052 0.00 1.46Base

147.00
0.00
0.00 393,147.00

3,893.51
B1TK1Y907 Total

1,901.00 0.000.00 5,072,235.0014,026.000 Local

0.00 18.19 0.00 48,526.39Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1TK20900 AI HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.002,538.166667Local104.835000
24.211062 0.00 27.23Base

2,855.00
0.00
0.00 7,617,355.00

72,660.42

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,551.666667Local100.975000
25.270281 0.00 2.84Base

287.00
0.00
0.00 765,787.00

7,583.93
B1TK20900 Total

3,142.00 0.000.00 8,383,142.003,300.000 Local

0.00 30.07 0.00 80,244.35Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1TK21908 TOKUSHU TOKAI PAPER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.00367.500000Local104.835000
3.505509 0.00 5.26Base

551.00
0.00
0.00 1,470,551.00

14,027.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

3,000.000 0.00367.333000Local102.485000
3.584261 0.00 4.03Base

413.00
0.00
0.00 1,102,412.00

10,756.81
B1TK21908 Total

964.00 0.000.00 2,572,963.007,000.000 Local

0.00 9.29 0.00 24,784.10Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK23904 SKY PERFECT JSAT HOLDINGS 22 Jul 2016COMMON STOCK 22 Jul 2016

108,800.000 0.00457.000000Local105.984999
4.311931 0.00 0.00Base

0.00
0.00
0.00 49,721,600.00

469,138.09

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,500.000 0.00452.132667Local100.975000
4.477669 0.00 2.52Base

254.00
0.00
0.00 678,453.00

6,719.02
B1TK23904 Total

254.00 0.000.00 50,400,053.00110,300.000 Local

0.00 2.52 0.00 475,857.11Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1VPXZ905 NUFLARE TECHNOLOGY INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

300.000 0.005,383.330000Local104.835000
51.350503 0.00 5.77Base

605.00
0.00
0.00 1,615,604.00

15,410.92

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1Y3VL904 KOSHIDAKA HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,067.142857Local104.835000
19.718060 0.00 5.17Base

542.00
0.00
0.00 1,447,542.00

13,807.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1Z83H902 SAMTY CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

13,100.000 0.001,044.000000Local105.985002
9.850450 0.00 0.00Base

0.00
0.00
0.00 13,676,400.00

129,040.90
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B1ZBYD900 MAEDA KOSEN CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,400.000 0.001,111.178571Local104.835000
10.599309 0.00 5.56Base

583.00
0.00
0.00 1,556,233.00

14,844.59

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B23QCF909 ARCLAND SERVICE HOLDINGS CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

600.000 0.002,918.331667Local104.835000
27.837379 0.00 6.26Base

656.00
0.00
0.00 1,751,655.00

16,708.69

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B23TC1904 J FRONT RETAILING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,000.000 0.001,157.863545Local104.835000
11.044628 0.00 45.56Base

4,776.00
0.00
0.00 12,741,275.00

121,536.46

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.001,189.500000Local100.975000
11.780144 0.00 0.88Base

89.00
0.00
0.00 237,989.00

2,356.91
B23TC1904 Total

4,865.00 0.000.00 12,979,264.0011,200.000 Local

0.00 46.44 0.00 123,893.37Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B249GC909 MATSUMOTOKIYOSHI HOLDINGS CO 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,100.000 0.004,506.209677Local104.835000
42.983829 0.00 49.96Base

5,238.00
0.00
0.00 13,974,488.00

133,299.83

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.004,603.330000Local100.975000
45.588809 0.00 5.12Base

517.00
0.00
0.00 1,381,516.00

13,681.76
B249GC909 Total

5,755.00 0.000.00 15,356,004.003,400.000 Local

0.00 55.08 0.00 146,981.59Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249GF902 DOUTOR NICHIRES HOLDINGS CO 22 Jul 2016COMMON STOCK 22 Jul 2016

15,400.000 0.001,924.000000Local105.985000
18.153512 0.00 0.00Base

0.00
0.00
0.00 29,629,600.00

279,564.09
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B249SN902 SONY FINANCIAL HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

4,000.000 0.001,199.900000Local104.835000
11.445605 0.00 17.16Base

1,799.00
0.00
0.00 4,801,399.00

45,799.58

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

100.000 0.001,321.000000Local100.975000
13.082446 0.00 0.49Base

49.00
0.00
0.00 132,149.00

1,308.73
B249SN902 Total

1,848.00 0.000.00 4,933,548.004,100.000 Local

0.00 17.65 0.00 47,108.31Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B24HH6903 INDUSTRIAL + INFRASTRUCTURE 28 Jul 2016 2.03REIT 02 Aug 2016

16.000 0.00567,875.000000Local104.835000
5,416.845519 0.00 32.50Base

3,407.00
0.00
0.00 9,089,407.00

86,702.03

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 2.1103 Aug 2016

5.000 0.00576,400.000000Local102.485000
5,624.237693 0.00 10.54Base

1,080.00
0.00
0.00 2,883,080.00

28,131.73

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 2.1304 Aug 2016

5.000 0.00581,800.000000Local102.370000
5,683.305656 0.00 10.65Base

1,090.00
0.00
0.00 2,910,090.00

28,427.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.1605 Aug 2016

2.000 0.00582,500.000000Local100.975000
5,768.754642 0.00 4.32Base

436.00
0.00
0.00 1,165,436.00

11,541.83
B24HH6903 Total

6,013.00 0.000.00 16,048,013.0028.000 Local

0.00 58.01 0.00 154,802.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B285LQ906 BRONCO BILLY CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.003,249.284286Local104.835000
30.994270 0.00 8.13Base

852.00
0.00
0.00 2,275,351.00

21,704.12
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B28BWW908 NIPPON COMMERCIAL DEVELOPMEN 22 Jul 2016COMMON STOCK 22 Jul 2016

12,731.000 0.001,531.000000Local105.985001
14.445440 0.00 0.00Base

0.00
0.00
0.00 19,491,161.00

183,904.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B292RC907 START TODAY CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,100.000 0.004,858.636364Local104.835000
46.345556 0.00 19.12Base

2,004.00
0.00
0.00 5,346,504.00

50,999.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B29H1T905 PRESSANCE CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

700.000 0.004,660.000000Local104.835000
44.450804 0.00 11.67Base

1,223.00
0.00
0.00 3,263,223.00

31,127.23

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B29KFN906 JAPAN TISSUE ENGINEERING CO 28 Jul 2016COMMON STOCK 02 Aug 2016

1,100.000 0.001,206.909091Local104.835000
11.512463 0.00 4.74Base

497.00
0.00
0.00 1,328,097.00

12,668.45

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B29T1W902 SHO BOND HOLDINGS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,800.000 0.005,197.221667Local104.835000
49.575253 0.00 33.46Base

3,508.00
0.00
0.00 9,358,507.00

89,268.92

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.005,130.000000Local100.975000
50.804655 0.00 1.90Base

192.00
0.00
0.00 513,192.00

5,082.37
B29T1W902 Total

3,700.00 0.000.00 9,871,699.001,900.000 Local

0.00 35.36 0.00 94,351.29Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2NT8S908 SEVEN BANK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,200.000 0.00333.370894Local104.835000
3.179958 0.00 36.01Base

3,775.00
0.00
0.00 10,071,576.00

96,070.74

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

400.000 0.00360.750000Local100.975000
3.572667 0.00 0.53Base

54.00
0.00
0.00 144,354.00

1,429.60
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B2NT8S908 Total

3,829.00 0.000.00 10,215,930.0030,600.000 Local

0.00 36.54 0.00 97,500.34Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2PDZ7907 NANOCARRIER CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00881.033000Local104.835000
8.403997 0.00 9.45Base

991.00
0.00
0.00 2,644,090.00

25,221.44

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2PLYM907 SMS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,185.550000Local104.835000
20.847522 0.00 15.63Base

1,639.00
0.00
0.00 4,372,739.00

41,710.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,525.666667Local100.975000
25.012792 0.00 2.81Base

284.00
0.00
0.00 757,984.00

7,506.65
B2PLYM907 Total

1,923.00 0.000.00 5,130,723.002,300.000 Local

0.00 18.44 0.00 49,217.33Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2PNJP903 UNIZO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.003,666.250000Local104.835000
34.971622 0.00 15.73Base

1,649.00
0.00
0.00 4,401,149.00

41,981.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,395.000000Local100.975000
33.622184 0.00 2.52Base

254.00
0.00
0.00 679,254.00

6,726.95
B2PNJP903 Total

1,903.00 0.000.00 5,080,403.001,400.000 Local

0.00 18.25 0.00 48,708.63Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2Q4CF903 COCOKARA FINE INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.004,006.250000Local104.835000
38.214814 0.00 11.46Base

1,201.00
0.00
0.00 3,206,201.00

30,583.31
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

800.000 0.003,696.875000Local102.485000
36.072352 0.00 10.82Base

1,109.00
0.00
0.00 2,958,609.00

28,868.70
B2Q4CF903 Total

2,310.00 0.000.00 6,164,810.001,600.000 Local

0.00 22.28 0.00 59,452.01Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2Q4CL900 ISETAN MITSUKOSHI HOLDINGS L 28 Jul 2016COMMON STOCK 02 Aug 2016

7,967.000 0.001,024.221413Local104.835000
9.769842 0.00 29.18Base

3,059.00
0.00
0.00 8,163,031.00

77,865.51

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

200.000 0.00969.000000Local100.975000
9.596435 0.00 0.71Base

72.00
0.00
0.00 193,872.00

1,920.00
B2Q4CL900 Total

3,131.00 0.000.00 8,356,903.008,167.000 Local

0.00 29.89 0.00 79,785.51Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2Q4CR907 TIS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,500.000 0.002,364.523077Local104.835000
22.554711 0.00 54.97Base

5,763.00
0.00
0.00 15,375,163.00

146,660.59

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

500.000 0.002,703.000000Local100.975000
26.769002 0.00 5.01Base

506.00
0.00
0.00 1,352,006.00

13,389.51
B2Q4CR907 Total

6,269.00 0.000.00 16,727,169.007,000.000 Local

0.00 59.98 0.00 160,050.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B2Q4CS905 MS+AD INSURANCE GROUP HOLDIN 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,300.000 0.002,861.965753Local104.835000
27.299716 0.00 74.73Base

7,834.00
0.00
0.00 20,900,184.00

199,362.66
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,862.000 0.002,898.604189Local102.485000
28.283204 0.00 19.74Base

2,023.00
0.00
0.00 5,399,224.00

52,683.07

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,898.000000Local100.975000
28.700173 0.00 3.23Base

326.00
0.00
0.00 869,726.00

8,613.28
B2Q4CS905 Total

10,183.00 0.000.00 27,169,134.009,462.000 Local

0.00 97.70 0.00 260,659.01Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B39J7D908 DAIWA HOUSE REIT INVESTMENT 28 Jul 2016 2.23REIT 02 Aug 2016

20.000 0.00624,400.000000Local104.835000
5,956.026136 0.00 44.67Base

4,683.00
0.00
0.00 12,492,683.00

119,165.19

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 2.2903 Aug 2016

3.000 0.00626,333.000000Local102.485000
6,111.460214 0.00 6.87Base

704.00
0.00
0.00 1,879,703.00

18,341.25

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 2.2904 Aug 2016

3.000 0.00624,333.000000Local102.370000
6,098.788708 0.00 6.86Base

702.00
0.00
0.00 1,873,701.00

18,303.22

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.2905 Aug 2016

2.000 0.00617,000.000000Local100.975000
6,110.423372 0.00 4.58Base

462.00
0.00
0.00 1,234,462.00

12,225.42
B39J7D908 Total

6,551.00 0.000.00 17,480,549.0028.000 Local

0.00 62.98 0.00 168,035.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3CF1G901 WELCIA HOLDINGS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,700.000 0.006,574.705882Local104.835000
62.714798 0.00 39.98Base

4,191.00
0.00
0.00 11,181,191.00

106,655.13
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0305 Aug 2016

100.000 0.006,870.000000Local100.975000
68.036643 0.00 2.55Base

257.00
0.00
0.00 687,257.00

6,806.21
B3CF1G901 Total

4,448.00 0.000.00 11,868,448.001,800.000 Local

0.00 42.53 0.00 113,461.34Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3CY5L905 JVC KENWOOD CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

11,700.000 0.00238.786239Local104.835000
2.277734 0.00 9.99Base

1,047.00
0.00
0.00 2,794,846.00

26,659.47

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3CY70909 TEMP HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,200.000 0.001,665.652174Local104.835000
15.888321 0.00 54.81Base

5,746.00
0.00
0.00 15,329,746.00

146,227.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,200.000 0.001,654.416667Local102.485000
16.143013 0.00 7.26Base

744.00
0.00
0.00 1,986,044.00

19,378.87

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.0104 Aug 2016

1,200.000 0.001,681.750000Local102.370000
16.428153 0.00 7.38Base

756.00
0.00
0.00 2,018,856.00

19,721.17

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

800.000 0.001,659.625000Local100.975000
16.435999 0.00 4.92Base

497.00
0.00
0.00 1,328,197.00

13,153.72
B3CY70909 Total

7,743.00 0.000.00 20,662,843.0012,400.000 Local

0.00 74.37 0.00 198,481.13Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3DD1X908 LINICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.001,488.000000Local104.835000
14.193733 0.00 4.79Base

502.00
0.00
0.00 1,339,702.00

12,779.15
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3FD1T905 YAMABIKO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

2,700.000 0.00820.703333Local104.835000
7.828524 0.00 7.92Base

830.00
0.00
0.00 2,216,729.00

21,144.93

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3FF8W906 HOSHIZAKI CORP 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

500.000 0.009,168.000000Local104.835000
87.451710 0.00 16.40Base

1,719.00
0.00
0.00 4,585,719.00

43,742.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3FJNX909 GREE INC 28 Jul 2016COMMON STOCK 02 Aug 2016

8,900.000 0.00516.820112Local104.835000
4.929843 0.00 16.44Base

1,724.00
0.00
0.00 4,601,423.00

43,892.05

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3PQXL907 ANICOM HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,200.000 0.002,716.250000Local104.835000
25.909763 0.00 11.66Base

1,222.00
0.00
0.00 3,260,722.00

31,103.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3QX5G903 TAISHO PHARMACEUTICAL HOLDIN 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

1,500.000 0.0011,042.666667Local104.835000
105.333778 0.00 59.25Base

6,211.00
0.00
0.00 16,570,211.00

158,059.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3TBRZ902 CALBEE INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,800.000 0.004,451.606786Local104.835000
42.462983 0.00 44.58Base

4,674.00
0.00
0.00 12,469,173.00

118,940.94

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0203 Aug 2016

700.000 0.004,447.142857Local102.485000
43.393110 0.00 11.39Base

1,167.00
0.00
0.00 3,114,167.00

30,386.56

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

100.000 0.004,560.000000Local100.975000
45.159693 0.00 1.69Base

171.00
0.00
0.00 456,171.00

4,517.66
B3TBRZ902 Total

6,012.00 0.000.00 16,039,511.003,600.000 Local

0.00 57.66 0.00 153,845.16Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3V2XQ902 CREATE SD HOLDINGS CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,900.000 0.002,477.000000Local104.835000
23.627605 0.00 16.83Base

1,764.00
0.00
0.00 4,708,064.00

44,909.28

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,536.000000Local100.975000
25.115128 0.00 2.82Base

285.00
0.00
0.00 761,085.00

7,537.36
B3V2XQ902 Total

2,049.00 0.000.00 5,469,149.002,200.000 Local

0.00 19.65 0.00 52,446.64Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3WPWZ901 MITSUBISHI RESEARCH INSTITUT 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.003,113.000000Local104.835000
29.694281 0.00 5.56Base

583.00
0.00
0.00 1,557,083.00

14,852.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3X091906 FIDEA HOLDINGS CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

112,700.000 0.00145.000000Local105.985002
1.368118 0.00 0.00Base

0.00
0.00
0.00 16,341,500.00

154,186.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B3ZC07904 MEGMILK SNOW BRAND CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,800.000 0.003,547.631579Local104.835000
33.840145 0.00 48.22Base

5,055.00
0.00
0.00 13,486,055.00

128,640.77

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,582.500000Local100.975000
35.479079 0.00 2.65Base

268.00
0.00
0.00 716,768.00

7,098.47
B3ZC07904 Total

5,323.00 0.000.00 14,202,823.004,000.000 Local

0.00 50.87 0.00 135,739.24Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3ZGHJ901 UKC HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

13,600.000 0.001,628.000000Local105.985002
15.360664 0.00 0.00Base

0.00
0.00
0.00 22,140,800.00

208,905.03
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B40T3T902 SENSHU IKEDA HOLDINGS INC 22 Jul 2016COMMON STOCK 22 Jul 2016

106,200.000 0.00420.000000Local105.984999
3.962825 0.00 0.00Base

0.00
0.00
0.00 44,604,000.00

420,852.01

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,200.000 0.00445.527273Local100.975000
4.412253 0.00 3.63Base

367.00
0.00
0.00 980,527.00

9,710.59
B40T3T902 Total

367.00 0.000.00 45,584,527.00108,400.000 Local

0.00 3.63 0.00 430,562.60Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B45889902 NOEVIR HOLDING CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,300.000 0.003,110.768462Local104.835000
29.672995 0.00 14.46Base

1,516.00
0.00
0.00 4,045,515.00

38,589.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,152.500000Local100.975000
31.220599 0.00 2.34Base

236.00
0.00
0.00 630,736.00

6,246.46
B45889902 Total

1,752.00 0.000.00 4,676,251.001,500.000 Local

0.00 16.80 0.00 44,835.81Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B4KGDQ903 JAPAN MATERIAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

800.000 0.003,549.375000Local104.835000
33.856775 0.00 10.15Base

1,064.00
0.00
0.00 2,840,564.00

27,095.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B51WP2906 NIPPON LIGHT METAL HOLDINGS 22 Jul 2016COMMON STOCK 22 Jul 2016

178,300.000 0.00237.000000Local105.984999
2.236166 0.00 0.00Base

0.00
0.00
0.00 42,257,100.00

398,708.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

4,300.000 0.00226.000000Local100.975000
2.238178 0.00 3.60Base

364.00
0.00
0.00 972,164.00

9,627.77
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B51WP2906 Total

364.00 0.000.00 43,229,264.00182,600.000 Local

0.00 3.60 0.00 408,336.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B54LCZ908 FINANCIAL PRODUCTS GROUP CO 28 Jul 2016COMMON STOCK 02 Aug 2016

5,400.000 0.001,040.240556Local104.835000
9.922646 0.00 20.09Base

2,106.00
0.00
0.00 5,619,405.00

53,602.38

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

500.000 0.00920.000000Local100.975000
9.111166 0.00 1.70Base

172.00
0.00
0.00 460,172.00

4,557.29
B54LCZ908 Total

2,278.00 0.000.00 6,079,577.005,900.000 Local

0.00 21.79 0.00 58,159.67Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B5LTM9909 OTSUKA HOLDINGS CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,700.000 0.004,859.705882Local104.835000
46.355758 0.00 29.55Base

3,098.00
0.00
0.00 8,264,598.00

78,834.34

BNP PARIBAS SECURITIES SERVICES SA JPY/JP528 Jul 2016 0.0102 Aug 2016

9,500.000 0.004,809.547368Local104.835000
45.877306 0.00 130.75Base

13,707.00
0.00
0.00 45,704,407.00

435,965.15

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.004,824.000000Local100.975000
47.774202 0.00 5.37Base

542.00
0.00
0.00 1,447,742.00

14,337.63
B5LTM9909 Total

17,347.00 0.000.00 55,416,747.0011,500.000 Local

0.00 165.67 0.00 529,137.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B5MTK1907 COOKPAD INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,900.000 0.001,391.717692Local104.835000
13.275315 0.00 19.41Base

2,035.00
0.00
0.00 5,429,734.00

51,793.14
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.001,538.330000Local100.975000
15.234761 0.00 1.71Base

173.00
0.00
0.00 461,672.00

4,572.14
B5MTK1907 Total

2,208.00 0.000.00 5,891,406.004,200.000 Local

0.00 21.12 0.00 56,365.28Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B5N4QN907 POLA ORBIS HOLDINGS INC 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

200.000 0.009,945.000000Local104.835000
94.863357 0.00 7.11Base

745.00
0.00
0.00 1,989,745.00

18,979.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B5PF8Q903 JAPAN DRILLING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

500.000 0.002,148.400000Local104.835000
20.493156 0.00 3.83Base

402.00
0.00
0.00 1,074,602.00

10,250.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B5W49C900 W SCOPE CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,383.300000Local104.835000
22.733820 0.00 17.05Base

1,787.00
0.00
0.00 4,768,387.00

45,484.69

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,175.000000Local100.975000
21.539985 0.00 1.61Base

163.00
0.00
0.00 435,163.00

4,309.61
B5W49C900 Total

1,950.00 0.000.00 5,203,550.002,200.000 Local

0.00 18.66 0.00 49,794.30Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B5W8JJ905 PARAMOUNT BED HOLDINGS CO LT 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,400.000 0.003,887.856429Local104.835000
37.085481 0.00 19.47Base

2,041.00
0.00
0.00 5,445,040.00

51,939.14

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B601QS905 DAI ICHI LIFE HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.001,241.575000Local104.835000
11.843134 0.00 71.05Base

7,449.00
0.00
0.00 19,872,649.00

189,561.21
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

4,211.000 0.001,241.800997Local102.485000
12.116905 0.00 19.12Base

1,960.00
0.00
0.00 5,231,184.00

51,043.41

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

700.000 0.001,364.070000Local100.975000
13.508987 0.00 3.55Base

358.00
0.00
0.00 955,207.00

9,459.84
B601QS905 Total

9,767.00 0.000.00 26,059,040.0020,911.000 Local

0.00 93.72 0.00 250,064.46Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B60DQV902 MEIJI HOLDINGS CO LTD 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

2,100.000 0.0010,617.618571Local104.835000
101.279330 0.00 79.75Base

8,361.00
0.00
0.00 22,305,360.00

212,766.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0403 Aug 2016

600.000 0.0010,640.000000Local102.485000
103.820071 0.00 23.36Base

2,394.00
0.00
0.00 6,386,394.00

62,315.40

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0405 Aug 2016

100.000 0.0010,760.000000Local100.975000
106.561030 0.00 3.99Base

403.00
0.00
0.00 1,076,403.00

10,660.09
B60DQV902 Total

11,158.00 0.000.00 29,768,157.002,800.000 Local

0.00 107.10 0.00 285,741.84Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B60DQY906 VITAL KSK HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,000.000 0.00963.533000Local104.835000
9.190948 0.00 10.33Base

1,083.00
0.00
0.00 2,891,682.00

27,583.17

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B60DQZ903 ASAHI HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,400.000 0.001,702.062500Local104.835000
16.235632 0.00 14.60Base

1,531.00
0.00
0.00 4,086,481.00

38,980.12
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5B60DR0909 KOEI TECMO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,100.000 0.001,800.935484Local104.835000
17.178762 0.00 19.96Base

2,093.00
0.00
0.00 5,584,993.00

53,274.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B61BG9905 PALTAC CORPORATION 22 Jul 2016COMMON STOCK 22 Jul 2016

11,000.000 0.002,127.000000Local105.985002
20.068877 0.00 0.00Base

0.00
0.00
0.00 23,397,000.00

220,757.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,199.000000Local100.975000
21.777668 0.00 2.45Base

247.00
0.00
0.00 659,947.00

6,535.75
B61BG9905 Total

247.00 0.000.00 24,056,947.0011,300.000 Local

0.00 2.45 0.00 227,293.40Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B627LW906 JX HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

28,800.000 0.00386.408299Local104.835000
3.685871 0.00 39.81Base

4,173.00
0.00
0.00 11,132,732.00

106,192.89

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

85.000 0.00384.600000Local102.485000
3.752744 0.00 0.12Base

12.00
0.00
0.00 32,703.00

319.10

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

1,400.000 0.00381.650000Local100.975000
3.779648 0.00 1.98Base

200.00
0.00
0.00 534,510.00

5,293.49
B627LW906 Total

4,385.00 0.000.00 11,699,945.0030,285.000 Local

0.00 41.91 0.00 111,805.48Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B62G7K908 SOMPO HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,500.000 0.003,193.492154Local104.835000
30.462080 0.00 74.25Base

7,784.00
0.00
0.00 20,765,483.00

198,077.77
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.003,259.277778Local102.485000
31.802486 0.00 21.47Base

2,200.00
0.00
0.00 5,868,900.00

57,265.94

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,193.500000Local100.975000
31.626640 0.00 2.37Base

239.00
0.00
0.00 638,939.00

6,327.69
B62G7K908 Total

10,223.00 0.000.00 27,273,322.008,500.000 Local

0.00 98.09 0.00 261,671.40Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B62WZW906 ADVANCE RESIDENCE INVESTMENT 28 Jul 2016 1.01REIT 02 Aug 2016

81.000 0.00283,440.123457Local104.835000
2,703.678385 0.00 82.12Base

8,609.00
0.00
0.00 22,967,259.00

219,080.07

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 1.0403 Aug 2016

13.000 0.00285,569.230769Local102.485000
2,786.449049 0.00 13.58Base

1,392.00
0.00
0.00 3,713,792.00

36,237.42

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 1.0404 Aug 2016

12.000 0.00283,591.666667Local102.370000
2,770.261470 0.00 12.46Base

1,276.00
0.00
0.00 3,404,376.00

33,255.60

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.0505 Aug 2016

7.000 0.00284,100.000000Local100.975000
2,813.567715 0.00 7.38Base

745.00
0.00
0.00 1,989,445.00

19,702.35
B62WZW906 Total

12,022.00 0.000.00 32,074,872.00113.000 Local

0.00 115.54 0.00 308,275.44Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B6391L907 TOMONY HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

9,700.000 0.00354.577216Local104.835000
3.382241 0.00 12.30Base

1,289.00
0.00
0.00 3,440,688.00

32,820.03
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 03 Aug 2016

800.000 0.00366.500000Local102.485000
3.576133 0.00 1.06Base

109.00
0.00
0.00 293,309.00

2,861.97
B6391L907 Total

1,398.00 0.000.00 3,733,997.0010,500.000 Local

0.00 13.36 0.00 35,682.00Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B63QM7907 NEXON CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,700.000 0.001,607.982456Local104.835000
15.338222 0.00 32.78Base

3,437.00
0.00
0.00 9,168,937.00

87,460.65

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,532.000000Local100.975000
15.172072 0.00 0.56Base

57.00
0.00
0.00 153,257.00

1,517.77
B63QM7907 Total

3,494.00 0.000.00 9,322,194.005,800.000 Local

0.00 33.34 0.00 88,978.42Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B64KR6906 MIRAIT HOLDINGS CORP 22 Jul 2016COMMON STOCK 22 Jul 2016

10,900.000 0.001,113.000000Local105.984998
10.501486 0.00 0.00Base

0.00
0.00
0.00 12,131,700.00

114,466.20

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B691CG907 MORPHO INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

300.000 0.005,210.000000Local104.835000
49.697143 0.00 5.59Base

586.00
0.00
0.00 1,563,586.00

14,914.73

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B76BZX904 KENEDIX RESIDENTIAL INVESTME 28 Jul 2016 0.99REIT 02 Aug 2016

29.000 0.00276,524.103448Local104.835000
2,637.707859 0.00 28.68Base

3,007.00
0.00
0.00 8,022,206.00

76,522.21

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.0305 Aug 2016

2.000 0.00279,400.000000Local100.975000
2,767.021540 0.00 2.07Base

209.00
0.00
0.00 559,009.00

5,536.11
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B76BZX904 Total

3,216.00 0.000.00 8,581,215.0031.000 Local

0.00 30.75 0.00 82,058.32Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B7JCJZ901 ISTYLE INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,500.000 0.00889.240000Local104.835000
8.482282 0.00 7.95Base

833.00
0.00
0.00 2,223,933.00

21,213.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B7LQNH902 ATEAM INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.002,002.555556Local104.835000
19.101975 0.00 6.44Base

675.00
0.00
0.00 1,802,975.00

17,198.22

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B7T6PP908 TSUBAKI NAKASHIMA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,800.000 0.001,258.721667Local104.835000
12.006693 0.00 8.10Base

849.00
0.00
0.00 2,266,548.00

21,620.15

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B7VB4G907 BROADLEAF CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,900.000 0.00972.736316Local104.835000
9.278736 0.00 6.61Base

693.00
0.00
0.00 1,848,892.00

17,636.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7VKZP903 NORTH PACIFIC BANK LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

95,300.000 0.00311.000000Local105.984999
2.934378 0.00 0.00Base

0.00
0.00
0.00 29,638,300.00

279,646.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

2,500.000 0.00321.200000Local100.975000
3.180985 0.00 2.98Base

301.00
0.00
0.00 803,301.00

7,955.44
B7VKZP903 Total

301.00 0.000.00 30,441,601.0097,800.000 Local

0.00 2.98 0.00 287,601.62Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B84B5K905 COLOPL INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,100.000 0.001,485.000000Local104.835000
14.165117 0.00 11.15Base

1,169.00
0.00
0.00 3,119,669.00

29,757.90
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CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

2,000.000 0.001,467.000000Local102.485000
14.314290 0.00 10.73Base

1,100.00
0.00
0.00 2,935,100.00

28,639.31

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.001,658.500000Local100.975000
16.424858 0.00 2.46Base

248.00
0.00
0.00 663,648.00

6,572.40
B84B5K905 Total

2,517.00 0.000.00 6,718,417.004,500.000 Local

0.00 24.34 0.00 64,969.61Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B8B8PJ905 NIPPON PAPER INDUSTRIES CO L 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,300.000 0.001,873.222063Local104.835000
17.868289 0.00 42.21Base

4,425.00
0.00
0.00 11,805,724.00

112,612.43

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,800.000 0.001,853.332778Local102.485000
18.083942 0.00 12.20Base

1,250.00
0.00
0.00 3,337,249.00

32,563.29

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,867.666667Local100.975000
18.496327 0.00 4.16Base

420.00
0.00
0.00 1,121,020.00

11,101.96
B8B8PJ905 Total

6,095.00 0.000.00 16,263,993.008,700.000 Local

0.00 58.57 0.00 156,277.68Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B8BRV4909 JAPAN AIRLINES CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

400.000 0.003,181.750000Local104.835000
30.350074 0.00 4.55Base

477.00
0.00
0.00 1,273,177.00

12,144.58

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.003,103.000000Local100.975000
30.730379 0.00 1.15Base

116.00
0.00
0.00 310,416.00

3,074.19
B8BRV4909 Total
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593.00 0.000.00 1,583,593.00500.000 Local

0.00 5.70 0.00 15,218.77Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B8BSRY906 ACTIVIA PROPERTIES INC 28 Jul 2016 1.92REIT 02 Aug 2016

35.000 0.00535,457.142857Local104.835000
5,107.618094 0.00 67.03Base

7,027.00
0.00
0.00 18,748,027.00

178,833.66

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 1.9703 Aug 2016

5.000 0.00540,200.000000Local102.485000
5,271.015271 0.00 9.87Base

1,012.00
0.00
0.00 2,702,012.00

26,364.95

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 1.9704 Aug 2016

4.000 0.00537,000.000000Local102.370000
5,245.677445 0.00 7.86Base

805.00
0.00
0.00 2,148,805.00

20,990.57

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 2.0205 Aug 2016

3.000 0.00544,666.666667Local100.975000
5,394.074441 0.00 6.06Base

612.00
0.00
0.00 1,634,612.00

16,188.28
B8BSRY906 Total

9,456.00 0.000.00 25,233,456.0047.000 Local

0.00 90.82 0.00 242,377.46Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B8N6QD908 COMFORIA RESIDENTIAL REIT IN 28 Jul 2016 0.86REIT 02 Aug 2016

38.000 0.00239,986.815789Local104.835000
2,289.186014 0.00 32.61Base

3,419.00
0.00
0.00 9,122,918.00

87,021.68

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.9105 Aug 2016

3.000 0.00245,333.000000Local100.975000
2,429.641000 0.00 2.72Base

275.00
0.00
0.00 736,274.00

7,291.65
B8N6QD908 Total

3,694.00 0.000.00 9,859,192.0041.000 Local

0.00 35.33 0.00 94,313.33Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B8RBZV903 GLP J REIT 28 Jul 2016 0.46REIT 02 Aug 2016
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151.000 0.00128,893.046358Local104.835000
1,229.484870 0.00 69.61Base

7,298.00
0.00
0.00 19,470,148.00

185,721.83

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.4703 Aug 2016

20.000 0.00128,950.000000Local102.485000
1,258.232912 0.00 9.44Base

967.00
0.00
0.00 2,579,967.00

25,174.09

MERRILL LYNCH INTERNATIONAL JPY/JP501 Aug 2016 0.4704 Aug 2016

20.000 0.00127,070.000000Local102.370000
1,241.281625 0.00 9.31Base

953.00
0.00
0.00 2,542,353.00

24,834.94

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.4705 Aug 2016

12.000 0.00126,337.500000Local100.975000
1,251.176034 0.00 5.63Base

568.00
0.00
0.00 1,516,618.00

15,019.74
B8RBZV903 Total

9,786.00 0.000.00 26,109,086.00203.000 Local

0.00 93.99 0.00 250,750.60Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B92MT1907 ZENKOKU HOSHO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,600.000 0.004,037.638889Local104.835000
38.514226 0.00 51.99Base

5,450.00
0.00
0.00 14,540,950.00

138,703.20

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

300.000 0.004,085.000000Local100.975000
40.455558 0.00 4.55Base

459.00
0.00
0.00 1,225,959.00

12,141.21
B92MT1907 Total

5,909.00 0.000.00 15,766,909.003,900.000 Local

0.00 56.54 0.00 150,844.41Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B93SWL905 EUGLENA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,100.000 0.001,359.960784Local104.835000
12.972393 0.00 24.80Base

2,600.00
0.00
0.00 6,938,400.00

66,184.00

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

700.000 0.001,377.284286Local100.975000 361.00 0.00 964,460.00

Books Closed Prepared by State StreetPage 1027



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

13.639854 0.00 3.58Base 0.00 9,551.47
B93SWL905 Total

2,961.00 0.000.00 7,902,860.005,800.000 Local

0.00 28.38 0.00 75,735.47Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B97SH9905 PEPTIDREAM INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,700.000 0.005,656.666667Local104.835000
53.957807 0.00 54.63Base

5,727.00
0.00
0.00 15,278,727.00

145,740.71

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0205 Aug 2016

200.000 0.005,825.000000Local100.975000
57.687546 0.00 4.32Base

436.00
0.00
0.00 1,165,436.00

11,541.83
B97SH9905 Total

6,163.00 0.000.00 16,444,163.002,900.000 Local

0.00 58.95 0.00 157,282.54Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B98BC6902 NIPPON PROLOGIS REIT INC 28 Jul 2016 0.91REIT 02 Aug 2016

51.000 0.00253,049.000000Local104.835000
2,413.783565 0.00 46.16Base

4,839.00
0.00
0.00 12,910,338.00

123,149.12

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.9205 Aug 2016

1.000 0.00250,400.000000Local100.975000
2,479.821738 0.00 0.92Base

93.00
0.00
0.00 250,493.00

2,480.74
B98BC6902 Total

4,932.00 0.000.00 13,160,831.0052.000 Local

0.00 47.08 0.00 125,629.86Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B99HH0906 KONOIKE TRANSPORT CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,000.000 0.001,164.950000Local104.835000
11.112224 0.00 8.33Base

873.00
0.00
0.00 2,330,773.00

22,232.78

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BBH7G3909 HOSHINO RESORTS REIT INC 28 Jul 2016 4.45REIT 02 Aug 2016

6.000 0.001,243,000.000000Local104.835000
11,856.727238 0.00 26.67Base

2,796.00
0.00
0.00 7,460,796.00

71,167.03
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 4.7605 Aug 2016

1.000 0.001,285,000.000000Local100.975000
12,725.922258 0.00 4.76Base

481.00
0.00
0.00 1,285,481.00

12,730.69
BBH7G3909 Total

3,277.00 0.000.00 8,746,277.007.000 Local

0.00 31.43 0.00 83,897.72Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BD3D17904 OPEN HOUSE CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

2,700.000 0.002,661.000000Local105.985002
25.107326 0.00 0.00Base

0.00
0.00
0.00 7,184,700.00

67,789.78

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.002,822.000000Local100.975000
27.947512 0.00 2.09Base

211.00
0.00
0.00 564,611.00

5,591.59
BD3D17904 Total

211.00 0.000.00 7,749,311.002,900.000 Local

0.00 2.09 0.00 73,381.37Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BFSSCF909 AEON REIT INVESTMENT CORP 28 Jul 2016 0.46REIT 02 Aug 2016

86.000 0.00129,065.116279Local104.835000
1,231.126211 0.00 39.70Base

4,162.00
0.00
0.00 11,103,762.00

105,916.55

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.4705 Aug 2016

6.000 0.00127,483.166667Local100.975000
1,262.522076 0.00 2.83Base

286.00
0.00
0.00 765,185.00

7,577.96
BFSSCF909 Total

4,448.00 0.000.00 11,868,947.0092.000 Local

0.00 42.53 0.00 113,494.51Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BH0VTS902 MEBUKI FINANCIAL GROUP INC 22 Jul 2016COMMON STOCK 22 Jul 2016

21,400.000 0.00341.000000Local105.984999
3.217436 0.00 0.00Base

0.00
0.00
0.00 7,297,400.00

68,853.14
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5BJ04C4909 HULIC REIT INC 28 Jul 2016 0.63REIT 02 Aug 2016

70.000 0.00176,537.842857Local104.835000
1,683.959010 0.00 44.20Base

4,634.00
0.00
0.00 12,362,283.00

117,921.33

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.6705 Aug 2016

5.000 0.00179,320.000000Local100.975000
1,775.885120 0.00 3.33Base

336.00
0.00
0.00 896,936.00

8,882.75
BJ04C4909 Total

4,970.00 0.000.00 13,259,219.0075.000 Local

0.00 47.53 0.00 126,804.08Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BJVSF2903 DAIKYONISHIKAWA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.001,438.866667Local104.835000
13.725060 0.00 15.43Base

1,618.00
0.00
0.00 4,318,218.00

41,190.61

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BJYNHY909 JAPAN DISPLAY INC 28 Jul 2016COMMON STOCK 02 Aug 2016

29,500.000 0.00184.508475Local104.835000
1.759989 0.00 19.47Base

2,041.00
0.00
0.00 5,445,041.00

51,939.15

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

3,100.000 0.00185.064194Local100.975000
1.832772 0.00 2.13Base

215.00
0.00
0.00 573,914.00

5,683.72
BJYNHY909 Total

2,256.00 0.000.00 6,018,955.0032,600.000 Local

0.00 21.60 0.00 57,622.87Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BK0S44902 CYBERDYNE INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,500.000 0.002,015.307692Local104.835000
19.223615 0.00 46.85Base

4,912.00
0.00
0.00 13,104,412.00

125,000.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,500.000 0.001,961.266667Local102.485000
19.137109 0.00 10.76Base

1,103.00
0.00
0.00 2,943,003.00

28,716.43
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CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.002,019.000000Local100.975000
19.995048 0.00 0.74Base

75.00
0.00
0.00 201,975.00

2,000.25
BK0S44902 Total

6,090.00 0.000.00 16,249,390.008,100.000 Local

0.00 58.35 0.00 155,717.03Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BKW7HH900 JOYFUL HONDA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,300.000 0.002,563.000000Local104.835000
24.447942 0.00 21.08Base

2,210.00
0.00
0.00 5,897,110.00

56,251.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

300.000 0.002,545.330000Local100.975000
25.207527 0.00 2.83Base

286.00
0.00
0.00 763,885.00

7,565.09
BKW7HH900 Total

2,496.00 0.000.00 6,660,995.002,600.000 Local

0.00 23.91 0.00 63,816.44Base

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5BKY6H3901 SEIBU HOLDINGS INC 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

100.000 0.001,791.000000Local100.975000
17.737064 0.00 0.66Base

67.00
0.00
0.00 179,167.00

1,774.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BLC741909 NIPPON REIT INVESTMENT CORP 28 Jul 2016 0.96REIT 02 Aug 2016

31.000 0.00267,145.161290Local104.835000
2,548.244015 0.00 29.62Base

3,105.00
0.00
0.00 8,284,605.00

79,025.18

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.0005 Aug 2016

2.000 0.00271,850.000000Local100.975000
2,692.250557 0.00 2.01Base

203.00
0.00
0.00 543,903.00

5,386.51
BLC741909 Total

3,308.00 0.000.00 8,828,508.0033.000 Local

0.00 31.63 0.00 84,411.69Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5BMBL9L908 INVESCO OFFICE J REIT INC 28 Jul 2016 0.34REIT 02 Aug 2016

67.000 0.0093,897.761194Local104.835000
895.671877 0.00 22.50Base

2,359.00
0.00
0.00 6,293,509.00

60,032.52

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BQJYQS909 FFRI INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

300.000 0.003,488.330000Local104.835000
33.274479 0.00 3.74Base

392.00
0.00
0.00 1,046,891.00

9,986.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BQQD16902 SKYLARK CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,800.000 0.001,388.931705Local104.835000
13.248740 0.00 43.72Base

4,583.00
0.00
0.00 12,227,182.00

116,632.63

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

600.000 0.001,372.166667Local100.975000
13.589172 0.00 3.05Base

308.00
0.00
0.00 823,608.00

8,156.55
BQQD16902 Total

4,891.00 0.000.00 13,050,790.009,400.000 Local

0.00 46.77 0.00 124,789.18Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BQRRZ0906 RECRUIT HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,900.000 0.003,875.408163Local104.835000
36.966740 0.00 67.93Base

7,121.00
0.00
0.00 18,996,621.00

181,204.95

CITIGROUP GLOBAL MARKETS INC. JPY/JP529 Jul 2016 0.0103 Aug 2016

1,300.000 0.003,885.383846Local102.485000
37.911732 0.00 18.48Base

1,894.00
0.00
0.00 5,052,893.00

49,303.73

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,915.000000Local100.975000
38.771973 0.00 2.90Base

293.00
0.00
0.00 783,293.00

7,757.30
BQRRZ0906 Total

9,308.00 0.000.00 24,832,807.006,400.000 Local

0.00 89.31 0.00 238,265.98Base
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CITIGROUP GLOBAL MARKETS INC. JPY/JP5BSKRKL909 SEKISUI HOUSE REIT INC 28 Jul 2016 0.51REIT 02 Aug 2016

69.000 0.00143,828.971014Local104.835000
1,371.955654 0.00 35.49Base

3,721.00
0.00
0.00 9,927,920.00

94,700.43

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.5405 Aug 2016

5.000 0.00144,740.000000Local100.975000
1,433.424115 0.00 2.68Base

271.00
0.00
0.00 723,971.00

7,169.80
BSKRKL909 Total

3,992.00 0.000.00 10,651,891.0074.000 Local

0.00 38.17 0.00 101,870.23Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BSM8SQ900 TECHNOPRO HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,800.000 0.003,448.035357Local104.835000
32.890116 0.00 34.53Base

3,620.00
0.00
0.00 9,658,119.00

92,126.86

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 0.0105 Aug 2016

200.000 0.003,382.500000Local100.975000
33.498391 0.00 2.51Base

253.00
0.00
0.00 676,753.00

6,702.18
BSM8SQ900 Total

3,873.00 0.000.00 10,334,872.003,000.000 Local

0.00 37.04 0.00 98,829.04Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BSTJDT909 METAWATER CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.003,213.000000Local104.835000
30.648161 0.00 11.48Base

1,204.00
0.00
0.00 3,214,204.00

30,659.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BTLX22905 KENEDIX RETAIL REIT CORP 28 Jul 2016 1.00REIT 02 Aug 2016

34.000 0.00278,332.323529Local104.835000
2,654.956107 0.00 33.84Base

3,548.00
0.00
0.00 9,466,847.00

90,302.35

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 1.0305 Aug 2016

3.000 0.00276,666.666667Local100.975000
2,739.952133 0.00 3.08Base

311.00
0.00
0.00 830,311.00

8,222.94
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BTLX22905 Total

3,859.00 0.000.00 10,297,158.0037.000 Local

0.00 36.92 0.00 98,525.29Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BVGGXP908 JIG SAW INC 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

200.000 0.005,560.000000Local104.835000
53.035723 0.00 3.98Base

417.00
0.00
0.00 1,112,417.00

10,611.12

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BWDNFN909 SANBIO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,300.000 0.001,345.230769Local104.835000
12.831886 0.00 6.25Base

655.00
0.00
0.00 1,749,455.00

16,687.70

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BY4JZZ905 HEALIOS KK 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

700.000 0.002,079.284286Local104.835000
19.833875 0.00 5.20Base

545.00
0.00
0.00 1,456,044.00

13,888.91

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BYL7K8908 MENICON CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

900.000 0.003,192.777778Local104.835000
30.455266 0.00 10.27Base

1,077.00
0.00
0.00 2,874,577.00

27,420.01

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BYP97J901 DEXERIALS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,600.000 0.00785.471944Local104.835000
7.492459 0.00 10.11Base

1,060.00
0.00
0.00 2,828,759.00

26,982.96

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5BYT814908 JAPAN POST HOLDINGS CO LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016

300.000 0.001,342.330000Local100.975000
13.293687 0.00 1.50Base

151.00
0.00
0.00 402,850.00

3,989.60

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP5BYT816903 JAPAN POST BANK CO LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

300.000 0.001,283.000000Local100.975000
12.706115 0.00 1.43Base

144.00
0.00
0.00 385,044.00

3,813.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BYT818909 GREENPEPTIDE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,400.000 0.00699.714286Local104.835000 367.00 0.00 979,967.00
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6.674434 0.00 3.50Base 0.00 9,347.71

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BYYZH6900 BELLSYSTEM24 HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

2,700.000 0.00839.074074Local104.835000
8.003759 0.00 8.10Base

849.00
0.00
0.00 2,266,349.00

21,618.25

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BYZQYR904 INVESTORS CLOUD CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

200.000 0.004,150.000000Local104.835000
39.586016 0.00 2.97Base

311.00
0.00
0.00 830,311.00

7,920.17

CITIGROUP GLOBAL MARKETS INC. JPY/JP5BYZYM5908 BRANGISTA INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

300.000 0.001,913.666667Local104.835000
18.254082 0.00 2.05Base

215.00
0.00
0.00 574,315.00

5,478.28

0.0017,656,221.000 Local
0.00Base

4,719,160.00
45,150.28

0.00
0.00

18,014,461,664.00
171,733,112.89

JAPANESE YEN Total

MALAYSIAN RINGGIT

AUTREPAT-DIV RE MYR/MY3B2QZGV905 AXIATA GROUP BERHAD 08 Jul 2016COMMON STOCK MYR1. 08 Jul 2016

4,949.000 0.004.870826Local4.032500
1.207892 0.00 0.00Base

0.00
0.00
0.00 24,105.72

5,977.86

0.004,949.000 Local
0.00Base

0.00
0.00

0.00
0.00

24,105.72
5,977.86

MALAYSIAN RINGGIT Total

NEW ISRAELI SHEQEL

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1601315906 ALONY HETZ PROPERTIES + INV 28 Jul 2016REIT ILS1.0 01 Aug 2016

7,987.000 0.0032.947100Local3.827250
8.608557 0.00 25.78Base

98.68
0.00
0.00 263,247.17

68,782.33

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

1,202.000 0.0034.815300Local3.810500
9.136675 0.00 4.12Base

15.69
0.00
0.00 41,863.68

10,986.40
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601315906 Total

114.37 0.000.00 305,110.859,189.000 Local

0.00 29.90 0.00 79,768.73Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1607580909 BANK HAPOALIM BM 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

5,580.000 0.0019.520600Local3.827250
5.100425 0.00 10.67Base

40.85
0.00
0.00 108,965.80

28,471.04

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

725.000 0.0019.630000Local3.810500
5.151555 0.00 1.40Base

5.34
0.00
0.00 14,237.09

3,736.28
607580909 Total

46.19 0.000.00 123,202.896,305.000 Local

0.00 12.07 0.00 32,207.32Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1607642907 BANK LEUMI LE ISRAEL 28 Jul 2016COMMON STOCK ILS.1 01 Aug 2016

301.000 0.0013.760000Local3.827250
3.595271 0.00 0.40Base

1.55
0.00
0.00 4,143.31

1,082.58

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

954.000 0.0013.930000Local3.810500
3.655688 0.00 1.31Base

4.98
0.00
0.00 13,294.20

3,488.83
607642907 Total

6.53 0.000.00 17,437.511,255.000 Local

0.00 1.71 0.00 4,571.41Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1608972907 BAYSIDE LAND CORPORATION LTD 28 Jul 2016 0.14COMMON STOCK ILS1.0 01 Aug 2016

57.000 0.001,419.859600Local3.827250
370.986897 0.00 7.93Base

30.35
0.00
0.00 80,962.35

21,154.18

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1609803903 BEZEQ THE ISRAELI TELECOM CO 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

65,283.000 0.007.565600Local3.827250
1.976772 0.00 48.39Base

185.21
0.00
0.00 494,090.27

129,097.99
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CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

1,413.000 0.007.627000Local3.810500
2.001575 0.00 1.06Base

4.04
0.00
0.00 10,780.99

2,829.28
609803903 Total

189.25 0.000.00 504,871.2666,696.000 Local

0.00 49.45 0.00 131,927.27Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1612381905 FIRST INTL BANK ISRAEL 28 Jul 2016COMMON STOCK ILS.05 01 Aug 2016

2,914.000 0.0048.208800Local3.827250
12.596198 0.00 13.76Base

52.68
0.00
0.00 140,533.12

36,719.09

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1615129905 SHIKUN + BINUI LTD 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

16,859.000 0.006.725300Local3.827250
1.757215 0.00 11.11Base

42.52
0.00
0.00 113,424.35

29,635.99

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1620060905 CLAL INSURANCE ENTERPR HLDGS 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

1,541.000 0.0041.203900Local3.827250
10.765929 0.00 6.22Base

23.81
0.00
0.00 63,519.02

16,596.52

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1621964907 DELEK GROUP LTD 28 Jul 2016 0.08COMMON STOCK ILS1. 01 Aug 2016

344.000 0.00805.209300Local3.827250
210.388477 0.00 27.14Base

103.87
0.00
0.00 277,095.87

72,400.78

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0804 Aug 2016

43.000 0.00795.144200Local3.810500
208.671880 0.00 3.36Base

12.82
0.00
0.00 34,204.02

8,976.26
621964907 Total

116.69 0.000.00 311,299.89387.000 Local

0.00 30.50 0.00 81,377.04Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1626202907 DELTA GALIL INDUSTRIES 28 Jul 2016 0.01COMMON STOCK ILS1. 01 Aug 2016

719.000 0.00115.080300Local3.827250
30.068665 0.00 8.11Base

31.03
0.00
0.00 82,773.77

21,627.48
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CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1626630909 DELEK AUTOMOTIVE SYSTEMS LTD 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

3,066.000 0.0033.121400Local3.827250
8.654099 0.00 9.95Base

38.08
0.00
0.00 101,588.29

26,543.42

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1629882903 ELECTRA LTD 28 Jul 2016 0.05COMMON STOCK ILS1. 01 Aug 2016

159.000 0.00524.884900Local3.827250
137.144137 0.00 8.18Base

31.30
0.00
0.00 83,488.00

21,814.10

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1630411908 STRAUSS GROUP LTD 28 Jul 2016 0.01COMMON STOCK ILS1. 01 Aug 2016

3,528.000 0.0061.124900Local3.827250
15.970971 0.00 21.13Base

80.87
0.00
0.00 215,729.52

56,366.72

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0104 Aug 2016

356.000 0.0060.078600Local3.810500
15.766592 0.00 2.10Base

8.02
0.00
0.00 21,396.00

5,615.01
630411908 Total

88.89 0.000.00 237,125.523,884.000 Local

0.00 23.23 0.00 61,981.73Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1630891901 ELBIT SYSTEMS LTD 28 Jul 2016 0.04COMMON STOCK ILS1. 01 Aug 2016

1,921.000 0.00383.878500Local3.827250
100.301391 0.00 72.26Base

276.54
0.00
0.00 737,707.14

192,751.23

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0404 Aug 2016

142.000 0.00378.151400Local3.810500
99.239312 0.00 5.29Base

20.14
0.00
0.00 53,717.64

14,097.27
630891901 Total

296.68 0.000.00 791,424.782,063.000 Local

0.00 77.55 0.00 206,848.50Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1632060901 TOWER SEMICONDUCTOR LTD 28 Jul 2016 0.01COMMON STOCK ILS1. 01 Aug 2016

6,320.000 0.0051.967800Local3.827250
13.578366 0.00 32.18Base

123.16
0.00
0.00 328,559.66

85,847.45
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CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0104 Aug 2016

601.000 0.0052.139500Local3.810500
13.683112 0.00 3.08Base

11.75
0.00
0.00 31,347.59

8,226.63
632060901 Total

134.91 0.000.00 359,907.256,921.000 Local

0.00 35.26 0.00 94,074.08Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1634842900 FORMULA SYSTEMS (1985) LTD 28 Jul 2016 0.01COMMON STOCK ILS1.0 01 Aug 2016

653.000 0.00143.390400Local3.827250
37.465648 0.00 9.17Base

35.11
0.00
0.00 93,669.04

24,474.24

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1635341902 FRUTAROM 28 Jul 2016 0.02COMMON STOCK ILS1. 01 Aug 2016

3,124.000 0.00190.420800Local3.827250
49.753949 0.00 58.29Base

223.08
0.00
0.00 595,097.66

155,489.62

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0204 Aug 2016

253.000 0.00194.105500Local3.810500
50.939640 0.00 4.83Base

18.42
0.00
0.00 49,127.11

12,892.56
635341902 Total

241.50 0.000.00 644,224.773,377.000 Local

0.00 63.12 0.00 168,382.18Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1636265902 NORSTAR HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK USD1.0 01 Aug 2016

942.000 0.0067.562200Local3.827250
17.652936 0.00 6.24Base

23.87
0.00
0.00 63,667.46

16,635.30

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1637442906 PARTNER COMMUNICATIONS CO 28 Jul 2016COMMON STOCK ILS.01 01 Aug 2016

8,350.000 0.0018.272500Local3.827250
4.774316 0.00 14.95Base

57.22
0.00
0.00 152,632.60

39,880.49

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1641070909 HAREL INSURANCE INVESTMENTS 28 Jul 2016COMMON STOCK ILS.1 01 Aug 2016

8,620.000 0.0014.048900Local3.827250
3.670756 0.00 11.86Base

45.41
0.00
0.00 121,146.93

31,653.78
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CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1645127903 ISRAEL DISCOUNT BANK A 28 Jul 2016COMMON STOCK ILS.1 01 Aug 2016

86,506.000 0.006.573200Local3.827250
1.717473 0.00 55.71Base

213.23
0.00
0.00 568,834.47

148,627.47

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

7,657.000 0.006.607799Local3.810500
1.734103 0.00 4.98Base

18.97
0.00
0.00 50,614.89

13,283.00
645127903 Total

232.20 0.000.00 619,449.3694,163.000 Local

0.00 60.69 0.00 161,910.47Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1645553900 ISRAEL CHEMICALS LTD 02 Aug 2016COMMON STOCK ILS1. 04 Aug 2016

348.000 0.0015.175000Local3.810500
3.982417 0.00 0.52Base

1.98
0.00
0.00 5,282.88

1,386.40

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1646059907 PHOENIX HOLDINGS LTD/THE 28 Jul 2016COMMON STOCK ILS1.0 01 Aug 2016

5,009.000 0.009.285500Local3.827250
2.426155 0.00 4.56Base

17.44
0.00
0.00 46,528.51

12,157.17

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1647707900 JOEL JERUSALEM OIL EXPLORATI 28 Jul 2016 0.02COMMON STOCK ILS1.0 01 Aug 2016

716.000 0.00167.721800Local3.827250
43.823058 0.00 11.77Base

45.03
0.00
0.00 120,133.84

31,389.08

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1650906902 MIGDAL INSURANCE + FINANCIAL 28 Jul 2016COMMON STOCK ILS.01 01 Aug 2016

29,700.000 0.002.329400Local3.827250
0.608635 0.00 6.78Base

25.94
0.00
0.00 69,209.12

18,083.25

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1656531902 MELISRON 28 Jul 2016 0.02COMMON STOCK ILS1.0 01 Aug 2016

1,445.000 0.00162.131300Local3.827250
42.362349 0.00 22.95Base

87.85
0.00
0.00 234,367.58

61,236.55

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0204 Aug 2016

167.000 0.00168.995200Local3.810500
44.349875 0.00 2.78Base

10.58
0.00
0.00 28,232.78

7,409.21

Books Closed Prepared by State StreetPage 1040



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

656531902 Total

98.43 0.000.00 262,600.361,612.000 Local

0.00 25.73 0.00 68,645.76Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1657787909 MENORA MIVTACHIM HOLDINGS LT 28 Jul 2016COMMON STOCK ILS1.0 01 Aug 2016

2,069.000 0.0030.772000Local3.827250
8.040238 0.00 6.24Base

23.88
0.00
0.00 63,691.15

16,641.49

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1658539903 GAZIT GLOBE LTD 28 Jul 2016COMMON STOCK ILS1.0 01 Aug 2016

7,967.000 0.0037.392400Local3.827250
9.770044 0.00 29.19Base

111.71
0.00
0.00 298,016.96

77,867.13

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

763.000 0.0038.425300Local3.810500
10.084057 0.00 2.88Base

10.99
0.00
0.00 29,329.49

7,697.02
658539903 Total

122.70 0.000.00 327,346.458,730.000 Local

0.00 32.07 0.00 85,564.15Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1662196906 NAPHTHA ISRAEL PETROLEUM CRP 28 Jul 2016COMMON STOCK ILS2. 01 Aug 2016

2,776.000 0.0023.466800Local3.827250
6.131504 0.00 6.38Base

24.43
0.00
0.00 65,168.27

17,027.44

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1663214906 EL AL ISRAEL AIRLINES 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

21,827.000 0.002.865200Local3.827250
0.748632 0.00 6.13Base

23.45
0.00
0.00 62,562.17

16,346.51

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1664713906 NICE LTD 28 Jul 2016 0.03COMMON STOCK ILS1.0 01 Aug 2016

1,944.000 0.00259.708600Local3.827250
67.857757 0.00 49.47Base

189.33
0.00
0.00 505,062.85

131,964.95

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0304 Aug 2016

41.000 0.00259.500000Local3.810500
68.101299 0.00 1.05Base

3.99
0.00
0.00 10,643.49

2,793.20
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664713906 Total

193.32 0.000.00 515,706.341,985.000 Local

0.00 50.52 0.00 134,758.15Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1668784903 SAPIENS INTERNATIONAL CORP 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

2,184.000 0.0049.480800Local3.827250
12.928552 0.00 10.59Base

40.52
0.00
0.00 108,106.59

28,246.55

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1674775903 MATRIX IT LTD 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

2,734.000 0.0026.559500Local3.827250
6.939578 0.00 7.11Base

27.23
0.00
0.00 72,640.90

18,979.92

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1686054909 SHUFERSAL LTD 28 Jul 2016 1COMMON STOCK ILS.1 02 Aug 2016

6,172.000 0.0013.292500Local3.827250
3.473120 0.00 8.04Base

30.77
0.00
0.00 82,072.08

21,444.14

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1688217900 TEVA PHARMACEUTICAL IND LTD 28 Jul 2016 0.02COMMON STOCK ILS.1 01 Aug 2016

72,925.000 0.00210.607200Local3.827250
55.028336 0.00 1,504.85Base

5,759.45
0.00
0.00 15,364,289.51

4,014,446.28

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0204 Aug 2016

626.000 0.00203.942000Local3.810500
53.521060 0.00 12.57Base

47.88
0.00
0.00 127,715.57

33,516.75
688217900 Total

5,807.33 0.000.00 15,492,005.0873,551.000 Local

0.00 1,517.42 0.00 4,047,963.03Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1688967900 ISRAEL CORP LIMITED/THE 28 Jul 2016 0.06COMMON STOCK ILS1. 01 Aug 2016

282.000 0.00659.956383Local3.827250
172.436183 0.00 18.24Base

69.79
0.00
0.00 186,177.49

48,645.24

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1691670004 MIZRAHI TEFAHOT BANK LTD 28 Jul 2016COMMON STOCK ILS.1 01 Aug 2016

1,385.000 0.0046.969500Local3.827250
12.272389 0.00 6.37Base

24.39
0.00
0.00 65,077.15

17,003.63
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CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

95.000 0.0046.280000Local3.810500
12.145388 0.00 0.43Base

1.65
0.00
0.00 4,398.25

1,154.24
691670004 Total

26.04 0.000.00 69,475.401,480.000 Local

0.00 6.80 0.00 18,157.87Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1ACI0BDP31 KENON HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

1,054.000 0.0044.765100Local3.827250
11.696414 0.00 4.62Base

17.69
0.00
0.00 47,200.11

12,332.64

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B034CL909 AFRICA ISRAEL PROPERTIES LTD 28 Jul 2016 0.01COMMON STOCK ILS1.0 01 Aug 2016

1,044.000 0.0061.475200Local3.827250
16.062499 0.00 6.29Base

24.07
0.00
0.00 64,204.18

16,775.54

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B0Z7M2908 AIRPORT CITY LTD 28 Jul 2016COMMON STOCK ILS.01 01 Aug 2016

4,814.000 0.0040.721300Local3.827250
10.639833 0.00 19.21Base

73.51
0.00
0.00 196,105.85

51,239.36

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 04 Aug 2016

854.000 0.0041.689600Local3.810500
10.940716 0.00 3.50Base

13.35
0.00
0.00 35,616.27

9,346.88
B0Z7M2908 Total

86.86 0.000.00 231,722.125,668.000 Local

0.00 22.71 0.00 60,586.24Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B18MCB904 AMOT INVESTMENTS LTD 28 Jul 2016COMMON STOCK ILS1.0 01 Aug 2016

9,112.000 0.0016.035000Local3.827250
4.189692 0.00 14.32Base

54.79
0.00
0.00 146,165.71

38,190.79

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B1L3K6903 PAZ OIL CO LTD 28 Jul 2016 0.06COMMON STOCK ILS5. 01 Aug 2016

585.000 0.00622.940200Local3.827250
162.764439 0.00 35.71Base

136.66
0.00
0.00 364,556.68

95,252.90
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CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0604 Aug 2016

73.000 0.00638.327400Local3.810500
167.518016 0.00 4.58Base

17.47
0.00
0.00 46,615.37

12,233.40
B1L3K6903 Total

154.13 0.000.00 411,172.05658.000 Local

0.00 40.29 0.00 107,486.30Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B1NV2H905 BLUE SQUARE REAL ESTATE LTD 28 Jul 2016 0.01COMMON STOCK ILS1.0 01 Aug 2016

469.000 0.00146.481700Local3.827250
38.273356 0.00 6.73Base

25.76
0.00
0.00 68,725.68

17,956.94

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B1NYV4906 REIT 1 LTD 28 Jul 2016REIT ILS1.0 01 Aug 2016

13,432.000 0.0012.197300Local3.827250
3.186962 0.00 16.05Base

61.44
0.00
0.00 163,895.57

42,823.32

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B1S058905 OIL REFINERIES LTD 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

92,902.000 0.001.385900Local3.827250
0.362114 0.00 12.61Base

48.28
0.00
0.00 128,801.16

33,653.71

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B23WQK900 CELLCOM ISRAEL LTD 28 Jul 2016COMMON STOCK ILS.01 01 Aug 2016

4,504.000 0.0027.629300Local3.827250
7.219100 0.00 12.19Base

46.67
0.00
0.00 124,489.04

32,527.02

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B298B2903 B COMMUNICATIONS LTD 28 Jul 2016 0.01COMMON STOCK ILS.01 01 Aug 2016

722.000 0.0095.233700Local3.827250
24.883062 0.00 6.74Base

25.78
0.00
0.00 68,784.51

17,972.31

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B3CR16907 RAMI LEVY CHAIN STORES HASHI 28 Jul 2016 0.01COMMON STOCK ILS.01 01 Aug 2016

501.000 0.00148.087400Local3.827250
38.692900 0.00 7.27Base

27.82
0.00
0.00 74,219.61

19,392.41

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1B5MN1W903 AZRIELI GROUP LTD 28 Jul 2016 0.02COMMON STOCK ILS.1 01 Aug 2016

422.000 0.00168.376800Local3.827250 26.65 0.00 71,081.66
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43.994199 0.00 6.96Base 0.00 18,572.52

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL102 Aug 2016 0.0204 Aug 2016

29.000 0.00171.800000Local3.810500
45.085947 0.00 0.49Base

1.87
0.00
0.00 4,984.07

1,307.98
B5MN1W903 Total

28.52 0.000.00 76,065.73451.000 Local

0.00 7.45 0.00 19,880.50Base

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1BD04HH908 IDI INSURANCE CO LTD 28 Jul 2016 0.02COMMON STOCK ILS.01 01 Aug 2016

478.000 0.00186.596400Local3.827250
48.754693 0.00 8.74Base

33.45
0.00
0.00 89,226.53

23,313.48

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1BTF8CZ903 SHAPIR ENGINEERING AND INDUS 28 Jul 2016 1COMMON STOCK 02 Aug 2016

7,920.000 0.006.580500Local3.827250
1.719381 0.00 5.11Base

19.54
0.00
0.00 52,137.10

13,622.60

0.00538,210.000 Local
0.00Base

9,111.67
2,380.98

0.00
0.00

24,306,974.74
6,351,733.27

NEW ISRAELI SHEQEL Total

NEW ZEALAND DOLLAR

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4609327903 PRECINCT PROPERTIES NEW ZEAL 28 Jul 2016COMMON STOCK 01 Aug 2016

10,801.000 0.001.255000Local1.415328
0.886720 0.00 3.59Base

5.08
0.00
0.00 13,560.34

9,581.06

DEUTSCHE BANK AG LONDON NZD/NZ428 Jul 2016 01 Aug 2016

74,112.000 0.001.251400Local1.415328
0.884177 0.00 24.57Base

34.78
0.00
0.00 92,778.54

65,552.68

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

5,327.000 0.001.260000Local1.382839
0.911169 0.00 1.82Base

2.52
0.00
0.00 6,714.54

4,855.62
609327903 Total

42.38 0.000.00 113,053.4290,240.000 Local
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0.00 29.98 0.00 79,989.36Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4615252905 CONTACT ENERGY LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

34,943.000 0.005.367200Local1.415328
3.792195 0.00 49.69Base

70.33
0.00
0.00 187,616.40

132,560.37

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

491.000 0.005.392100Local1.382839
3.899297 0.00 0.72Base

0.99
0.00
0.00 2,648.51

1,915.27
615252905 Total

71.32 0.000.00 190,264.9135,434.000 Local

0.00 50.41 0.00 134,475.64Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4616152906 RYMAN HEALTHCARE LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

6,475.000 0.009.612500Local1.415328
6.791712 0.00 16.49Base

23.34
0.00
0.00 62,264.28

43,992.83

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

256.000 0.009.472100Local1.382839
6.849749 0.00 0.66Base

0.91
0.00
0.00 2,425.77

1,754.20
616152906 Total

24.25 0.000.00 64,690.056,731.000 Local

0.00 17.15 0.00 45,747.03Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4628725905 A2 MILK CO LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

75,540.000 0.002.000000Local1.430820
1.397800 0.00 0.00Base

0.00
0.00
0.00 151,080.00

105,589.80

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

4,738.000 0.001.987900Local1.382839
1.437550 0.00 2.55Base

3.53
0.00
0.00 9,422.20

6,813.66
628725905 Total

3.53 0.000.00 160,502.2080,278.000 Local

0.00 2.55 0.00 112,403.46Base
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CITIGROUP GLOBAL MARKETS INC. NZD/NZ4629919903 GOODMAN PROPERTY TRUST 28 Jul 2016REIT 01 Aug 2016

83,919.000 0.001.336500Local1.415328
0.944304 0.00 29.72Base

42.06
0.00
0.00 112,199.80

79,274.77

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

4,196.000 0.001.340000Local1.382839
0.969021 0.00 1.53Base

2.11
0.00
0.00 5,624.75

4,067.54
629919903 Total

44.17 0.000.00 117,824.5588,115.000 Local

0.00 31.25 0.00 83,342.31Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4634025001 FISHER + PAYKEL HEALTHCARE C 28 Jul 2016COMMON STOCK 01 Aug 2016

46,068.000 0.0010.576500Local1.415328
7.472826 0.00 129.09Base

182.71
0.00
0.00 487,420.91

344,387.24

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

3,043.000 0.0010.592600Local1.382839
7.660039 0.00 8.74Base

12.09
0.00
0.00 32,245.37

23,318.24
634025001 Total

194.80 0.000.00 519,666.2849,111.000 Local

0.00 137.83 0.00 367,705.48Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4634160907 FLETCHER BUILDING LTD 02 Aug 2016COMMON STOCK 04 Aug 2016

471.000 0.009.491700Local1.382839
6.863923 0.00 1.21Base

1.68
0.00
0.00 4,472.27

3,234.12

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4642648901 AIR NEW ZEALAND LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

45,517.000 0.002.190000Local1.415328
1.547345 0.00 26.41Base

37.38
0.00
0.00 99,719.61

70,456.89

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

3,311.000 0.002.306100Local1.382839
1.667656 0.00 2.07Base

2.86
0.00
0.00 7,638.36

5,523.68
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642648901 Total

40.24 0.000.00 107,357.9748,828.000 Local

0.00 28.48 0.00 75,980.57Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4645928904 INFRATIL LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

43,965.000 0.003.341500Local1.415328
2.360937 0.00 38.92Base

55.09
0.00
0.00 146,964.14

103,837.51

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

3,741.000 0.003.419600Local1.382839
2.472884 0.00 3.47Base

4.80
0.00
0.00 12,797.52

9,254.53
645928904 Total

59.89 0.000.00 159,761.6647,706.000 Local

0.00 42.39 0.00 113,092.04Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4658451901 METLIFECARE LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

11,348.000 0.005.661400Local1.415328
4.000062 0.00 17.02Base

24.09
0.00
0.00 64,269.66

45,409.73

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4663452001 NEW ZEALAND REFINING CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

12,863.000 0.002.446200Local1.415328
1.728363 0.00 8.34Base

11.80
0.00
0.00 31,477.27

22,240.27

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4665137006 NUPLEX INDUSTRIES LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

15,667.000 0.005.300800Local1.415328
3.745280 0.00 22.00Base

31.14
0.00
0.00 83,078.77

58,699.31

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

756.000 0.005.320000Local1.382839
3.847158 0.00 1.09Base

1.51
0.00
0.00 4,023.43

2,909.54
665137006 Total

32.65 0.000.00 87,102.2016,423.000 Local

0.00 23.09 0.00 61,608.85Base
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CITIGROUP GLOBAL MARKETS INC. NZD/NZ4668798903 FREIGHTWAYS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

12,050.000 0.006.721300Local1.415328
4.748935 0.00 21.46Base

30.37
0.00
0.00 81,022.04

57,246.12

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

2,067.000 0.006.750000Local1.382839
4.881262 0.00 3.78Base

5.23
0.00
0.00 13,957.48

10,093.35
668798903 Total

35.60 0.000.00 94,979.5214,117.000 Local

0.00 25.24 0.00 67,339.47Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4682319900 SKYCITY ENTERTAINMENT GROUP 28 Jul 2016COMMON STOCK 01 Aug 2016

53,373.000 0.005.012000Local1.415328
3.541229 0.00 70.87Base

100.31
0.00
0.00 267,605.79

189,076.87

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

3,405.000 0.005.040000Local1.382839
3.644676 0.00 4.66Base

6.44
0.00
0.00 17,167.64

12,414.78
682319900 Total

106.75 0.000.00 284,773.4356,778.000 Local

0.00 75.53 0.00 201,491.65Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4688143007 SPARK NEW ZEALAND LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

68,524.000 0.003.867300Local1.415328
2.732441 0.00 70.22Base

99.38
0.00
0.00 265,102.25

187,308.00

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

1,247.000 0.003.885000Local1.382839
2.809438 0.00 1.32Base

1.82
0.00
0.00 4,846.42

3,504.69
688143007 Total

101.20 0.000.00 269,948.6769,771.000 Local

0.00 71.54 0.00 190,812.69Base
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CITIGROUP GLOBAL MARKETS INC. NZD/NZ4693962904 WAREHOUSE GROUP LIMITED/THE 28 Jul 2016COMMON STOCK 01 Aug 2016

8,825.000 0.002.818700Local1.415328
1.991552 0.00 6.59Base

9.33
0.00
0.00 24,884.36

17,582.04

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4ACI00YY29 CHORUS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

32,606.000 0.004.470100Local1.415328
3.158349 0.00 38.62Base

54.66
0.00
0.00 145,806.74

103,019.75

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

2,007.000 0.004.454800Local1.382839
3.221489 0.00 2.42Base

3.35
0.00
0.00 8,944.13

6,467.95
ACI00YY29 Total

58.01 0.000.00 154,750.8734,613.000 Local

0.00 41.04 0.00 109,487.70Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI00Z7I1 SUMMERSET GROUP HOLDINGS LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

58,036.000 0.004.620000Local1.430820
3.228918 0.00 0.00Base

0.00
0.00
0.00 268,126.32

187,393.47

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

2,566.000 0.004.720000Local1.382839
3.413268 0.00 3.28Base

4.54
0.00
0.00 12,116.06

8,761.73
ACI00Z7I1 Total

4.54 0.000.00 280,242.3860,602.000 Local

0.00 3.28 0.00 196,155.20Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4ACI01NAQ5 ARGOSY PROPERTY LTD 28 Jul 2016MUTUAL FUND 01 Aug 2016

67,128.000 0.001.158500Local1.415328
0.818538 0.00 20.60Base

29.16
0.00
0.00 77,796.95

54,967.44

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

6,171.000 0.001.161100Local1.382839
0.839649 0.00 1.95Base

2.69
0.00
0.00 7,167.84

5,183.42
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ACI01NAQ5 Total

31.85 0.000.00 84,964.7973,299.000 Local

0.00 22.55 0.00 60,150.86Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4ACI05YT61 MERCURY NZ LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

6,965.000 0.003.046400Local1.415328
2.152434 0.00 5.62Base

7.96
0.00
0.00 21,226.14

14,997.33

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

477.000 0.003.132100Local1.382839
2.264978 0.00 0.40Base

0.56
0.00
0.00 1,494.57

1,080.80
ACI05YT61 Total

8.52 0.000.00 22,720.717,442.000 Local

0.00 6.02 0.00 16,078.13Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI08TQT2 SCALES CORP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

88,033.000 0.003.000000Local1.430820
2.096700 0.00 0.00Base

0.00
0.00
0.00 264,099.00

184,578.77

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4B0C5VF908 SKY NETWORK TELEVISION LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

31,820.000 0.004.901100Local1.415328
3.462872 0.00 41.32Base

58.48
0.00
0.00 156,011.48

110,229.91

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

2,432.000 0.005.020000Local1.382839
3.630213 0.00 3.31Base

4.58
0.00
0.00 12,213.22

8,831.99
B0C5VF908 Total

63.06 0.000.00 168,224.7034,252.000 Local

0.00 44.63 0.00 119,061.90Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4B1Y43C903 XERO LTD 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,120.000 0.0019.617500Local1.415328
13.860745 0.00 31.81Base

45.02
0.00
0.00 120,104.12

84,859.57
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CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 0.0104 Aug 2016

570.000 0.0019.840600Local1.382839
14.347730 0.00 3.07Base

4.24
0.00
0.00 11,313.38

8,181.27
B1Y43C903 Total

49.26 0.000.00 131,417.506,690.000 Local

0.00 34.88 0.00 93,040.84Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B3TMXG903 HEARTLAND BANK LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

114,779.000 0.001.330000Local1.430820
0.929537 0.00 0.00Base

0.00
0.00
0.00 152,656.07

106,691.32

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4B76CYL909 TRADE ME GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

32,478.000 0.005.171300Local1.415328
3.653782 0.00 44.50Base

62.98
0.00
0.00 168,016.46

118,712.03

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

2,532.000 0.005.140000Local1.382839
3.716991 0.00 3.53Base

4.88
0.00
0.00 13,019.36

9,414.95
B76CYL909 Total

67.86 0.000.00 181,035.8235,010.000 Local

0.00 48.03 0.00 128,126.98Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4BCZVPY906 Z ENERGY LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

29,608.000 0.008.626900Local1.415328
6.095336 0.00 67.67Base

95.78
0.00
0.00 255,521.04

180,538.39

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

2,102.000 0.008.590300Local1.382839
6.212075 0.00 4.90Base

6.77
0.00
0.00 18,063.58

13,062.68
BCZVPY906 Total

102.55 0.000.00 273,584.6231,710.000 Local

0.00 72.57 0.00 193,601.07Base
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CITIGROUP GLOBAL MARKETS INC. NZD/NZ4BKX3XG902 AUCKLAND INTL AIRPORT LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

18,193.000 0.007.205100Local1.415328
5.090763 0.00 34.73Base

49.16
0.00
0.00 131,131.54

92,650.99

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

649.000 0.007.323500Local1.382839
5.295989 0.00 1.29Base

1.78
0.00
0.00 4,754.73

3,438.38
BKX3XG902 Total

50.94 0.000.00 135,886.2718,842.000 Local

0.00 36.02 0.00 96,089.37Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4BL10N2903 GENESIS ENERGY LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

40,387.000 0.002.187700Local1.415328
1.545719 0.00 23.41Base

33.13
0.00
0.00 88,387.77

62,450.38

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

4,848.000 0.002.250000Local1.382839
1.627087 0.00 2.96Base

4.09
0.00
0.00 10,912.09

7,891.08
BL10N2903 Total

37.22 0.000.00 99,299.8645,235.000 Local

0.00 26.37 0.00 70,341.46Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4BRK94T902 ORION HEALTH GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

3,954.000 0.004.850000Local1.415328
3.426768 0.00 5.08Base

7.19
0.00
0.00 19,184.09

13,554.52

DEUTSCHE BANK AG LONDON NZD/NZ4BTDY2M908 KIWI PROPERTY GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

76,375.000 0.001.553600Local1.415328
1.097696 0.00 31.44Base

44.50
0.00
0.00 118,700.70

83,867.98

CITIGROUP GLOBAL MARKETS INC. NZD/NZ428 Jul 2016 01 Aug 2016

28,049.000 0.001.548200Local1.415328
1.093881 0.00 11.50Base

16.28
0.00
0.00 43,441.74

30,693.76
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CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

5,813.000 0.001.560700Local1.382839
1.128620 0.00 2.46Base

3.40
0.00
0.00 9,075.75

6,563.13
BTDY2M908 Total

64.18 0.000.00 171,218.19110,237.000 Local

0.00 45.40 0.00 121,124.87Base

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4BWFD05904 MERIDIAN ENERGY LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

22,128.000 0.002.785800Local1.415328
1.968307 0.00 16.34Base

23.12
0.00
0.00 61,667.30

43,571.03

CITIGROUP GLOBAL MARKETS INC. NZD/NZ402 Aug 2016 04 Aug 2016

873.000 0.002.860000Local1.382839
2.068209 0.00 0.68Base

0.94
0.00
0.00 2,497.72

1,806.23
BWFD05904 Total

24.06 0.000.00 64,165.0223,001.000 Local

0.00 17.02 0.00 45,377.26Base

0.001,324,738.000 Local
0.00Base

1,372.92
971.49

0.00
0.00

4,498,478.31
3,175,914.96

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

INSTINET U.K. LTD NOK/NO3426330007 DNB ASA 28 Jul 2016COMMON STOCK NOK10.0 01 Aug 2016

16,989.000 0.0094.708300Local8.553700
11.072203 0.00 56.43Base

482.70
0.00
0.00 1,609,482.01

188,162.08

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

666.000 0.0091.131600Local8.427150
10.814047 0.00 2.70Base

22.76
0.00
0.00 60,716.41

7,204.86
426330007 Total

505.46 0.000.00 1,670,198.4217,655.000 Local

0.00 59.13 0.00 195,366.94Base
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CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3469191902 LEROEY SEAFOOD GROUP ASA 28 Jul 2016 0.02COMMON STOCK NOK1. 01 Aug 2016

2,438.000 0.00409.857200Local8.553700
47.915779 0.00 43.81Base

374.71
0.00
0.00 999,606.56

116,862.48

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0204 Aug 2016

177.000 0.00405.242373Local8.427150
48.087713 0.00 3.19Base

26.90
0.00
0.00 71,754.80

8,514.72
469191902 Total

401.61 0.000.00 1,071,361.362,615.000 Local

0.00 47.00 0.00 125,377.20Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3473249902 TELENOR ASA 28 Jul 2016 0.01COMMON STOCK NOK6. 01 Aug 2016

14,609.000 0.00146.756000Local8.553700
17.157020 0.00 93.99Base

803.98
0.00
0.00 2,144,762.38

250,740.89

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

512.000 0.00140.656300Local8.427150
16.690850 0.00 3.21Base

27.01
0.00
0.00 72,043.04

8,548.92
473249902 Total

830.99 0.000.00 2,216,805.4215,121.000 Local

0.00 97.20 0.00 259,289.81Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3479053902 SCHIBSTED ASA CL A 28 Jul 2016 0.01COMMON STOCK NOK.5 01 Aug 2016

1,613.000 0.00265.163600Local8.553700
30.999871 0.00 18.75Base

160.39
0.00
0.00 427,869.28

50,021.54

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

52.000 0.00259.200000Local8.427150
30.757729 0.00 0.60Base

5.05
0.00
0.00 13,483.45

1,600.00
479053902 Total

165.44 0.000.00 441,352.731,665.000 Local

0.00 19.35 0.00 51,621.54Base

Books Closed Prepared by State StreetPage 1055



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3485283006 STOREBRAND ASA 28 Jul 2016COMMON STOCK NOK5. 01 Aug 2016

36,802.000 0.0032.258600Local8.553700
3.771304 0.00 52.05Base

445.19
0.00
0.00 1,187,626.19

138,843.56

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

3,048.000 0.0031.205700Local8.427150
3.702996 0.00 4.23Base

35.67
0.00
0.00 95,150.64

11,290.96
485283006 Total

480.86 0.000.00 1,282,776.8339,850.000 Local

0.00 56.28 0.00 150,134.52Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3518600903 HEXAGON COMPOSITES ASA 28 Jul 2016COMMON STOCK NOK.1 01 Aug 2016

1,485.000 0.0025.994100Local8.553700
3.038931 0.00 1.69Base

14.48
0.00
0.00 38,615.72

4,514.50

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

2,036.000 0.0025.993200Local8.422900
3.086016 0.00 2.36Base

19.85
0.00
0.00 52,942.01

6,285.48

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO301 Aug 2016 03 Aug 2016

275.000 0.0025.841800Local8.459700
3.054695 0.00 0.31Base

2.66
0.00
0.00 7,109.16

840.36

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

2,283.000 0.0025.785598Local8.427150
3.059824 0.00 2.62Base

22.08
0.00
0.00 58,890.60

6,988.20
518600903 Total

59.07 0.000.00 157,557.496,079.000 Local

0.00 6.98 0.00 18,628.54Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3525824900 SUBSEA 7 SA 28 Jul 2016COMMON STOCK USD2. 01 Aug 2016

21,405.000 0.0093.920800Local8.553700
10.980137 0.00 88.14Base

753.89
0.00
0.00 2,011,128.61

235,117.97
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CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

1,690.000 0.0086.001400Local8.427150
10.205277 0.00 6.47Base

54.50
0.00
0.00 145,396.87

17,253.39
525824900 Total

808.39 0.000.00 2,156,525.4823,095.000 Local

0.00 94.61 0.00 252,371.36Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3534410907 FRED OLSEN ENERGY ASA 28 Jul 2016COMMON STOCK NOK20. 01 Aug 2016

2,740.000 0.0016.900000Local8.553700
1.975753 0.00 2.03Base

17.36
0.00
0.00 46,323.36

5,415.59

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3537421901 IDEX AS 28 Jul 2016COMMON STOCK NOK.15 01 Aug 2016

16,005.000 0.007.870700Local8.553700
0.920152 0.00 5.52Base

47.24
0.00
0.00 126,017.79

14,732.55

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

5,224.000 0.007.812400Local8.422900
0.927519 0.00 1.82Base

15.30
0.00
0.00 40,827.28

4,847.18

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO301 Aug 2016 03 Aug 2016

1,185.000 0.007.790200Local8.459700
0.920860 0.00 0.41Base

3.46
0.00
0.00 9,234.85

1,091.63

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

7,912.000 0.007.709900Local8.427150
0.914888 0.00 2.72Base

22.88
0.00
0.00 61,023.61

7,241.31
537421901 Total

88.88 0.000.00 237,103.5330,326.000 Local

0.00 10.47 0.00 27,912.67Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3705772903 OPERA SOFTWARE ASA 28 Jul 2016COMMON STOCK NOK.02 01 Aug 2016

4,578.000 0.0053.352100Local8.553700
6.237313 0.00 10.71Base

91.59
0.00
0.00 244,337.50

28,565.12

Books Closed Prepared by State StreetPage 1057



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

4,988.000 0.0053.077600Local8.422900
6.301583 0.00 11.79Base

99.28
0.00
0.00 264,850.35

31,444.08

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

935.000 0.0051.957200Local8.427150
6.165453 0.00 2.16Base

18.22
0.00
0.00 48,598.20

5,766.86
705772903 Total

209.09 0.000.00 557,786.0510,501.000 Local

0.00 24.66 0.00 65,776.06Base

INSTINET U.K. LTD NOK/NO3713360907 STATOIL ASA 28 Jul 2016COMMON STOCK NOK2.5 01 Aug 2016

18,503.000 0.00138.118200Local8.553700
16.147188 0.00 89.63Base

766.68
0.00
0.00 2,556,367.73

298,861.05

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

760.000 0.00130.058200Local8.427150
15.433237 0.00 4.40Base

37.07
0.00
0.00 98,881.30

11,733.66
713360907 Total

803.75 0.000.00 2,655,249.0319,263.000 Local

0.00 94.03 0.00 310,594.71Base

INSTINET U.K. LTD NOK/NO3774212906 NORWEGIAN AIR SHUTTLE AS 28 Jul 2016 0.01COMMON STOCK NOK.1 01 Aug 2016

2,352.000 0.00291.141400Local8.553700
34.036896 0.00 24.02Base

205.43
0.00
0.00 684,970.00

80,078.80

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

149.000 0.00297.100000Local8.427150
35.255098 0.00 1.97Base

16.60
0.00
0.00 44,284.50

5,254.98
774212906 Total

222.03 0.000.00 729,254.502,501.000 Local

0.00 25.99 0.00 85,333.78Base

Books Closed Prepared by State StreetPage 1058



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3775125909 YARA INTERNATIONAL ASA 02 Aug 2016 0.01COMMON STOCK NOK1.7 04 Aug 2016

122.000 0.00272.600000Local8.427150
32.347828 0.00 1.48Base

12.47
0.00
0.00 33,269.67

3,947.91

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI078TL3 BW LPG LTD 22 Jul 2016COMMON STOCK USD.01 22 Jul 2016

63,330.000 0.0031.360000Local8.470950
3.702064 0.00 0.00Base

0.00
0.00
0.00 1,986,028.80

234,451.72

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3ACI098RP4 AKER SOLUTIONS ASA 28 Jul 2016COMMON STOCK NOK1.08 01 Aug 2016

12,225.000 0.0035.293400Local8.553700
4.126097 0.00 18.92Base

161.80
0.00
0.00 431,623.62

50,460.46

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

1,603.000 0.0034.241200Local8.427150
4.063200 0.00 2.44Base

20.58
0.00
0.00 54,909.22

6,515.75
ACI098RP4 Total

182.38 0.000.00 486,532.8413,828.000 Local

0.00 21.36 0.00 56,976.21Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3ACI0CS7P8 SCHIBSTED ASA B SHS 28 Jul 2016 0.01COMMON STOCK NOK.5 01 Aug 2016

1,539.000 0.00247.246700Local8.553700
28.905234 0.00 16.68Base

142.69
0.00
0.00 380,655.36

44,501.84

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

61.000 0.00244.000000Local8.427150
28.954035 0.00 0.66Base

5.58
0.00
0.00 14,889.58

1,766.86
ACI0CS7P8 Total

148.27 0.000.00 395,544.941,600.000 Local

0.00 17.34 0.00 46,268.70Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3ACI0M3YV9 TREASURE ASA 28 Jul 2016COMMON STOCK NOK.1 01 Aug 2016

3,186.000 0.0016.221400Local8.553700
1.896419 0.00 2.27Base

19.38
0.00
0.00 51,700.76

6,044.26
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JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

1,196.000 0.0016.400000Local8.422900
1.947073 0.00 0.87Base

7.36
0.00
0.00 19,621.76

2,329.57

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO301 Aug 2016 03 Aug 2016

342.000 0.0016.556988Local8.459700
1.957160 0.00 0.25Base

2.12
0.00
0.00 5,664.61

669.60

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

855.000 0.0016.575100Local8.427150
1.966869 0.00 0.63Base

5.31
0.00
0.00 14,177.02

1,682.30
ACI0M3YV9 Total

34.17 0.000.00 91,164.155,579.000 Local

0.00 4.02 0.00 10,725.73Base

REVERSE SPLIT NON CASH NOK/NO3ACI0NV7P9 GOLDEN OCEAN GROUP LTD NEW 01 Aug 2016 1COMMON STOCK USD.01 04 Aug 2016

3,505.000 0.0026.579372Local8.459395
3.141994 0.00 0.00Base

0.00
0.00
0.00 93,160.70

11,012.69

REVERSE SPLIT NON CASH NOK/NO301 Aug 2016

3,505.000 0.0026.579372Local8.476550
3.135636 0.00 0.00Base

0.00
0.00
0.00 93,160.70

10,990.40

REVERSE SPLIT NON CASH NOK/NO301 Aug 2016 CANCEL

-3,505.000 0.0026.579372Local8.476550
3.135636 0.00 0.00Base

0.00
0.00
0.00 -93,160.70

-10,990.40
ACI0NV7P9 Total

0.00 0.000.00 93,160.703,505.000 Local

0.00 0.00 0.00 11,012.69Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B00ZG0905 NORDIC SEMICONDUCTOR ASA 28 Jul 2016COMMON STOCK NOK.01 01 Aug 2016

10,038.000 0.0037.928300Local8.553700
4.434140 0.00 16.69Base

142.77
0.00
0.00 380,867.05

44,526.58
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INSTINET U.K. LTD NOK/NO3B01VHW902 REC SILICON ASA 28 Jul 2016COMMON STOCK NOK1.0 01 Aug 2016

166,611.000 0.001.600400Local8.553700
0.187100 0.00 9.35Base

79.99
0.00
0.00 266,724.23

31,182.32

INSTINET U.K. LTD NOK/NO3B02L48900 MARINE HARVEST 28 Jul 2016 0.01COMMON STOCK NOK7.5 01 Aug 2016

6,876.000 0.00143.376899Local8.553700
16.761974 0.00 34.58Base

295.76
0.00
0.00 986,155.32

115,289.91

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

261.000 0.00141.545400Local8.427150
16.796355 0.00 1.64Base

13.85
0.00
0.00 36,957.20

4,385.49
B02L48900 Total

309.61 0.000.00 1,023,112.527,137.000 Local

0.00 36.22 0.00 119,675.40Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B02R4D906 AKER ASA A SHARES 28 Jul 2016 0.01COMMON STOCK NOK28. 01 Aug 2016

2,112.000 0.00253.176100Local8.553700
29.598431 0.00 23.44Base

200.52
0.00
0.00 534,908.44

62,535.33

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

189.000 0.00246.500000Local8.427150
29.250696 0.00 2.07Base

17.47
0.00
0.00 46,605.97

5,530.45
B02R4D906 Total

217.99 0.000.00 581,514.412,301.000 Local

0.00 25.51 0.00 68,065.78Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B04VNK908 KONGSBERG AUTOMOTIVE ASA 28 Jul 2016COMMON STOCK NOK.5 01 Aug 2016

18,556.000 0.005.941500Local8.553700
0.694612 0.00 4.83Base

41.34
0.00
0.00 110,291.81

12,894.05

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

15,199.000 0.005.934100Local8.422900
0.704520 0.00 4.02Base

33.82
0.00
0.00 90,226.21

10,712.01
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B04VNK908 Total

75.16 0.000.00 200,518.0233,755.000 Local

0.00 8.85 0.00 23,606.06Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B06T25907 SPAREBANK 1 NORD NORGE 28 Jul 2016 1COMMON STOCK NOK18. 02 Aug 2016

2,316.000 0.0040.499400Local8.553700
4.734723 0.00 4.11Base

35.17
0.00
0.00 93,831.78

10,969.73

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

5,520.000 0.0040.382400Local8.422900
4.794358 0.00 9.92Base

83.59
0.00
0.00 222,994.44

26,474.78
B06T25907 Total

118.76 0.000.00 316,826.227,836.000 Local

0.00 14.03 0.00 37,444.51Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B09RMQ900 SEADRILL LTD 28 Jul 2016COMMON STOCK USD2. 01 Aug 2016

28,253.000 0.0026.847900Local8.553700
3.138747 0.00 33.25Base

284.45
0.00
0.00 758,818.17

88,712.27

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

2,142.000 0.0022.544600Local8.427150
2.675234 0.00 2.15Base

18.11
0.00
0.00 48,308.64

5,732.50
B09RMQ900 Total

302.56 0.000.00 807,126.8130,395.000 Local

0.00 35.40 0.00 94,444.77Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B0LGG7909 SPAREBANK 1 SMN 22 Jul 2016COMMON STOCK NOK20.0 22 Jul 2016

76,450.000 0.0047.000000Local8.470950
5.548374 0.00 0.00Base

0.00
0.00
0.00 3,593,150.00

424,173.20

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B0YWFR907 THIN FILM ELECTRONICS ASA 28 Jul 2016COMMON STOCK NOK.11 01 Aug 2016

46,775.000 0.004.569000Local8.553700
0.534155 0.00 9.37Base

80.14
0.00
0.00 213,795.12

24,994.46
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INSTINET U.K. LTD NOK/NO3B11HK3901 NORSK HYDRO ASA 28 Jul 2016 1COMMON STOCK NOK1.09 02 Aug 2016

21,251.000 0.0035.667600Local8.553700
4.169845 0.00 26.58Base

227.39
0.00
0.00 758,199.56

88,639.95

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

916.000 0.0035.342100Local8.427150
4.193838 0.00 1.44Base

12.14
0.00
0.00 32,385.50

3,843.00
B11HK3901 Total

239.53 0.000.00 790,585.0622,167.000 Local

0.00 28.02 0.00 92,482.95Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B12TR1901 ATEA ASA 28 Jul 2016 2COMMON STOCK NOK1.0 03 Aug 2016

3,950.000 0.0087.717100Local8.553700
10.254872 0.00 15.19Base

129.93
0.00
0.00 346,612.48

40,521.94

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

2,498.000 0.0087.883300Local8.422900
10.433853 0.00 9.77Base

82.32
0.00
0.00 219,614.80

26,073.54

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

689.000 0.0085.476100Local8.427150
10.142943 0.00 2.62Base

22.08
0.00
0.00 58,915.11

6,991.11
B12TR1901 Total

234.33 0.000.00 625,142.397,137.000 Local

0.00 27.58 0.00 73,586.59Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B15GGN900 DNO ASA 28 Jul 2016COMMON STOCK NOK.25 01 Aug 2016

53,294.000 0.008.445600Local8.553700
0.987362 0.00 19.73Base

168.79
0.00
0.00 450,268.60

52,640.21

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

7,326.000 0.008.501100Local8.427150
1.008775 0.00 2.77Base

23.35
0.00
0.00 62,302.41

7,393.06
B15GGN900 Total
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192.14 0.000.00 512,571.0160,620.000 Local

0.00 22.50 0.00 60,033.27Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B15KGC905 NORWEGIAN PROPERTY ASA 28 Jul 2016COMMON STOCK NOK.5 01 Aug 2016

8,562.000 0.0010.140000Local8.553700
1.185452 0.00 3.81Base

32.56
0.00
0.00 86,851.24

10,153.65

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

9,399.000 0.0010.039900Local8.422900
1.191977 0.00 4.20Base

35.39
0.00
0.00 94,400.41

11,207.59
B15KGC905 Total

67.95 0.000.00 181,251.6517,961.000 Local

0.00 8.01 0.00 21,361.24Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B15SLC902 TGS NOPEC GEOPHYSICAL CO ASA 28 Jul 2016 1 0.01COMMON STOCK NOK.25 02 Aug 2016

8,345.000 0.00143.269200Local8.553700
16.749383 0.00 52.41Base

448.34
0.00
0.00 1,196,029.81

139,826.02

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

901.000 0.00136.421200Local8.427150
16.188296 0.00 5.47Base

46.09
0.00
0.00 122,961.59

14,591.12
B15SLC902 Total

494.43 0.000.00 1,318,991.409,246.000 Local

0.00 57.88 0.00 154,417.14Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B16MKT908 AUSTEVOLL SEAFOOD ASA 22 Jul 2016COMMON STOCK NOK.5 22 Jul 2016

75,521.000 0.0073.500000Local8.470950
8.676713 0.00 0.00Base

0.00
0.00
0.00 5,550,793.50

655,274.02

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

581.000 0.0073.892000Local8.427150
8.768326 0.00 1.91Base

16.10
0.00
0.00 42,947.35

5,096.31
B16MKT908 Total

16.10 0.000.00 5,593,740.8576,102.000 Local
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0.00 1.91 0.00 660,370.33Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B182K9904 PROTECTOR FORSIKRING ASA 28 Jul 2016COMMON STOCK NOK1. 01 Aug 2016

2,771.000 0.0072.486900Local8.553700
8.474333 0.00 8.81Base

75.32
0.00
0.00 200,936.52

23,491.18

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

2,157.000 0.0073.412300Local8.422900
8.715799 0.00 7.05Base

59.38
0.00
0.00 158,409.71

18,807.03
B182K9904 Total

134.70 0.000.00 359,346.234,928.000 Local

0.00 15.86 0.00 42,298.21Base

INSTINET U.K. LTD NOK/NO3B1L7YL906 PETROLEUM GEO SERVICES 28 Jul 2016COMMON STOCK NOK3. 01 Aug 2016

17,638.000 0.0017.725600Local8.553700
2.072273 0.00 10.96Base

93.79
0.00
0.00 312,737.92

36,561.71

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B1L95G905 AKER BP ASA 28 Jul 2016COMMON STOCK NOK1.0 01 Aug 2016

8,285.000 0.00105.396400Local8.553700
12.321732 0.00 38.28Base

327.45
0.00
0.00 873,536.62

102,123.83

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

675.000 0.00104.670200Local8.427150
12.420593 0.00 3.14Base

26.49
0.00
0.00 70,678.88

8,387.04
B1L95G905 Total

353.94 0.000.00 944,215.508,960.000 Local

0.00 41.42 0.00 110,510.87Base

INSTINET U.K. LTD NOK/NO3B1L9DW901 PROSAFE SE 28 Jul 2016COMMON STOCK EUR.001 01 Aug 2016

19,120.000 0.000.714000Local8.553700
0.083473 0.00 0.48Base

4.10
0.00
0.00 13,655.78

1,596.48

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B1VLVW903 AKASTOR ASA 28 Jul 2016COMMON STOCK NOK.592 01 Aug 2016

2,731.000 0.008.407100Local8.553700 8.61 0.00 22,968.40
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0.982861 0.00 1.01Base 0.00 2,685.20

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

1,607.000 0.008.381100Local8.422900
0.995037 0.00 0.60Base

5.05
0.00
0.00 13,473.48

1,599.62

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO301 Aug 2016 03 Aug 2016

209.000 0.008.301100Local8.459700
0.981252 0.00 0.08Base

0.65
0.00
0.00 1,735.58

205.16

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

7,627.000 0.008.223300Local8.427150
0.975810 0.00 2.79Base

23.52
0.00
0.00 62,742.63

7,445.30
B1VLVW903 Total

37.83 0.000.00 100,920.0912,174.000 Local

0.00 4.48 0.00 11,935.28Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B1VQF4902 ORKLA ASA 28 Jul 2016COMMON STOCK NOK1.25 01 Aug 2016

13,663.000 0.0077.577900Local8.553700
9.069514 0.00 46.47Base

397.48
0.00
0.00 1,060,344.33

123,963.24

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

555.000 0.0078.020000Local8.427150
9.258172 0.00 1.93Base

16.24
0.00
0.00 43,317.34

5,140.21
B1VQF4902 Total

413.72 0.000.00 1,103,661.6714,218.000 Local

0.00 48.40 0.00 129,103.45Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B1W5NW906 SALMAR ASA 28 Jul 2016 0.01COMMON STOCK NOK.25 01 Aug 2016

4,157.000 0.00259.851600Local8.553700
30.378854 0.00 47.36Base

405.08
0.00
0.00 1,080,608.18

126,332.25

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

299.000 0.00262.155184Local8.427150
31.108404 0.00 3.49Base

29.39
0.00
0.00 78,413.79

9,304.90
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B1W5NW906 Total

434.47 0.000.00 1,159,021.974,456.000 Local

0.00 50.85 0.00 135,637.15Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1XCHJ906 VEIDEKKE ASA 22 Jul 2016COMMON STOCK NOK.5 22 Jul 2016

64,799.000 0.00105.000000Local8.470950
12.395304 0.00 0.00Base

0.00
0.00
0.00 6,803,895.00

803,203.30

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B4PH0C901 GJENSIDIGE FORSIKRING ASA 28 Jul 2016 0.01COMMON STOCK NOK2. 01 Aug 2016

3,693.000 0.00141.027000Local8.553700
16.487251 0.00 22.83Base

195.30
0.00
0.00 521,008.01

60,910.25

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

136.000 0.00140.300000Local8.427150
16.648570 0.00 0.85Base

7.16
0.00
0.00 19,087.96

2,265.06
B4PH0C901 Total

202.46 0.000.00 540,095.973,829.000 Local

0.00 23.68 0.00 63,175.31Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B4PKZG907 STOLT NIELSEN LTD 28 Jul 2016COMMON STOCK USD1. 01 Aug 2016

2,100.000 0.00102.578600Local8.553700
11.992307 0.00 9.44Base

80.78
0.00
0.00 215,495.84

25,193.29

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B4V6DD902 SELVAAG BOLIG ASA 28 Jul 2016COMMON STOCK NOK2.0 01 Aug 2016

2,993.000 0.0039.370300Local8.553700
4.602722 0.00 5.17Base

44.19
0.00
0.00 117,879.50

13,781.11

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B55WMQ902 WILH. WILHELMSEN ASA 28 Jul 2016 1COMMON STOCK NOK.52 02 Aug 2016

4,893.000 0.0020.100000Local8.553700
2.349860 0.00 4.31Base

36.88
0.00
0.00 98,386.18

11,502.18

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO329 Jul 2016 02 Aug 2016

603.000 0.0020.200000Local8.422900
2.398224 0.00 0.54Base

4.57
0.00
0.00 12,185.17

1,446.67
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B55WMQ902 Total

41.45 0.000.00 110,571.355,496.000 Local

0.00 4.85 0.00 12,948.85Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B58XPH904 HOEGH LNG HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

2,349.000 0.0087.421200Local8.553700
10.220279 0.00 9.00Base

77.01
0.00
0.00 205,429.41

24,016.44

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

1,476.000 0.0088.214900Local8.422900
10.473222 0.00 5.80Base

48.83
0.00
0.00 130,254.02

15,464.27
B58XPH904 Total

125.84 0.000.00 335,683.433,825.000 Local

0.00 14.80 0.00 39,480.71Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B6632T909 BAKKAFROST P/F 22 Jul 2016COMMON STOCK DKK1.0 22 Jul 2016

24,453.000 0.00326.600000Local8.470950
38.555298 0.00 0.00Base

0.00
0.00
0.00 7,986,349.80

942,792.70

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 0.0104 Aug 2016

262.000 0.00325.486300Local8.427150
38.623532 0.00 3.79Base

31.98
0.00
0.00 85,309.39

10,123.16
B6632T909 Total

31.98 0.000.00 8,071,659.1924,715.000 Local

0.00 3.79 0.00 952,915.86Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B8B6WX900 BORREGAARD ASA 28 Jul 2016COMMON STOCK NOK1.0 01 Aug 2016

6,257.000 0.0069.407600Local8.553700
8.114336 0.00 19.04Base

162.86
0.00
0.00 434,446.21

50,790.44

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

2,009.000 0.0068.327800Local8.422900
8.112147 0.00 6.11Base

51.48
0.00
0.00 137,322.03

16,303.41
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CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

749.000 0.0068.752700Local8.427150
8.158476 0.00 2.29Base

19.31
0.00
0.00 51,515.08

6,112.99
B8B6WX900 Total

233.65 0.000.00 623,283.329,015.000 Local

0.00 27.44 0.00 73,206.84Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BBH7MR909 OCEAN YIELD ASA 28 Jul 2016 1COMMON STOCK NOK10.0 02 Aug 2016

3,284.000 0.0068.247900Local8.553700
7.978758 0.00 9.83Base

84.05
0.00
0.00 224,210.15

26,212.07

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BDDJSX904 FRONTLINE LTD 28 Jul 2016COMMON STOCK USD1.0 01 Aug 2016

5,777.000 0.0069.290500Local8.553700
8.100647 0.00 17.55Base

150.11
0.00
0.00 400,441.33

46,814.98

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BFH4P4905 AVANCE GAS HOLDING LTD 28 Jul 2016COMMON STOCK USD1.0 01 Aug 2016

1,909.000 0.0026.285998Local8.553700
3.073056 0.00 2.20Base

18.82
0.00
0.00 50,198.79

5,868.66

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO329 Jul 2016 02 Aug 2016

238.000 0.0027.100000Local8.422900
3.217419 0.00 0.29Base

2.42
0.00
0.00 6,452.22

766.03
BFH4P4905 Total

21.24 0.000.00 56,651.012,147.000 Local

0.00 2.49 0.00 6,634.69Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BJBPW4908 TANKER INVESTMENTS LTD 28 Jul 2016COMMON STOCK USD.001 01 Aug 2016

367.000 0.0048.531100Local8.553700
5.673697 0.00 0.78Base

6.68
0.00
0.00 17,817.59

2,083.03

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

964.000 0.0048.926200Local8.422900
5.808712 0.00 2.10Base

17.69
0.00
0.00 47,182.55

5,601.70
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CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO301 Aug 2016 03 Aug 2016

109.000 0.0049.283500Local8.459700
5.825679 0.00 0.24Base

2.01
0.00
0.00 5,373.91

635.24

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

1,047.000 0.0048.000000Local8.427150
5.695876 0.00 2.24Base

18.85
0.00
0.00 50,274.85

5,965.82
BJBPW4908 Total

45.23 0.000.00 120,648.902,487.000 Local

0.00 5.36 0.00 14,285.79Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BQSSWW906 SCATEC SOLAR ASA 28 Jul 2016COMMON STOCK NOK.025 01 Aug 2016

4,953.000 0.0035.263000Local8.553700
4.122543 0.00 7.66Base

65.50
0.00
0.00 174,723.14

20,426.62

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BQZHXB907 XXL ASA 28 Jul 2016COMMON STOCK NOK.4 01 Aug 2016

7,989.000 0.00101.939000Local8.553700
11.917533 0.00 35.70Base

305.40
0.00
0.00 814,696.07

95,244.87

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

659.000 0.00102.810700Local8.427150
12.199937 0.00 3.02Base

25.41
0.00
0.00 67,777.66

8,042.77
BQZHXB907 Total

330.81 0.000.00 882,473.738,648.000 Local

0.00 38.72 0.00 103,287.64Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BRJ2VC906 ENTRA ASA 28 Jul 2016COMMON STOCK NOK1.0 01 Aug 2016

3,685.000 0.0089.882600Local8.553700
10.508037 0.00 14.52Base

124.21
0.00
0.00 331,341.59

38,736.64

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

3,076.000 0.0089.239798Local8.422900
10.594902 0.00 12.22Base

102.94
0.00
0.00 274,604.56

32,602.14
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CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

458.000 0.0086.160800Local8.427150
10.224192 0.00 1.76Base

14.80
0.00
0.00 39,476.45

4,684.44
BRJ2VC906 Total

241.95 0.000.00 645,422.607,219.000 Local

0.00 28.50 0.00 76,023.22Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BYNZ5N908 SKANDIABANKEN ASA 28 Jul 2016COMMON STOCK NOK10.0 01 Aug 2016

5,258.000 0.0058.000000Local8.553700
6.780691 0.00 13.37Base

114.36
0.00
0.00 305,078.36

35,666.25

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BYP7YY902 GOLDEN OCEAN GROUP LTD NEW 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

4,930.000 0.005.328799Local8.553700
0.622982 0.00 1.15Base

9.85
0.00
0.00 26,280.83

3,072.45

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

12,597.000 0.005.307200Local8.422900
0.630092 0.00 2.98Base

25.07
0.00
0.00 66,879.87

7,940.24
BYP7YY902 Total

34.92 0.000.00 93,160.7017,527.000 Local

0.00 4.13 0.00 11,012.69Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3BZ0769902 EUROPRIS ASA 28 Jul 2016COMMON STOCK NOK1.0 01 Aug 2016

2,223.000 0.0037.500000Local8.553700
4.384068 0.00 3.65Base

31.26
0.00
0.00 83,393.76

9,749.44

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

6,721.000 0.0036.745600Local8.422900
4.362583 0.00 11.00Base

92.61
0.00
0.00 247,059.79

29,331.92
BZ0769902 Total

123.87 0.000.00 330,453.558,944.000 Local

0.00 14.65 0.00 39,081.36Base
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0.001,098,416.000 Local
0.00Base

10,986.62
1,287.13

0.00
0.00

56,759,298.27
6,672,564.01

NORWEGIAN KRONE Total

POUND STERLING

INSTINET U.K. LTD GBP/GBB000312900 ABERDEEN ASSET MGMT PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

8,772.000 0.003.119700Local0.761992
4.094137 0.00 10.77Base

8.21
180.93
137.87 27,512.09

36,105.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

629.000 0.003.098500Local0.751117
4.125190 0.00 0.97Base

0.73
12.98

9.75 1,959.44
2,608.70

000312900 Total

8.94 147.620.00 29,471.539,401.000 Local

0.00 11.74 193.91 38,714.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB001630003 SPEEDY HIRE PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

2,920.000 0.000.348800Local0.761992
0.457748 0.00 0.50Base

0.38
6.68
5.09 1,023.97

1,343.81

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

6,542.000 0.000.345000Local0.753182
0.458057 0.00 1.13Base

0.85
14.99
11.29 2,269.13

3,012.72

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,234.000 0.000.342000Local0.757346
0.451577 0.00 0.21Base

0.16
2.79
2.11 424.30

560.25

LIBERUM CAPITAL LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

31,299.000 0.000.345000Local0.751117
0.459316 0.00 14.38Base

10.80
73.28
55.04 10,864.00

14,463.79

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

675.000 0.000.350000Local0.751117
0.465973 0.00 0.12Base

0.09
1.57
1.18 237.52

316.22
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001630003 Total

12.28 74.710.00 14,818.9242,670.000 Local

0.00 16.34 99.31 19,696.79Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB002826006 AMEC FOSTER WHEELER PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

31,855.000 0.004.625800Local0.761992
6.070667 0.00 72.52Base

55.26
968.58
738.05 148,148.17

194,422.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,745.000 0.004.228500Local0.751117
5.629616 0.00 5.79Base

4.35
78.63
59.06 11,670.64

15,537.71
002826006 Total

59.61 797.110.00 159,818.8134,600.000 Local

0.00 78.31 1,047.21 209,959.92Base

INSTINET U.K. LTD GBP/GBB004561908 ANTOFAGASTA PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

1,897.000 0.005.054700Local0.761992
6.633534 0.00 3.78Base

2.88
62.94
47.96 9,639.61

12,650.54

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

269.000 0.004.928000Local0.751117
6.560895 0.00 0.67Base

0.50
8.83
6.63 1,332.76

1,774.37
004561908 Total

3.38 54.590.00 10,972.372,166.000 Local

0.00 4.45 71.77 14,424.91Base

INSTINET U.K. LTD GBP/GBB005367008 ASHTEAD GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

6,447.000 0.0012.083700Local0.761992
15.858041 0.00 30.67Base

23.37
512.64
390.63 78,317.61

102,780.09

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

343.000 0.0011.734600Local0.751117
15.622866 0.00 2.01Base

1.51
26.80
20.13 4,046.61

5,387.46
005367008 Total
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24.88 410.760.00 82,364.226,790.000 Local

0.00 32.68 539.44 108,167.55Base

INSTINET U.K. LTD GBP/GBB005665906 BHP BILLITON PLC 28 Jul 2016COMMON STOCK USD.5 01 Aug 2016

31,436.000 0.009.805100Local0.761992
12.867720 0.00 121.35Base

92.47
2,024.47
1,542.63 309,868.22

406,655.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,439.000 0.009.461397Local0.751117
12.596436 0.00 6.80Base

5.11
91.99
69.10 13,689.16

18,225.07
005665906 Total

97.58 1,611.730.00 323,557.3832,875.000 Local

0.00 128.15 2,116.46 424,880.55Base

INSTINET U.K. LTD GBP/GBB005958905 ARM HOLDINGS PLC 28 Jul 2016 0.01COMMON STOCK GBP.000 01 Aug 2016

19,822.000 0.0016.746000Local0.761992
21.976609 0.00 130.68Base

99.58
2,180.06
1,661.19 333,699.98

437,931.08

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

960.000 0.0016.740300Local0.751117
22.287207 0.00 8.03Base

6.03
108.34

81.38 16,158.10
21,512.09

005958905 Total

105.61 1,742.570.00 349,858.0820,782.000 Local

0.00 138.71 2,288.40 459,443.17Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB006080907 ATKINS (WS) PLC 28 Jul 2016 0.01COMMON STOCK GBP.005 01 Aug 2016

6,966.000 0.0014.264700Local0.761992
18.720275 0.00 48.90Base

37.26
653.59
498.03 99,903.19

131,107.93

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

566.000 0.0013.912200Local0.751117
18.522015 0.00 3.93Base

2.95
52.44
39.39 7,916.65

10,539.84
006080907 Total

40.21 537.420.00 107,819.847,532.000 Local
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0.00 52.83 706.03 141,647.77Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB008118002 BARRATT DEVELOPMENTS PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

76,263.000 0.004.215000Local0.756601
5.570968 0.00 0.00Base

0.00
0.00
0.00 321,448.55

424,858.74

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

683.000 0.004.134600Local0.751117
5.504602 0.00 1.41Base

1.06
18.80
14.12 2,839.11

3,779.85
008118002 Total

1.06 14.120.00 324,287.6676,946.000 Local

0.00 1.41 18.80 428,638.59Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB009049909 BELLWAY PLC 28 Jul 2016 0.01COMMON STOCK GBP.125 01 Aug 2016

10,017.000 0.0020.859100Local0.761992
27.374434 0.00 102.82Base

78.35
1,372.87
1,046.12 210,070.07

275,685.40

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

680.000 0.0019.715400Local0.751117
26.248108 0.00 6.70Base

5.03
90.61
68.06 13,479.56

17,946.02
009049909 Total

83.38 1,114.180.00 223,549.6310,697.000 Local

0.00 109.52 1,463.48 293,631.42Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB009616004 BALFOUR BEATTY PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

56,727.000 0.002.244600Local0.761992
2.945700 0.00 62.66Base

47.75
837.13
637.89 128,015.06

168,000.53

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,088.000 0.002.189599Local0.751117
2.915124 0.00 4.47Base

3.36
59.60
44.77 8,999.21

11,981.10
009616004 Total

51.11 682.660.00 137,014.2760,815.000 Local

0.00 67.13 896.73 179,981.63Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB010015907 BTG PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

27,874.000 0.006.567600Local0.761992
8.618988 0.00 90.09Base

68.65
1,202.99

916.67 184,050.60
241,538.76

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

3,470.000 0.006.555199Local0.753182
8.703340 0.00 11.33Base

8.53
152.40
114.78 22,869.85

30,364.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,096.000 0.006.534800Local0.751117
8.700109 0.00 6.84Base

5.14
92.54
69.51 13,771.59

18,334.81
010015907 Total

82.32 1,100.960.00 220,692.0433,440.000 Local

0.00 108.26 1,447.93 290,237.88Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB010486900 TED BAKER PLC 28 Jul 2016 0.01COMMON STOCK GBP.05 01 Aug 2016

1,710.000 0.0023.476300Local0.761992
30.809116 0.00 19.75Base

15.05
264.83
201.80 40,361.32

52,968.17

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 0.0102 Aug 2016

626.000 0.0023.569000Local0.753182
31.292569 0.00 7.34Base

5.53
99.31
74.80 14,834.52

19,695.80

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

186.000 0.0022.968700Local0.751117
30.579390 0.00 2.13Base

1.60
28.45
21.37 4,295.15

5,718.35
010486900 Total

22.18 297.970.00 59,490.992,522.000 Local

0.00 29.22 392.59 78,382.32Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB011950003 BRAMMER PLC 28 Jul 2016COMMON STOCK GBP.2 01 Aug 2016

10,781.000 0.001.051300Local0.761992
1.379673 0.00 5.58Base

4.25
75.71
57.69 11,396.01

14,955.55
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB013670005 BRITISH LAND CO PLC 03 Aug 2016REIT GBP.25 05 Aug 2016

666.000 0.006.586100Local0.750469
8.775979 0.00 2.19Base

1.64
29.24
21.94 4,409.92

5,876.22

INSTINET U.K. LTD GBP/GBB014119903 SKY PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

7,136.000 0.009.353000Local0.761992
12.274407 0.00 26.27Base

20.02
439.40
334.82 67,097.85

88,055.85

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

704.000 0.009.057100Local0.751117
12.058175 0.00 3.18Base

2.39
42.46
31.89 6,410.48

8,534.60
014119903 Total

22.41 366.710.00 73,508.337,840.000 Local

0.00 29.45 481.86 96,590.45Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB015008907 TULLOW OIL PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

74,649.000 0.001.991500Local0.761992
2.613544 0.00 73.16Base

55.75
977.17
744.60 149,463.83

196,148.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,527.000 0.001.841700Local0.751117
2.451948 0.00 5.09Base

3.82
69.11
51.91 10,234.81

13,626.12
015008907 Total

59.57 796.510.00 159,698.6480,176.000 Local

0.00 78.25 1,046.28 209,774.94Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB015281900 INTERSERVE PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

11,908.000 0.002.998500Local0.761992
3.935081 0.00 17.57Base

13.39
235.70
179.60 35,899.13

47,112.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB015708902 XAAR PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

633.000 0.005.081500Local0.761992
6.668705 0.00 1.59Base

1.21
21.12
16.09 3,233.89

4,243.99
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

420.000 0.005.123600Local0.753182
6.802605 0.00 1.08Base

0.81
14.29
10.76 2,163.48

2,872.45

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

231.000 0.005.078182Local0.757346
6.705234 0.00 0.58Base

0.44
7.75
5.87 1,179.37

1,557.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,060.000 0.005.151800Local0.751117
6.858852 0.00 13.02Base

9.78
174.92
131.39 26,209.28

34,893.74
015708902 Total

12.24 164.110.00 32,786.026,344.000 Local

0.00 16.27 218.08 43,567.42Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB016389900 WETHERSPOON (J.D.) PLC 28 Jul 2016COMMON STOCK GBP.02 01 Aug 2016

5,171.000 0.008.332000Local0.761992
10.934498 0.00 21.21Base

16.16
284.12
216.50 43,317.43

56,847.62

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

1,556.000 0.008.438700Local0.753182
11.204065 0.00 6.53Base

4.92
88.53
66.68 13,202.22

17,528.59

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

499.000 0.008.319500Local0.751117
11.076171 0.00 2.08Base

1.56
27.64
20.76 4,173.75

5,556.72
016389900 Total

22.64 303.940.00 60,693.407,226.000 Local

0.00 29.82 400.29 79,932.93Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB017658907 BREWIN DOLPHIN HOLDINGS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

9,104.000 0.002.529700Local0.761992
3.319851 0.00 11.34Base

8.64
152.49
116.20 23,155.23

30,387.76
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

11,430.000 0.002.524900Local0.753182
3.352311 0.00 14.37Base

10.82
192.98
145.35 29,015.78

38,524.26

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

2,411.000 0.002.504400Local0.757346
3.306811 0.00 2.98Base

2.26
39.88
30.20 6,070.57

8,015.58

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,202.000 0.002.432500Local0.751117
3.238510 0.00 2.68Base

2.01
35.67
26.79 5,385.17

7,169.55
017658907 Total

23.73 318.540.00 63,626.7525,147.000 Local

0.00 31.37 421.02 84,097.15Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB018266908 DIPLOMA PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

3,107.000 0.008.597799Local0.761992
11.283319 0.00 13.15Base

10.02
176.67
134.62 26,858.00

35,247.09

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

2,265.000 0.008.566200Local0.753182
11.373347 0.00 9.67Base

7.28
130.18

98.05 19,507.77
25,900.47

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

712.000 0.008.274800Local0.757346
10.926050 0.00 2.92Base

2.21
38.91
29.47 5,923.34

7,821.18

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,193.000 0.008.217800Local0.751117
10.940772 0.00 13.10Base

9.84
176.07
132.25 26,381.53

35,123.06

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

862.000 0.008.217800Local0.751117
10.940772 0.00 3.54Base

2.66
47.17
35.43 7,121.83

9,481.65
018266908 Total
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32.01 429.820.00 85,792.4710,139.000 Local

0.00 42.38 569.00 113,573.45Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB018592907 BOVIS HOMES GROUP PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

10,972.000 0.008.072600Local0.761992
10.594074 0.00 43.58Base

33.21
582.72
444.03 89,049.81

116,864.49

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

836.000 0.007.704294Local0.751117
10.257116 0.00 3.22Base

2.42
42.90
32.22 6,475.43

8,621.07
018592907 Total

35.63 476.250.00 95,525.2411,808.000 Local

0.00 46.80 625.62 125,485.56Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB020745907 GENUS PLC 28 Jul 2016 2 0.01COMMON STOCK GBP.1 03 Aug 2016

1,784.000 0.0018.185900Local0.761992
23.866261 0.00 15.97Base

12.17
214.28
163.28 32,619.10

42,807.67

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

2,787.000 0.0018.153100Local0.753182
24.101877 0.00 25.19Base

18.97
337.32
254.06 50,865.72

67,534.43

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

401.000 0.0018.125500Local0.757346
23.932918 0.00 3.60Base

2.73
48.01
36.36 7,307.42

9,648.72

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

382.000 0.0017.943300Local0.751117
23.888822 0.00 3.42Base

2.57
45.64
34.28 6,891.19

9,174.59
020745907 Total

36.44 487.980.00 97,683.435,354.000 Local

0.00 48.18 645.25 129,165.41Base

INSTINET U.K. LTD GBP/GBB021623004 AVIVA PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016
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60,919.000 0.003.889200Local0.761992
5.103991 0.00 93.28Base

71.08
1,556.43
1,185.99 238,183.24

312,579.71

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,759.000 0.003.859899Local0.751117
5.138878 0.00 5.31Base

3.99
72.25
54.27 10,707.72

14,255.73
021623004 Total

75.07 1,240.260.00 248,890.9663,678.000 Local

0.00 98.59 1,628.68 326,835.44Base

INSTINET U.K. LTD GBP/GBB023740905 DIAGEO PLC 28 Jul 2016 0.01COMMON STOCK GBP.289 01 Aug 2016

35,527.000 0.0021.476800Local0.761992
28.185073 0.00 300.40Base

228.90
5,009.47
3,817.18 767,052.35

1,006,640.95

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

1,715.000 0.0021.611900Local0.751117
28.773014 0.00 18.51Base

13.90
248.15
186.39 37,264.70

49,612.38
023740905 Total

242.80 4,003.570.00 804,317.0537,242.000 Local

0.00 318.91 5,257.62 1,056,253.33Base

INSTINET U.K. LTD GBP/GBB024054900 SCHRODERS PLC 28 Jul 2016 0.01COMMON STOCK GBP1.0 01 Aug 2016

1,636.000 0.0026.243800Local0.761992
34.441044 0.00 16.90Base

12.88
283.12
215.74 43,163.48

56,645.58

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

92.000 0.0025.562200Local0.751117
34.032248 0.00 1.17Base

0.88
15.66
11.76 2,364.36

3,147.79
024054900 Total

13.76 227.500.00 45,527.841,728.000 Local

0.00 18.07 298.78 59,793.37Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB024185902 ELEMENTIS PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

37,775.000 0.002.254000Local0.761992 31.93 426.88 85,603.66
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2.958036 0.00 41.90Base 560.21 112,341.94

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,115.000 0.002.073800Local0.751117
2.760955 0.00 3.22Base

2.42
43.02
32.31 6,494.62

8,646.62
024185902 Total

34.35 459.190.00 92,098.2840,890.000 Local

0.00 45.12 603.23 120,988.56Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB024249906 DCC PLC 28 Jul 2016 0.03COMMON STOCK EUR.25 01 Aug 2016

1,590.000 0.0067.759200Local0.761992
88.923768 0.00 53.02Base

40.40
1,415.20
1,078.37 108,855.90

142,857.01

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0304 Aug 2016

60.000 0.0067.790000Local0.751117
90.252251 0.00 2.04Base

1.53
54.15
40.67 4,109.60

5,471.32
024249906 Total

41.93 1,119.040.00 112,965.501,650.000 Local

0.00 55.06 1,469.35 148,328.33Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB025028903 DAIRY CREST GROUP PLC 28 Jul 2016 1COMMON STOCK GBP.25 02 Aug 2016

11,251.000 0.006.056000Local0.761992
7.947590 0.00 33.53Base

25.55
448.57
341.81 68,503.42

89,900.45

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,124.000 0.006.117696Local0.751117
8.144798 0.00 3.43Base

2.58
45.79
34.39 6,913.26

9,203.97
025028903 Total

28.13 376.200.00 75,416.6812,375.000 Local

0.00 36.96 494.36 99,104.42Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB025205907 ITE GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

3,523.000 0.001.676100Local0.761992
2.199629 0.00 2.90Base

2.21
38.77
29.54 5,936.65

7,790.96
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,748.000 0.001.658800Local0.753182
2.202389 0.00 1.45Base

1.09
19.25
14.50 2,915.17

3,870.47

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,261.000 0.001.645400Local0.757346
2.172587 0.00 1.03Base

0.78
13.71
10.38 2,086.01

2,754.37

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

14,447.000 0.001.667800Local0.751117
2.220426 0.00 12.04Base

9.04
161.78
121.52 24,225.27

32,252.33
025205907 Total

13.12 175.940.00 35,163.1020,979.000 Local

0.00 17.42 233.51 46,668.13Base

INSTINET U.K. LTD GBP/GBB026349902 BAE SYSTEMS PLC 28 Jul 2016COMMON STOCK GBP.025 01 Aug 2016

31,914.000 0.005.450100Local0.761992
7.152437 0.00 68.48Base

52.18
1,142.96

870.93 174,857.60
229,474.33

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,158.000 0.005.311100Local0.751117
7.070936 0.00 5.72Base

4.30
77.66
58.33 11,523.98

15,342.46
026349902 Total

56.48 929.260.00 186,381.5834,072.000 Local

0.00 74.20 1,220.62 244,816.79Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB026527903 DERWENT LONDON PLC 28 Jul 2016 0.01REIT GBP.05 01 Aug 2016

8,625.000 0.0028.559800Local0.761992
37.480446 0.00 121.22Base

92.37
1,618.26
1,233.10 247,653.75

325,008.33

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

573.000 0.0028.114800Local0.751117
37.430653 0.00 8.04Base

6.04
108.61

81.58 16,197.40
21,564.42

026527903 Total
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98.41 1,314.680.00 263,851.159,198.000 Local

0.00 129.26 1,726.87 346,572.75Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB028694909 BIG YELLOW GROUP PLC 28 Jul 2016REIT GBP.1 01 Aug 2016

12,168.000 0.007.215300Local0.761992
9.468997 0.00 43.20Base

32.92
577.62
440.14 88,268.83

115,839.58

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

994.000 0.007.192400Local0.751117
9.575605 0.00 3.57Base

2.68
47.61
35.76 7,187.69

9,569.33
028694909 Total

35.60 475.900.00 95,456.5213,162.000 Local

0.00 46.77 625.23 125,408.91Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB028758902 BRITISH AMERICAN TOBACCO PLC 28 Jul 2016 0.02COMMON STOCK GBP.25 01 Aug 2016

21,703.000 0.0047.983000Local0.761992
62.970477 0.00 512.50Base

390.52
6,837.12
5,209.83 1,046,975.40

1,373,997.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

1,270.000 0.0047.936700Local0.751117
63.820550 0.00 30.39Base

22.83
406.74
305.51 61,207.95

81,489.24
028758902 Total

413.35 5,515.340.00 1,108,183.3522,973.000 Local

0.00 542.89 7,243.86 1,455,487.13Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB030964001 ELECTROCOMPONENTS PLC 28 Jul 2016 1COMMON STOCK GBP.1 02 Aug 2016

23,187.000 0.002.936300Local0.761992
3.853453 0.00 33.50Base

25.53
448.23
341.55 68,451.07

89,831.74

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

12,834.000 0.002.935800Local0.753182
3.897863 0.00 18.76Base

14.13
251.55
189.46 37,881.65

50,295.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016
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2,625.000 0.002.894900Local0.751117
3.854127 0.00 3.79Base

2.85
50.60
38.01 7,639.97

10,171.48
030964001 Total

42.51 569.020.00 113,972.6938,646.000 Local

0.00 56.05 750.38 150,298.70Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB033086000 SPECTRIS PLC 28 Jul 2016 0.01COMMON STOCK GBP.05 01 Aug 2016

9,746.000 0.0018.896400Local0.761992
24.798686 0.00 90.63Base

69.06
1,210.21

922.17 185,155.54
242,988.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

672.000 0.0018.619800Local0.751117
24.789480 0.00 6.24Base

4.69
84.66
63.59 12,580.79

16,749.44
033086000 Total

73.75 985.760.00 197,736.3310,418.000 Local

0.00 96.87 1,294.87 259,738.26Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB033184003 PREMIER FARNELL PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

30,619.000 0.001.926700Local0.761992
2.528504 0.00 29.03Base

22.12
388.56
296.08 59,311.83

77,837.86

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,990.000 0.001.927500Local0.751117
2.566178 0.00 1.92Base

1.44
25.55
19.19 3,856.36

5,134.17
033184003 Total

23.56 315.270.00 63,168.1932,609.000 Local

0.00 30.95 414.11 82,972.03Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB033450008 FENNER PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

8,018.000 0.001.622700Local0.761992
2.129550 0.00 6.40Base

4.88
86.72
66.08 13,081.77

17,167.86

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

6,647.000 0.001.616200Local0.753182 4.03 54.73 10,801.64
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2.145829 0.00 5.35Base 72.67 14,341.34

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,262.000 0.001.622500Local0.757346
2.142350 0.00 1.02Base

0.77
13.52
10.24 2,058.61

2,718.19
033450008 Total

9.68 131.050.00 25,942.0215,927.000 Local

0.00 12.77 172.91 34,227.39Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB034521906 FIRSTGROUP PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

87,291.000 0.001.017300Local0.761992
1.335053 0.00 43.70Base

33.30
584.22
445.17 89,279.60

117,166.06

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

11,182.000 0.001.006700Local0.753182
1.336596 0.00 5.60Base

4.22
76.09
57.31 11,318.45

15,027.51

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

7,604.000 0.000.960800Local0.751117
1.279162 0.00 3.65Base

2.74
48.65
36.54 7,345.20

9,779.04
034521906 Total

40.26 539.020.00 107,943.25106,077.000 Local

0.00 52.95 708.96 141,972.61Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB037537909 GO AHEAD GROUP PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

21,868.000 0.0018.320000Local0.756601
24.213555 0.00 0.00Base

0.00
0.00
0.00 400,621.76

529,502.02

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

281.000 0.0017.996200Local0.751117
23.959250 0.00 2.53Base

1.90
33.67
25.29 5,084.12

6,768.75
037537909 Total

1.90 25.290.00 405,705.8822,149.000 Local

0.00 2.53 33.67 536,270.77Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB038641908 GREENCORE GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

33,571.000 0.003.263200Local0.761992
4.282460 0.00 53.91Base

41.08
1,438.98
1,096.49 110,686.46

145,259.35

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,613.000 0.003.210600Local0.751117
4.274434 0.00 4.19Base

3.15
111.69

83.89 8,476.34
11,284.98

038641908 Total

44.23 1,180.380.00 119,162.8036,184.000 Local

0.00 58.10 1,550.67 156,544.33Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB040520009 HALMA PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

20,159.000 0.0010.582400Local0.761992
13.887810 0.00 104.99Base

80.00
1,401.65
1,068.05 214,478.65

281,471.00

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

5,326.000 0.0010.481500Local0.757346
13.839777 0.00 27.64Base

20.93
370.02
280.23 56,125.63

74,108.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 1 0.0105 Aug 2016

5,600.000 0.0010.448200Local0.751117
13.910216 0.00 29.21Base

21.94
390.96
293.66 58,825.52

78,317.39

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

1,468.000 0.0010.448200Local0.751117
13.910216 0.00 7.66Base

5.75
103.47

77.72 15,421.43
20,531.33

040520009 Total

128.62 1,719.660.00 344,851.2332,553.000 Local

0.00 169.50 2,266.10 454,428.03Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB040650004 HAMMERSON PLC 02 Aug 2016REIT GBP.25 04 Aug 2016

535.000 0.005.528500Local0.751117
7.360371 0.00 1.48Base

1.11
19.69
14.79 2,973.65

3,958.97
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INSTINET U.K. LTD GBP/GBB040828907 STANDARD CHARTERED PLC 28 Jul 2016COMMON STOCK USD.5 01 Aug 2016

58,002.000 0.006.233100Local0.761992
8.180007 0.00 142.34Base

108.46
2,374.30
1,809.20 363,449.93

476,973.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,234.000 0.005.901200Local0.751117
7.856566 0.00 6.58Base

4.94
89.12
66.94 13,255.16

17,647.26
040828907 Total

113.40 1,876.140.00 376,705.0960,236.000 Local

0.00 148.92 2,463.42 494,620.68Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB041610007 HAYS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

111,147.000 0.001.189800Local0.761992
1.561434 0.00 65.08Base

49.59
869.38
662.46 132,954.75

174,483.13

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

7,998.000 0.001.158100Local0.751117
1.541837 0.00 4.62Base

3.47
61.68
46.33 9,312.28

12,397.91
041610007 Total

53.06 708.790.00 142,267.03119,145.000 Local

0.00 69.70 931.06 186,881.04Base

PEEL HUNTLLP GBP/GBB042816900 IOMART GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

6,498.000 0.003.100000Local0.761992
4.068284 0.00 26.43Base

20.14
1.31
1.00 20,164.94

26,463.45

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB044788008 HUNTING PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

10,311.000 0.004.292300Local0.761992
5.632999 0.00 21.79Base

16.60
291.82
222.37 44,496.88

58,395.47

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,069.000 0.004.021400Local0.751117
5.353893 0.00 2.14Base

1.61
28.62
21.50 4,321.99

5,754.08
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044788008 Total

18.21 243.870.00 48,818.8711,380.000 Local

0.00 23.93 320.44 64,149.55Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB045365905 ADVANCED MEDICAL SOLUTIONS 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

3,128.000 0.002.104098Local0.761992
2.761312 0.00 3.24Base

2.47
0.00
0.00 6,584.09

8,640.63

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

12,507.000 0.002.164900Local0.753182
2.874338 0.00 13.48Base

10.15
1.33
1.00 27,087.55

35,964.15

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

575.000 0.002.160100Local0.757346
2.852197 0.00 0.62Base

0.47
0.00
0.00 1,242.53

1,640.64
045365905 Total

13.09 1.000.00 34,914.1716,210.000 Local

0.00 17.34 1.33 46,245.42Base

INSTINET U.K. LTD GBP/GBB045449907 IMPERIAL BRANDS PLC 28 Jul 2016 0.02COMMON STOCK GBP.1 01 Aug 2016

13,829.000 0.0039.656000Local0.761992
52.042541 0.00 215.91Base

164.52
3,600.88
2,743.84 551,311.18

723,513.08

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

653.000 0.0039.812900Local0.751117
53.004925 0.00 12.98Base

9.75
174.46
131.04 26,138.61

34,799.65
045449907 Total

174.27 2,874.880.00 577,449.7914,482.000 Local

0.00 228.89 3,775.34 758,312.73Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB046574901 MITIE GROUP PLC 28 Jul 2016COMMON STOCK GBP.025 01 Aug 2016

30,082.000 0.002.461700Local0.761992
3.230611 0.00 36.44Base

27.77
487.40
371.40 74,452.03

97,707.10
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,633.000 0.002.415298Local0.751117
3.215608 0.00 3.17Base

2.38
42.35
31.81 6,393.67

8,512.22
046574901 Total

30.15 403.210.00 80,845.7032,715.000 Local

0.00 39.61 529.75 106,219.32Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB047260906 SPIRENT COMMUNICATIONS PLC 28 Jul 2016COMMON STOCK GBP.033 01 Aug 2016

5,982.000 0.000.893900Local0.761992
1.173109 0.00 2.64Base

2.01
35.11
26.75 5,376.07

7,055.28

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

38,454.000 0.000.895300Local0.753182
1.188690 0.00 17.14Base

12.91
229.96
173.20 34,613.98

45,956.99

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

3,155.000 0.000.891100Local0.757346
1.176609 0.00 1.39Base

1.05
18.56
14.06 2,826.53

3,732.15

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,460.000 0.000.872100Local0.751117
1.161071 0.00 1.94Base

1.46
25.91
19.46 3,910.49

5,206.23
047260906 Total

17.43 233.470.00 46,727.0752,051.000 Local

0.00 23.11 309.54 61,950.65Base

INSTINET U.K. LTD GBP/GBB048354906 SABMILLER PLC 28 Jul 2016 0.02COMMON STOCK USD.1 01 Aug 2016

18,824.000 0.0042.849400Local0.761992
56.233399 0.00 317.56Base

241.98
5,295.59
4,035.20 810,874.29

1,064,150.66

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

663.000 0.0044.234300Local0.751117
58.891358 0.00 14.64Base

11.00
196.63
147.69 29,486.03

39,256.24
048354906 Total
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252.98 4,182.890.00 840,360.3219,487.000 Local

0.00 332.20 5,492.22 1,103,406.90Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB048662902 KELLER GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

3,305.000 0.0010.261500Local0.761992
13.466677 0.00 16.69Base

12.72
223.92
170.63 34,097.61

44,747.99

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

2,607.000 0.0010.265900Local0.753182
13.630039 0.00 13.33Base

10.04
179.07
134.87 26,908.11

35,725.91

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

546.000 0.008.796500Local0.751117
11.711225 0.00 2.40Base

1.80
31.98
24.02 4,828.71

6,428.71
048662902 Total

24.56 329.520.00 65,834.436,458.000 Local

0.00 32.42 434.97 86,902.61Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB049156904 KIER GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.01 01 Aug 2016

7,935.000 0.0010.901300Local0.761992
14.306318 0.00 42.57Base

32.44
569.12
433.67 86,967.93

114,132.34

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

682.000 0.0010.440600Local0.751117
13.900098 0.00 3.55Base

2.67
47.42
35.62 7,158.78

9,530.85
049156904 Total

35.11 469.290.00 94,126.718,617.000 Local

0.00 46.12 616.54 123,663.19Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB054052907 HSBC HOLDINGS PLC 28 Jul 2016COMMON STOCK USD.5 01 Aug 2016

1,162,100.000 0.004.918400Local0.761992
6.454661 0.00 2,812.86Base

2,143.38
37,520.18
28,590.08 5,746,406.10

7,541,294.53

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016
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318,488.000 0.004.904400Local0.757346
6.475772 0.00 773.42Base

585.75
10,317.46

7,813.89 1,570,392.19
2,073,546.56

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

81,061.000 0.004.853600Local0.751117
6.461843 0.00 196.43Base

147.54
2,621.33
1,968.93 395,554.14

526,621.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

13,415.000 0.004.853600Local0.751117
6.461843 0.00 32.51Base

24.42
434.92
326.68 65,462.14

87,153.05
054052907 Total

2,901.09 38,699.580.00 7,777,814.571,575,064.000 Local

0.00 3,815.22 50,893.89 10,228,615.35Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB055768006 HOWDEN JOINERY GROUP PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

138,803.000 0.004.340000Local0.756601
5.736181 0.00 0.00Base

0.00
0.00
0.00 602,405.02

796,199.08

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,561.000 0.004.191200Local0.751117
5.579956 0.00 7.46Base

5.60
100.72

75.65 15,006.11
19,978.39

055768006 Total

5.60 75.650.00 617,411.13142,364.000 Local

0.00 7.46 100.72 816,177.47Base

INSTINET U.K. LTD GBP/GBB056039902 LEGAL + GENERAL GROUP PLC 28 Jul 2016COMMON STOCK GBP.025 01 Aug 2016

98,316.000 0.002.036800Local0.761992
2.672994 0.00 78.85Base

60.08
1,315.69
1,002.55 201,312.66

264,192.62

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,054.000 0.002.026199Local0.751117
2.697581 0.00 4.10Base

3.08
54.71
41.09 8,258.38

10,994.80
056039902 Total

63.16 1,043.640.00 209,571.04102,370.000 Local
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0.00 82.95 1,370.40 275,187.42Base

INSTINET U.K. LTD GBP/GBB057580003 MEGGITT PLC 28 Jul 2016 1COMMON STOCK GBP.05 02 Aug 2016

9,564.000 0.004.353000Local0.761992
5.712658 0.00 16.39Base

12.49
274.57
209.22 41,853.80

54,926.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

528.000 0.004.187700Local0.751117
5.575297 0.00 1.11Base

0.83
14.72
11.06 2,223.00

2,959.59
057580003 Total

13.32 220.280.00 44,076.8010,092.000 Local

0.00 17.50 289.29 57,886.41Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB057900003 MENZIES (JOHN) PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

778.000 0.005.975200Local0.761992
7.841552 0.00 2.28Base

1.74
30.51
23.25 4,673.70

6,133.53

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,478.000 0.005.868600Local0.753182
7.791742 0.00 4.32Base

3.25
57.61
43.39 8,720.43

11,578.12

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

280.000 0.005.920400Local0.757346
7.817299 0.00 0.82Base

0.62
10.95

8.29 1,666.62
2,200.61

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,554.000 0.005.884898Local0.751117
7.834862 0.00 7.51Base

5.64
101.42

76.18 15,111.85
20,119.17

057900003 Total

11.25 151.110.00 30,172.605,090.000 Local

0.00 14.93 200.49 40,031.43Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB060272002 MORGAN ADVANCED MATERIALS PL 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

10,999.000 0.002.765200Local0.761992
3.628909 0.00 14.97Base

11.41
200.96
153.13 30,578.97

40,130.30
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

12,238.000 0.002.728500Local0.753182
3.622630 0.00 16.62Base

12.52
223.08
168.02 33,571.92

44,573.45

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,298.000 0.002.656700Local0.751117
3.536999 0.00 3.05Base

2.29
40.66
30.54 6,137.93

8,171.74
060272002 Total

26.22 351.690.00 70,288.8225,535.000 Local

0.00 34.64 464.70 92,875.49Base

INSTINET U.K. LTD GBP/GBB060431004 WM MORRISON SUPERMARKETS 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

43,809.000 0.001.868600Local0.761992
2.452257 0.00 32.23Base

24.56
538.63
410.43 82,296.49

108,001.78

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,512.000 0.001.805900Local0.751117
2.404286 0.00 1.36Base

1.02
18.19
13.66 2,745.20

3,654.82
060431004 Total

25.58 424.090.00 85,041.6945,321.000 Local

0.00 33.59 556.82 111,656.60Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB062152905 NATIONAL EXPRESS GROUP PLC 22 Jul 2016COMMON STOCK GBP.05 22 Jul 2016

108,548.000 0.003.365000Local0.756601
4.447523 0.00 0.00Base

0.00
0.00
0.00 365,264.02

482,769.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,943.000 0.003.355300Local0.751117
4.467080 0.00 3.25Base

2.44
43.42
32.61 6,554.40

8,726.20
062152905 Total

2.44 32.610.00 371,818.42110,491.000 Local

0.00 3.25 43.42 491,495.88Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB066504002 OXFORD INSTRUMENTS PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

2,754.000 0.007.203200Local0.761992
9.453118 0.00 9.76Base

7.44
131.53
100.23 19,945.28

26,175.18

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

481.000 0.007.216091Local0.753182
9.580806 0.00 1.73Base

1.30
23.05
17.36 3,489.60

4,633.14

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

243.000 0.007.491800Local0.757346
9.892176 0.00 0.90Base

0.68
12.03

9.11 1,830.30
2,416.73

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

986.000 0.007.625200Local0.751117
10.151814 0.00 3.75Base

2.82
50.07
37.61 7,558.88

10,063.52
066504002 Total

12.24 164.310.00 32,824.064,464.000 Local

0.00 16.14 216.68 43,288.57Base

INSTINET U.K. LTD GBP/GBB067312900 ASSOCIATED BRITISH FOODS PLC 28 Jul 2016 0.01COMMON STOCK GBP.056 01 Aug 2016

5,386.000 0.0027.241900Local0.761992
35.750900 0.00 57.77Base

44.02
964.36
734.84 147,503.73

193,576.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

243.000 0.0027.147900Local0.751117
36.143370 0.00 3.29Base

2.47
43.93
33.00 6,632.41

8,830.06
067312900 Total

46.49 767.840.00 154,136.145,629.000 Local

0.00 61.06 1,008.29 202,406.54Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB067760009 PEARSON PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

65,176.000 0.009.754500Local0.761992
12.801315 0.00 312.88Base

238.41
4,174.57
3,180.99 639,178.69

838,825.99
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

560.000 0.008.803000Local0.751117
11.719879 0.00 2.46Base

1.85
32.83
24.66 4,956.19

6,598.43
067760009 Total

240.26 3,205.650.00 644,134.8865,736.000 Local

0.00 315.34 4,207.40 845,424.42Base

INSTINET U.K. LTD GBP/GBB068253004 PERSIMMON PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

3,906.000 0.0016.946300Local0.761992
22.239472 0.00 26.06Base

19.86
435.78
332.06 66,544.17

87,329.22

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

210.000 0.0016.088000Local0.751117
21.418767 0.00 1.69Base

1.27
22.50
16.90 3,396.65

4,522.13
068253004 Total

21.13 348.960.00 69,940.824,116.000 Local

0.00 27.75 458.28 91,851.35Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB068343904 INTU PROPERTIES PLC 02 Aug 2016REIT GBP.5 04 Aug 2016

641.000 0.003.010000Local0.751117
4.007365 0.00 0.96Base

0.72
12.85

9.65 1,939.78
2,582.53

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB068356906 PETRA DIAMONDS LTD 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

23,041.000 0.001.203600Local0.761992
1.579544 0.00 13.65Base

10.40
0.00
0.00 27,742.55

36,407.93

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

18,805.000 0.001.203800Local0.753182
1.598286 0.00 11.27Base

8.49
0.00
0.00 22,645.95

30,067.04

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

818.000 0.001.221600Local0.757346
1.613001 0.00 0.49Base

0.37
0.00
0.00 999.64

1,319.93
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,170.000 0.001.180300Local0.751117
1.571393 0.00 2.46Base

1.85
0.00
0.00 4,923.70

6,555.17
068356906 Total

21.11 0.000.00 56,311.8446,834.000 Local

0.00 27.87 0.00 74,350.07Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB069286904 UNITE GROUP PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

18,039.000 0.006.381500Local0.761992
8.374760 0.00 56.65Base

43.17
756.96
576.80 115,735.85

151,885.91

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,533.000 0.006.248900Local0.751117
8.319476 0.00 4.78Base

3.59
63.80
47.92 9,631.07

12,822.33
069286904 Total

46.76 624.720.00 125,366.9219,572.000 Local

0.00 61.43 820.76 164,708.24Base

INSTINET U.K. LTD GBP/GBB070995006 PRUDENTIAL PLC 28 Jul 2016 1 0.01COMMON STOCK GBP.05 02 Aug 2016

46,678.000 0.0013.373500Local0.761992
17.550709 0.00 245.76Base

187.27
4,098.70
3,123.18 627,558.68

823,576.47

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

1,753.000 0.0013.045600Local0.751117
17.368266 0.00 11.42Base

8.58
153.62
115.39 22,992.91

30,611.62
070995006 Total

195.85 3,238.570.00 650,551.5948,431.000 Local

0.00 257.18 4,252.32 854,188.09Base

INSTINET U.K. LTD GBP/GBB071887004 RIO TINTO PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

20,597.000 0.0024.964000Local0.761992
32.761499 0.00 202.44Base

154.26
3,376.27
2,572.69 516,910.46

678,367.31
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

843.000 0.0024.670000Local0.751117
32.844417 0.00 10.38Base

7.80
139.82
105.02 20,909.63

27,838.05
071887004 Total

162.06 2,677.710.00 537,820.0921,440.000 Local

0.00 212.82 3,516.09 706,205.36Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB071973903 RPC GROUP PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

24,877.000 0.008.619700Local0.761992
11.312061 0.00 105.53Base

80.41
1,408.88
1,073.56 215,586.25

282,924.56

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,693.000 0.008.483500Local0.751117
11.294512 0.00 15.64Base

11.75
209.97
157.71 31,499.03

41,936.25
071973903 Total

92.16 1,231.270.00 247,085.2828,570.000 Local

0.00 121.17 1,618.85 324,860.81Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB072811904 SCAPA GROUP PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

5,312.000 0.002.544499Local0.761992
3.339273 0.00 6.65Base

5.07
1.31
1.00 13,522.45

17,746.18

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

4,373.000 0.002.532500Local0.753182
3.362401 0.00 5.51Base

4.15
1.33
1.00 11,079.77

14,710.61

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,011.000 0.002.546200Local0.757346
3.362004 0.00 1.28Base

0.97
0.00
0.00 2,575.18

3,400.27

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

908.000 0.002.582500Local0.751117
3.438213 0.00 1.17Base

0.88
0.00
0.00 2,345.79

3,123.07
072811904 Total
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11.07 2.000.00 29,523.1911,604.000 Local

0.00 14.61 2.64 38,980.13Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB072823909 REDROW PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

18,056.000 0.003.443100Local0.761992
4.518551 0.00 30.59Base

23.31
409.40
311.96 62,503.88

82,026.95

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,666.000 0.003.205900Local0.751117
4.268177 0.00 2.66Base

2.00
35.57
26.72 5,369.75

7,149.02
072823909 Total

25.31 338.680.00 67,873.6319,722.000 Local

0.00 33.25 444.97 89,175.97Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB072910003 ST. MODWEN PROPERTIES PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

11,241.000 0.002.839300Local0.761992
3.726155 0.00 15.71Base

11.97
210.81
160.64 32,089.18

42,112.23

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

4,061.000 0.002.791700Local0.753182
3.706541 0.00 5.64Base

4.25
76.62
57.71 11,399.05

15,134.52

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,582.000 0.002.748200Local0.751117
3.658817 0.00 2.17Base

1.63
28.96
21.75 4,371.03

5,819.37
072910003 Total

17.85 240.100.00 47,859.2616,884.000 Local

0.00 23.52 316.39 63,066.12Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB073235004 RENISHAW PLC 28 Jul 2016 0.01COMMON STOCK GBP.2 01 Aug 2016

2,219.000 0.0025.741700Local0.761992
33.782113 0.00 28.11Base

21.42
376.26
286.71 57,428.96

75,366.88

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 0.0102 Aug 2016
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746.000 0.0025.818794Local0.753182
34.279622 0.00 9.59Base

7.22
129.24

97.34 19,365.38
25,711.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

196.000 0.0025.205500Local0.751117
33.557355 0.00 2.46Base

1.85
32.90
24.71 4,966.84

6,612.60
073235004 Total

30.49 408.760.00 81,761.183,161.000 Local

0.00 40.16 538.40 107,690.90Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB073655904 CARILLION PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

35,762.000 0.002.680000Local0.761992
3.517097 0.00 47.17Base

35.94
630.44
480.39 96,358.49

126,456.04

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,422.000 0.002.604700Local0.751117
3.467769 0.00 3.16Base

2.37
42.00
31.55 6,342.50

8,444.09
073655904 Total

38.31 511.940.00 102,700.9938,184.000 Local

0.00 50.33 672.44 134,900.13Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB074482902 KCOM GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

27,866.000 0.001.135100Local0.761992
1.489648 0.00 15.56Base

11.86
208.94
159.21 31,801.77

41,735.04

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

5,337.000 0.001.121600Local0.753182
1.489149 0.00 2.97Base

2.24
39.75
29.94 6,018.16

7,990.31

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,843.000 0.001.105100Local0.757346
1.459175 0.00 1.00Base

0.76
13.45
10.19 2,047.65

2,703.72

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

7,004.000 0.001.118300Local0.751117 2.94 39.18 7,874.69
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1.488849 0.00 3.91Base 52.16 10,483.97

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,661.000 0.001.118300Local0.751117
1.488849 0.00 2.05Base

1.54
27.27
20.48 4,116.12

5,480.00
074482902 Total

19.34 259.000.00 51,858.3945,711.000 Local

0.00 25.49 341.57 68,393.04Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB075947002 RPS GROUP PLC 28 Jul 2016COMMON STOCK GBP.03 01 Aug 2016

2,140.000 0.001.937000Local0.761992
2.542021 0.00 2.03Base

1.55
27.21
20.73 4,167.46

5,469.17

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

3,592.000 0.001.937700Local0.753182
2.572685 0.00 3.47Base

2.61
46.22
34.81 6,997.64

9,290.77

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

925.000 0.001.882400Local0.757346
2.485522 0.00 0.86Base

0.65
11.50

8.71 1,750.58
2,311.47

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

11,564.000 0.001.873600Local0.751117
2.494418 0.00 10.81Base

8.12
145.61
109.37 21,783.80

29,001.87
075947002 Total

12.93 173.620.00 34,699.4818,221.000 Local

0.00 17.17 230.54 46,073.28Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB076680008 CLOSE BROTHERS GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.25 01 Aug 2016

12,212.000 0.0012.484800Local0.761992
16.384424 0.00 75.03Base

57.17
1,002.12

763.61 153,285.16
201,163.74

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

864.000 0.0012.316700Local0.751117
16.397845 0.00 5.31Base

3.99
72.20
54.23 10,699.85

14,245.25
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076680008 Total

61.16 817.840.00 163,985.0113,076.000 Local

0.00 80.34 1,074.32 215,408.99Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB076693902 ST JAMES S PLACE PLC 28 Jul 2016COMMON STOCK GBP.15 01 Aug 2016

21,961.000 0.009.197600Local0.761992
12.070468 0.00 99.41Base

75.75
1,327.20
1,011.32 203,075.56

266,506.16

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

358.000 0.009.068300Local0.751117
12.073086 0.00 1.62Base

1.22
21.62
16.24 3,263.91

4,345.41
076693902 Total

76.97 1,027.560.00 206,339.4722,319.000 Local

0.00 101.03 1,348.82 270,851.57Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB077396000 TRAVIS PERKINS PLC 02 Aug 2016 0.01COMMON STOCK GBP.1 04 Aug 2016

170.000 0.0015.015600Local0.751117
19.991027 0.00 1.28Base

0.96
17.00
12.77 2,566.38

3,416.75

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB078923901 SVG CAPITAL PLC 28 Jul 2016COMMON STOCK 01 Aug 2016

4,197.000 0.005.627800Local0.761992
7.385642 0.00 11.63Base

8.86
156.35
119.14 23,747.88

31,165.52

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,249.000 0.005.500900Local0.753182
7.303547 0.00 22.60Base

17.02
302.68
227.97 45,621.91

60,572.23

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

544.000 0.005.485200Local0.757346
7.242661 0.00 1.48Base

1.12
19.71
14.93 3,000.00

3,961.20

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

923.000 0.005.400195Local0.751117
7.189552 0.00 2.49Base

1.87
33.19
24.93 5,011.18

6,671.64
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078923901 Total

28.87 386.970.00 77,380.9713,913.000 Local

0.00 38.20 511.93 102,370.59Base

INSTINET U.K. LTD GBP/GBB079087003 SSE PLC 28 Jul 2016 0.01COMMON STOCK GBP.5 01 Aug 2016

15,582.000 0.0015.621300Local0.761992
20.500609 0.00 95.83Base

73.02
1,598.99
1,218.42 244,702.54

321,135.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

686.000 0.0015.136600Local0.751117
20.152120 0.00 5.18Base

3.89
70.48
52.94 10,440.54

13,900.02
079087003 Total

76.91 1,271.360.00 255,143.0816,268.000 Local

0.00 101.01 1,669.47 335,035.33Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB079582003 SENIOR PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

34,256.000 0.002.098100Local0.761992
2.753441 0.00 35.37Base

26.95
473.10
360.50 72,259.96

94,830.34

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,491.000 0.002.201800Local0.751117
2.931368 0.00 3.83Base

2.88
51.19
38.45 7,727.81

10,288.42
079582003 Total

29.83 398.950.00 79,987.7737,747.000 Local

0.00 39.20 524.29 105,118.76Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB079737003 SERCO GROUP PLC 28 Jul 2016COMMON STOCK GBP.02 01 Aug 2016

89,945.000 0.001.189600Local0.761992
1.561171 0.00 52.65Base

40.12
703.67
536.19 107,574.88

141,175.87

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

6,804.000 0.001.181300Local0.751117
1.572724 0.00 4.01Base

3.01
53.52
40.20 8,080.78

10,758.35
079737003 Total
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43.13 576.390.00 115,655.6696,749.000 Local

0.00 56.66 757.19 151,934.22Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB079805909 BP PLC 28 Jul 2016COMMON STOCK USD.25 01 Aug 2016

344,289.000 0.004.321700Local0.761992
5.671582 0.00 732.25Base

557.97
9,768.29
7,443.36 1,495,915.10

1,963,163.79

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

12,597.000 0.004.160700Local0.751117
5.539350 0.00 26.16Base

19.65
350.36
263.16 52,695.15

70,155.71
079805909 Total

577.62 7,706.520.00 1,548,610.25356,886.000 Local

0.00 758.41 10,118.65 2,033,319.50Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB079909909 SHAFTESBURY PLC 28 Jul 2016 1REIT GBP.25 02 Aug 2016

21,604.000 0.009.281500Local0.761992
12.180574 0.00 98.68Base

75.19
1,317.54
1,003.96 201,596.68

264,565.35

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,049.000 0.009.219200Local0.751117
12.273987 0.00 4.83Base

3.63
64.40
48.37 9,722.94

12,944.64
079909909 Total

78.82 1,052.330.00 211,319.6222,653.000 Local

0.00 103.51 1,381.94 277,509.99Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB079952008 SHANKS GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

10,450.000 0.001.052500Local0.761992
1.381248 0.00 5.41Base

4.12
73.50
56.01 11,058.76

14,512.96

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

3,791.000 0.001.063200Local0.753182
1.411611 0.00 2.00Base

1.51
26.77
20.16 4,052.26

5,380.19

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016
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6,024.000 0.001.046500Local0.757346
1.381799 0.00 3.12Base

2.36
41.63
31.53 6,338.01

8,368.71

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

10,969.000 0.001.062900Local0.751117
1.415092 0.00 5.82Base

4.37
78.97
59.32 11,722.64

15,606.94
079952008 Total

12.36 167.020.00 33,171.6731,234.000 Local

0.00 16.35 220.87 43,868.80Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB080254907 SIG PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

48,380.000 0.001.058500Local0.761992
1.389122 0.00 25.20Base

19.20
337.47
257.15 51,486.58

67,568.40

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,777.000 0.001.016700Local0.751117
1.353584 0.00 2.93Base

2.20
39.12
29.38 5,905.06

7,861.70
080254907 Total

21.40 286.530.00 57,391.6454,157.000 Local

0.00 28.13 376.59 75,430.10Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB082201906 DS SMITH PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

77,335.000 0.003.979800Local0.761992
5.222889 0.00 151.47Base

115.42
2,021.63
1,540.47 309,433.72

406,085.26

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,493.000 0.003.902500Local0.751117
5.195595 0.00 8.76Base

6.58
118.09

88.70 17,629.21
23,470.66

082201906 Total

122.00 1,629.170.00 327,062.9381,828.000 Local

0.00 160.23 2,139.72 429,555.92Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB087061008 LLOYDS BANKING GROUP PLC 28 Jul 2016COMMON STOCK 01 Aug 2016

1,712,943.000 0.000.540500Local0.761992 347.19 4,631.96 930,824.84

Books Closed Prepared by State StreetPage 1105



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.709325 0.00 455.63Base 6,078.75 1,221,567.73

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

43,772.000 0.000.521200Local0.751117
0.693900 0.00 11.40Base

8.56
153.25
115.11 22,937.64

30,538.04
087061008 Total

355.75 4,747.070.00 953,762.481,756,715.000 Local

0.00 467.03 6,232.00 1,252,105.77Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB087541009 TATE + LYLE PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

20,675.000 0.007.109300Local0.761992
9.329888 0.00 72.34Base

55.12
966.15
736.20 147,776.10

193,933.93

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

318.000 0.007.195500Local0.751117
9.579733 0.00 1.14Base

0.86
15.24
11.45 2,300.48

3,062.75
087541009 Total

55.98 747.650.00 150,076.5820,993.000 Local

0.00 73.48 981.39 196,996.68Base

INSTINET U.K. LTD GBP/GBB087823001 TAYLOR WIMPEY PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

42,814.000 0.001.561100Local0.761992
2.048709 0.00 26.31Base

20.05
440.00
335.28 67,192.27

88,179.76

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,221.000 0.001.465000Local0.751117
1.950428 0.00 1.62Base

1.22
21.66
16.27 3,271.26

4,355.19
087823001 Total

21.27 351.550.00 70,463.5345,035.000 Local

0.00 27.93 461.66 92,534.95Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB087947909 TELECOM PLUS PLC 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,629.000 0.0010.669900Local0.761992
14.002640 0.00 13.81Base

10.52
185.45
141.31 28,203.00

37,012.20
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

2,594.000 0.0010.511200Local0.753182
13.955724 0.00 13.57Base

10.22
182.40
137.38 27,413.65

36,397.11

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

463.000 0.0010.403200Local0.751117
13.850306 0.00 2.41Base

1.81
32.07
24.09 4,842.58

6,447.17
087947909 Total

22.55 302.780.00 60,459.235,686.000 Local

0.00 29.79 399.92 79,856.48Base

INSTINET U.K. LTD GBP/GBB088470000 TESCO PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

139,995.000 0.001.570100Local0.761992
2.060520 0.00 86.54Base

65.94
1,444.05
1,100.36 220,972.45

289,993.14

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,547.000 0.001.536699Local0.751117
2.045885 0.00 4.26Base

3.20
56.77
42.64 8,569.91

11,409.55
088470000 Total

69.14 1,143.000.00 229,542.36145,542.000 Local

0.00 90.80 1,500.82 301,402.69Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB091233908 ULTRA ELECTRONICS HLDGS PLC 28 Jul 2016 0.01COMMON STOCK GBP.05 01 Aug 2016

5,833.000 0.0017.403200Local0.761992
22.839085 0.00 49.96Base

38.07
667.66
508.75 102,059.69

133,938.01

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

504.000 0.0017.133900Local0.751117
22.811226 0.00 4.31Base

3.24
57.50
43.19 8,681.92

11,558.68
091233908 Total

41.31 551.940.00 110,741.616,337.000 Local

0.00 54.27 725.16 145,496.69Base
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INSTINET U.K. LTD GBP/GBB092232909 SMITH + NEPHEW PLC 28 Jul 2016COMMON STOCK USD.2 01 Aug 2016

12,620.000 0.0012.406500Local0.761992
16.281667 0.00 61.64Base

46.97
1,029.00

784.09 157,401.09
206,565.28

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

610.000 0.0012.472600Local0.751117
16.605402 0.00 3.79Base

2.85
50.67
38.06 7,649.20

10,183.77
092232909 Total

49.82 822.150.00 165,050.2913,230.000 Local

0.00 65.43 1,079.67 216,749.05Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB092528900 GLAXOSMITHKLINE PLC 28 Jul 2016 0.01COMMON STOCK GBP.25 01 Aug 2016

95,959.000 0.0017.045300Local0.761992
22.369395 0.00 804.96Base

613.37
10,738.06

8,182.32 1,644,445.63
2,158,087.79

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

3,319.000 0.0017.115400Local0.751117
22.786596 0.00 28.36Base

21.30
379.62
285.14 57,112.45

76,036.69
092528900 Total

634.67 8,467.460.00 1,701,558.0899,278.000 Local

0.00 833.32 11,117.68 2,234,124.48Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB092922905 VICTREX PLC 28 Jul 2016 0.01COMMON STOCK GBP.01 01 Aug 2016

7,008.000 0.0015.143900Local0.761992
19.874093 0.00 52.23Base

39.80
697.96
531.84 106,700.09

140,027.83

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

497.000 0.0014.512200Local0.751117
19.320825 0.00 3.59Base

2.70
48.04
36.08 7,251.34

9,654.08
092922905 Total

42.50 567.920.00 113,951.437,505.000 Local

0.00 55.82 746.00 149,681.91Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB093031904 IMAGINATION TECH GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

21,274.000 0.002.099900Local0.761992
2.755803 0.00 21.98Base

16.75
294.55
224.45 44,914.47

58,943.49

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,931.000 0.001.997500Local0.751117
2.659373 0.00 1.93Base

1.45
25.68
19.29 3,877.91

5,162.86
093031904 Total

18.20 243.740.00 48,792.3823,205.000 Local

0.00 23.91 320.23 64,106.35Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB094573904 DAILY MAIL+GENERAL TST A NV 28 Jul 2016COMMON STOCK GBP.125 01 Aug 2016

22,025.000 0.007.235000Local0.761992
9.494850 0.00 78.43Base

59.76
1,047.32

798.05 160,208.69
210,249.83

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,548.000 0.007.108700Local0.751117
9.464171 0.00 5.50Base

4.13
74.61
56.04 11,064.44

14,730.65
094573904 Total

63.89 854.090.00 171,273.1323,573.000 Local

0.00 83.93 1,121.93 224,980.48Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB094658903 WEIR GROUP PLC/THE 02 Aug 2016 0.01COMMON STOCK GBP.125 04 Aug 2016

146.000 0.0013.977300Local0.751117
18.608685 0.00 1.03Base

0.77
13.59
10.21 2,051.67

2,731.49

ASSET TRANSFER AT MARKET NON CASH GBP/GBB096331905 DECHRA PHARMACEUTICALS PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

29,333.000 0.0012.560000Local0.756601
16.600559 0.00 0.00Base

0.00
0.00
0.00 368,422.48

486,944.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB096970900 BABCOCK INTL GROUP PLC 02 Aug 2016COMMON STOCK GBP.6 04 Aug 2016

172.000 0.009.685000Local0.751117
12.894130 0.00 0.83Base

0.62
11.09

8.33 1,674.77
2,229.71
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB098874001 SYNTHOMER PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

10,932.000 0.003.713800Local0.761992
4.873804 0.00 19.97Base

15.22
267.81
204.07 40,818.55

53,568.21

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

11,243.000 0.003.651200Local0.753182
4.847699 0.00 20.43Base

15.39
273.95
206.33 41,272.16

54,797.06

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,676.000 0.003.644797Local0.751117
4.852502 0.00 3.05Base

2.29
40.67
30.55 6,141.52

8,176.52
098874001 Total

32.90 440.950.00 88,232.2323,851.000 Local

0.00 43.45 582.43 116,541.79Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB098952906 ASTRAZENECA PLC 28 Jul 2016 0.02COMMON STOCK USD.25 01 Aug 2016

26,739.000 0.0047.302900Local0.761992
62.077948 0.00 622.46Base

474.31
8,303.93
6,327.53 1,271,634.08

1,668,828.65

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0304 Aug 2016

861.000 0.0050.677100Local0.751117
67.468983 0.00 21.78Base

16.36
291.90
219.25 43,868.59

58,404.47
098952906 Total

490.67 6,546.780.00 1,315,502.6727,600.000 Local

0.00 644.24 8,595.83 1,727,233.12Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB302323902 PAGEGROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

25,328.000 0.003.458400Local0.761992
4.538630 0.00 43.11Base

32.85
576.30
439.14 88,066.35

115,573.85

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,968.000 0.003.357900Local0.751117
4.470542 0.00 3.30Base

2.48
44.00
33.05 6,643.88

8,845.33
302323902 Total
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35.33 472.190.00 94,710.2327,296.000 Local

0.00 46.41 620.30 124,419.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB305446908 GW PHARMACEUTICALS PLC 28 Jul 2016 1COMMON STOCK GBP.001 02 Aug 2016

14,612.000 0.005.949100Local0.761992
7.807300 0.00 42.78Base

32.60
1.31
1.00 86,961.85

114,124.36

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,469.000 0.005.936000Local0.753182
7.881229 0.00 25.03Base

18.85
1.33
1.00 50,291.83

66,772.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,522.000 0.006.024400Local0.751117
8.020588 0.00 4.58Base

3.44
0.00
0.00 9,172.58

12,211.92
305446908 Total

54.89 2.000.00 146,426.2624,603.000 Local

0.00 72.39 2.64 193,108.76Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB306465907 GKN PLC 02 Aug 2016COMMON STOCK GBP.1 04 Aug 2016

1,168.000 0.002.865100Local0.751117
3.814452 0.00 1.66Base

1.25
22.29
16.74 3,364.43

4,479.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB309135903 BT GROUP PLC 28 Jul 2016 1COMMON STOCK GBP.05 02 Aug 2016

157,977.000 0.004.149500Local0.761992
5.445595 0.00 322.60Base

245.82
4,304.32
3,279.86 659,051.24

864,905.72

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,770.000 0.004.019400Local0.751117
5.351230 0.00 11.58Base

8.70
155.77
117.00 23,317.64

31,043.95
309135903 Total

254.52 3,396.860.00 682,368.88163,747.000 Local

0.00 334.18 4,460.09 895,949.67Base

INSTINET U.K. LTD GBP/GBB309272904 ASOS PLC 28 Jul 2016 0.02COMMON STOCK GBP.035 01 Aug 2016

Books Closed Prepared by State StreetPage 1111



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,433.000 0.0045.564200Local0.761992
59.796166 0.00 79.53Base

60.60
1.31
1.00 202,047.70

265,157.25

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

292.000 0.0045.457400Local0.751117
60.519733 0.00 6.63Base

4.98
1.33
1.00 13,279.54

17,679.72
309272904 Total

65.58 2.000.00 215,327.244,725.000 Local

0.00 86.16 2.64 282,836.97Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB310221908 TELFORD HOMES PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

5,467.000 0.002.917600Local0.761992
3.828912 0.00 7.85Base

5.98
1.31
1.00 15,957.50

20,941.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

42.000 0.002.930000Local0.753182
3.890162 0.00 0.07Base

0.05
0.00
0.00 123.11

163.45
310221908 Total

6.03 1.000.00 16,080.615,509.000 Local

0.00 7.92 1.31 21,105.27Base

INSTINET U.K. LTD GBP/GBB312152903 CARNIVAL PLC 28 Jul 2016 0.01COMMON STOCK USD1.66 01 Aug 2016

470.000 0.0036.117300Local0.761992
47.398529 0.00 6.68Base

5.09
112.73

85.90 17,066.12
22,396.72

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

129.000 0.0036.163300Local0.751117
48.146028 0.00 2.33Base

1.75
31.06
23.33 4,690.15

6,244.23
312152903 Total

6.84 109.230.00 21,756.27599.000 Local

0.00 9.01 143.79 28,640.95Base

INSTINET U.K. LTD GBP/GBB312748908 MARKS + SPENCER GROUP PLC 28 Jul 2016 1COMMON STOCK GBP.25 02 Aug 2016

34,486.000 0.003.220700Local0.761992 33.32 556.51 111,658.89
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4.226685 0.00 43.73Base 730.33 146,535.51

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,105.000 0.003.164200Local0.751117
4.212659 0.00 1.74Base

1.31
23.29
17.49 3,515.24

4,680.02
312748908 Total

34.63 574.000.00 115,174.1335,591.000 Local

0.00 45.47 753.62 151,215.53Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB313486904 BARCLAYS PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

1,333,239.000 0.001.481000Local0.761992
1.943590 0.00 971.73Base

740.45
12,962.52

9,877.34 1,985,144.75
2,605,204.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

11,453.000 0.001.478000Local0.751117
1.967736 0.00 8.45Base

6.35
114.06

85.67 17,019.55
22,658.99

313486904 Total

746.80 9,963.010.00 2,002,164.301,344,692.000 Local

0.00 980.18 13,076.58 2,627,863.18Base

INSTINET U.K. LTD GBP/GBB316383900 INTERTEK GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.01 01 Aug 2016

1,905.000 0.0036.801200Local0.761992
48.296045 0.00 27.60Base

21.03
461.47
351.64 70,478.96

92,493.04

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

110.000 0.0034.850300Local0.751117
46.397965 0.00 1.92Base

1.44
25.52
19.17 3,854.14

5,131.21
316383900 Total

22.47 370.810.00 74,333.102,015.000 Local

0.00 29.52 486.99 97,624.25Base

INSTINET U.K. LTD GBP/GBB316988906 WILLIAM HILL PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

14,087.000 0.003.099800Local0.761992
4.068022 0.00 17.19Base

13.10
287.93
219.40 43,899.38

57,611.34
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

603.000 0.003.043000Local0.751117
4.051300 0.00 0.92Base

0.69
12.22

9.18 1,844.80
2,456.08

316988906 Total

13.79 228.580.00 45,744.1814,690.000 Local

0.00 18.11 300.15 60,067.42Base

INSTINET U.K. LTD GBP/GBB317430908 BURBERRY GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.000 01 Aug 2016

8,059.000 0.0013.404900Local0.761992
17.591917 0.00 42.53Base

32.41
710.39
541.31 108,603.81

142,526.18

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

303.000 0.0013.102400Local0.751117
17.443887 0.00 1.98Base

1.49
26.44
19.86 3,991.38

5,313.93
317430908 Total

33.90 561.170.00 112,595.198,362.000 Local

0.00 44.51 736.83 147,840.11Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB318094901 LAND SECURITIES GROUP PLC 02 Aug 2016 0.01REIT GBP.1 04 Aug 2016

539.000 0.0010.851600Local0.751117
14.447283 0.00 2.92Base

2.19
38.96
29.26 5,880.46

7,828.95

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB320878903 AMERISUR RESOURCES PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

25,027.000 0.000.268200Local0.761992
0.351972 0.00 3.31Base

2.52
0.00
0.00 6,714.76

8,812.11

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

31,454.000 0.000.268500Local0.753182
0.356488 0.00 4.21Base

3.17
0.00
0.00 8,448.57

11,217.17

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

4,546.000 0.000.268400Local0.757346
0.354395 0.00 0.61Base

0.46
0.00
0.00 1,220.61

1,611.69
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

6,296.000 0.000.265000Local0.751117
0.352808 0.00 0.84Base

0.63
0.00
0.00 1,669.07

2,222.12
320878903 Total

6.78 0.000.00 18,053.0167,323.000 Local

0.00 8.97 0.00 23,863.09Base

INSTINET U.K. LTD GBP/GBB320898901 NEXT PLC 28 Jul 2016 0.02COMMON STOCK GBP.1 01 Aug 2016

3,693.000 0.0049.974800Local0.761992
65.584416 0.00 72.66Base

55.37
1,212.69

924.06 185,536.37
243,488.61

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

98.000 0.0049.773200Local0.751117
66.265575 0.00 2.44Base

1.83
32.48
24.40 4,904.00

6,528.94
320898901 Total

57.20 948.460.00 190,440.373,791.000 Local

0.00 75.10 1,245.17 250,017.55Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB330248907 UDG HEALTHCARE PLC 28 Jul 2016COMMON STOCK EUR.05 01 Aug 2016

9,414.000 0.005.786300Local0.761992
7.593649 0.00 26.81Base

20.43
716.17
545.72 55,038.38

72,229.60

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

10,782.000 0.005.797800Local0.753182
7.697741 0.00 31.12Base

23.44
831.30
626.12 63,161.44

83,859.47

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,545.000 0.005.923900Local0.751117
7.886787 0.00 4.57Base

3.43
121.85

91.52 9,247.38
12,311.50

330248907 Total

47.30 1,263.360.00 127,447.2021,741.000 Local

0.00 62.50 1,669.32 168,400.57Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB330329905 FAROE PETROLEUM PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

9,399.000 0.000.673800Local0.761992
0.884261 0.00 3.11Base

2.37
0.00
0.00 6,335.42

8,314.29

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,937.000 0.000.671500Local0.753182
0.891551 0.00 2.99Base

2.25
0.00
0.00 6,003.45

7,970.78

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

3,540.000 0.000.675500Local0.757346
0.891931 0.00 1.19Base

0.90
0.00
0.00 2,392.17

3,158.62

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,328.000 0.000.675800Local0.751117
0.899727 0.00 1.12Base

0.84
0.00
0.00 2,249.90

2,995.41
330329905 Total

6.36 0.000.00 16,980.9425,204.000 Local

0.00 8.41 0.00 22,439.10Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB330577909 DIALIGHT PLC 28 Jul 2016COMMON STOCK GBP.018 01 Aug 2016

211.000 0.005.687678Local0.761992
7.464223 0.00 0.59Base

0.45
7.87
6.00 1,206.55

1,583.42

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,753.000 0.005.729300Local0.753182
7.606794 0.00 5.01Base

3.77
68.03
51.24 10,098.47

13,407.74
330577909 Total

4.22 57.240.00 11,305.021,964.000 Local

0.00 5.60 75.90 14,991.16Base

INSTINET U.K. LTD GBP/GBB331952903 KINGFISHER PLC 28 Jul 2016 1COMMON STOCK GBP.157 02 Aug 2016

30,957.000 0.003.345600Local0.761992
4.390597 0.00 40.77Base

31.07
681.11
519.00 104,119.81

136,641.61
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,554.000 0.003.317600Local0.751117
4.416888 0.00 2.57Base

1.93
34.34
25.79 5,183.27

6,900.75
331952903 Total

33.00 544.790.00 109,303.0832,511.000 Local

0.00 43.34 715.45 143,542.36Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB332770908 VEDANTA RESOURCES PLC 22 Jul 2016COMMON STOCK USD.1 22 Jul 2016

65,152.000 0.005.200000Local0.756601
6.872843 0.00 0.00Base

0.00
0.00
0.00 338,790.40

447,779.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

578.000 0.005.438100Local0.751117
7.240017 0.00 1.57Base

1.18
20.93
15.72 3,160.12

4,207.23
332770908 Total

1.18 15.720.00 341,950.5265,730.000 Local

0.00 1.57 20.93 451,986.71Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB338721905 ICAP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

16,683.000 0.004.499700Local0.761992
5.905180 0.00 36.94Base

28.15
494.07
376.48 75,473.13

99,047.14

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

377.000 0.004.353600Local0.751117
5.796168 0.00 0.83Base

0.62
10.93

8.21 1,650.14
2,196.91

338721905 Total

28.77 384.690.00 77,123.2717,060.000 Local

0.00 37.77 505.00 101,244.05Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB338752900 STANDARD LIFE INV PROP INC 28 Jul 2016REIT GBP.01 01 Aug 2016

11,994.000 0.000.801200Local0.761992
1.051455 0.00 4.72Base

3.60
0.00
0.00 9,613.19

12,615.87
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

5,287.000 0.000.793900Local0.753182
1.054061 0.00 2.08Base

1.57
0.00
0.00 4,198.92

5,574.91

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

2,968.000 0.000.797600Local0.757346
1.053151 0.00 1.18Base

0.89
0.00
0.00 2,368.17

3,126.93

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

10,626.000 0.000.793100Local0.751117
1.055894 0.00 4.21Base

3.16
0.00
0.00 8,430.64

11,224.14
338752900 Total

9.22 0.000.00 24,610.9230,875.000 Local

0.00 12.19 0.00 32,541.85Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB339864902 ITV PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

241,235.000 0.001.899000Local0.756601
2.509909 0.00 0.00Base

0.00
0.00
0.00 458,105.27

605,478.01

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,473.000 0.001.917998Local0.751117
2.553528 0.00 2.37Base

1.78
31.58
23.72 4,768.71

6,348.82
339864902 Total

1.78 23.720.00 462,873.98243,708.000 Local

0.00 2.37 31.58 611,826.83Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB342645900 PAYSAFE GROUP PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

37,306.000 0.003.957000Local0.761992
5.192968 0.00 72.65Base

55.36
1.31
1.00 147,676.20

193,802.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,684.000 0.003.657100Local0.751117
4.868882 0.00 4.90Base

3.68
0.00
0.00 9,819.34

13,072.98
342645900 Total
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59.04 1.000.00 157,495.5439,990.000 Local

0.00 77.55 1.31 206,875.80Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI00UHJ9 STAGECOACH GROUP PLC 28 Jul 2016COMMON STOCK GBP.005 01 Aug 2016

32,946.000 0.002.112900Local0.761992
2.772864 0.00 34.25Base

26.10
458.26
349.19 69,986.89

91,847.28

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,520.000 0.001.994600Local0.751117
2.655512 0.00 2.50Base

1.88
33.47
25.14 5,053.41

6,727.86
ACI00UHJ9 Total

27.98 374.330.00 75,040.3035,466.000 Local

0.00 36.75 491.73 98,575.14Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI074VD7 MERLIN ENTERTAINMENT 02 Aug 2016COMMON STOCK GBP.01 04 Aug 2016

484.000 0.004.690100Local0.751117
6.244167 0.00 1.13Base

0.85
15.11
11.35 2,282.21

3,038.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI07KLY6 VODAFONE GROUP PLC 28 Jul 2016COMMON STOCK USD.209 01 Aug 2016

471,439.000 0.002.319400Local0.761992
3.043864 0.00 538.13Base

410.05
7,178.98
5,470.33 1,099,336.00

1,442,713.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

18,096.000 0.002.292000Local0.751117
3.051455 0.00 20.70Base

15.55
277.53
208.46 41,700.04

55,517.37
ACI07KLY6 Total

425.60 5,678.790.00 1,141,036.04489,535.000 Local

0.00 558.83 7,456.51 1,498,230.68Base

INSTINET U.K. LTD GBP/GBBACI080RT4 TUI AG DI 28 Jul 2016COMMON STOCK NPV 01 Aug 2016

5,628.000 0.009.686300Local0.761992
12.711813 0.00 21.46Base

16.35
0.00
0.00 54,530.85

71,563.55

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016
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340.000 0.009.718000Local0.751117
12.938064 0.00 1.65Base

1.24
0.00
0.00 3,305.36

4,400.59
ACI080RT4 Total

17.59 0.000.00 57,836.215,968.000 Local

0.00 23.11 0.00 75,964.14Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI08HD88 NOSTRUM OIL + GAS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

830.000 0.002.998900Local0.761992
3.935606 0.00 1.22Base

0.93
16.34
12.45 2,502.47

3,284.12

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

2,464.000 0.002.997200Local0.753182
3.979383 0.00 3.68Base

2.77
49.05
36.94 7,424.81

9,857.92

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

299.000 0.002.989700Local0.757346
3.947601 0.00 0.45Base

0.34
5.90
4.47 898.73

1,186.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,362.000 0.002.997500Local0.751117
3.990723 0.00 5.03Base

3.78
68.44
51.41 10,132.79

13,490.30
ACI08HD88 Total

7.82 105.270.00 20,958.806,955.000 Local

0.00 10.38 139.73 27,819.02Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI08RZF6 EMPIRIC STUDENT PROPERTY PLC 28 Jul 2016 1REIT GBP.01 02 Aug 2016

11,523.000 0.001.137200Local0.761992
1.492404 0.00 6.44Base

4.91
87.32
66.54 13,175.41

17,290.75

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

12,415.000 0.001.147300Local0.753182
1.523271 0.00 7.09Base

5.34
95.93
72.25 14,321.32

19,014.42

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

3,873.000 0.001.149500Local0.757346 1.67 22.27 4,475.95
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1.517800 0.00 2.21Base 29.41 5,910.05

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,660.000 0.001.146000Local0.751117
1.525728 0.00 1.52Base

1.14
20.30
15.25 3,064.75

4,080.26

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

8,241.000 0.001.146000Local0.751117
1.525728 0.00 4.71Base

3.54
62.89
47.24 9,494.97

12,641.13
ACI08RZF6 Total

16.60 223.550.00 44,532.4038,712.000 Local

0.00 21.97 295.85 58,936.61Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI09Q2N6 DIGNITY PLC 28 Jul 2016 0.01COMMON STOCK GBP.123 01 Aug 2016

2,719.000 0.0026.907800Local0.761992
35.312444 0.00 36.01Base

27.44
481.56
366.95 73,556.70

96,532.12

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 0.0102 Aug 2016

1,127.000 0.0026.857100Local0.753182
35.658181 0.00 15.07Base

11.35
202.34
152.40 30,431.70

40,404.18

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

284.000 0.0026.384500Local0.751117
35.127017 0.00 3.74Base

2.81
49.90
37.48 7,533.49

10,029.72
ACI09Q2N6 Total

41.60 556.830.00 111,521.894,130.000 Local

0.00 54.82 733.80 146,966.02Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI0F35Q0 KAINOS GROUP PLC 28 Jul 2016COMMON STOCK GBP.005 01 Aug 2016

1,131.000 0.001.707800Local0.761992
2.241231 0.00 0.94Base

0.72
12.68

9.66 1,941.90
2,548.45

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

568.000 0.001.718800Local0.753182
2.282051 0.00 0.49Base

0.37
6.48
4.88 981.53

1,303.18
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CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

534.000 0.001.703700Local0.757346
2.249566 0.00 0.45Base

0.34
6.01
4.55 914.67

1,207.73

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,895.000 0.001.705600Local0.751117
2.270751 0.00 1.61Base

1.21
21.53
16.17 3,249.49

4,326.21
ACI0F35Q0 Total

2.64 35.260.00 7,087.594,128.000 Local

0.00 3.49 46.70 9,385.57Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0JVL94 MELROSE INDUSTRIES PLC 22 Jul 2016COMMON STOCK GBP.068 22 Jul 2016

90,419.000 0.006.400000Local0.756601
8.458884 0.00 0.00Base

0.00
0.00
0.00 578,681.60

764,843.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

860.000 0.006.863100Local0.751117
9.137192 0.00 2.94Base

2.21
39.30
29.52 5,934.00

7,900.23
ACI0JVL94 Total

2.21 29.520.00 584,615.6091,279.000 Local

0.00 2.94 39.30 772,744.05Base

REVERSE SPLIT NON CASH GBP/GBBACI0N9S67 INTERMEDIATE CAPITAL GROUP 01 Aug 2016COMMON STOCK GBP.262 01 Aug 2016

22,440.000 0.006.429375Local0.756601
8.497709 0.00 0.00Base

0.00
0.00
0.00 144,275.18

190,688.59

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB00FPT906 CHESNARA PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

1,573.000 0.003.157900Local0.761992
4.144269 0.00 2.44Base

1.86
32.61
24.85 4,994.09

6,553.99

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

776.000 0.003.111700Local0.753182
4.131405 0.00 1.21Base

0.91
16.04
12.08 2,427.67

3,223.22
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Broker NameTrd Date Stl Date

Units/Original Face
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CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

564.000 0.003.094400Local0.757346
4.085847 0.00 0.86Base

0.65
11.53

8.73 1,754.62
2,316.80

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

7,385.000 0.003.085100Local0.751117
4.107349 0.00 11.37Base

8.54
153.05
114.96 22,906.96

30,497.19
B00FPT906 Total

11.96 160.620.00 32,083.3410,298.000 Local

0.00 15.88 213.23 42,591.20Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB00MZ4905 GRAFTON GROUP PLC UTS 28 Jul 2016UNIT EUR.05 01 Aug 2016

15,496.000 0.005.652400Local0.761992
7.417926 0.00 43.11Base

32.85
1,150.80

876.90 88,499.34
116,142.09

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

2,763.000 0.005.554000Local0.753182
7.374048 0.00 7.63Base

5.75
205.08
154.46 15,505.91

20,587.20

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,348.000 0.005.386300Local0.751117
7.171053 0.00 3.62Base

2.72
96.67
72.61 7,336.06

9,766.87
B00MZ4905 Total

41.32 1,103.970.00 111,341.3119,607.000 Local

0.00 54.36 1,452.55 146,496.16Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB012TP908 HALFORDS GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

16,295.000 0.003.569700Local0.761992
4.684695 0.00 28.62Base

21.81
383.14
291.95 58,482.02

76,748.86

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,556.000 0.003.473000Local0.751117
4.623780 0.00 2.70Base

2.03
35.99
27.03 5,433.05

7,233.29
B012TP908 Total
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23.84 318.980.00 63,915.0717,851.000 Local

0.00 31.32 419.13 83,982.15Base

INSTINET U.K. LTD GBP/GBBB019KW907 SAINSBURY (J) PLC 28 Jul 2016COMMON STOCK GBP.285 01 Aug 2016

21,294.000 0.002.271100Local0.761992
2.980477 0.00 19.04Base

14.51
318.74
242.88 48,618.19

63,804.07

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

918.000 0.002.221300Local0.751117
2.957329 0.00 1.01Base

0.76
13.58
10.20 2,050.11

2,729.41
B019KW907 Total

15.27 253.080.00 50,668.3022,212.000 Local

0.00 20.05 332.32 66,533.48Base

INSTINET U.K. LTD GBP/GBBB01C3S908 RANDGOLD RESOURCES LTD 28 Jul 2016 0.04COMMON STOCK USD.05 01 Aug 2016

2,505.000 0.0089.478200Local0.761992
117.426692 0.00 88.24Base

67.24
1.31
1.00 224,211.13

294,243.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0504 Aug 2016

64.000 0.0090.562500Local0.751117
120.570430 0.00 2.89Base

2.17
0.00
0.00 5,798.17

7,719.40
B01C3S908 Total

69.41 1.000.00 230,009.302,569.000 Local

0.00 91.13 1.31 301,962.82Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB01D1K905 VECTURA GROUP PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

52,227.000 0.001.479600Local0.761992
1.941753 0.00 38.03Base

28.98
508.56
387.52 77,691.57

101,958.51

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,921.000 0.001.470699Local0.751117
1.958016 0.00 2.88Base

2.16
38.40
28.84 5,797.61

7,718.65
B01D1K905 Total

31.14 416.360.00 83,489.1856,148.000 Local
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0.00 40.91 546.96 109,677.16Base

INSTINET U.K. LTD GBP/GBBB01FLG907 G4S PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

15,985.000 0.001.884300Local0.761992
2.472861 0.00 11.86Base

9.04
199.02
151.65 30,281.23

39,739.56

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,057.000 0.001.843800Local0.751117
2.454744 0.00 0.97Base

0.73
12.98

9.75 1,959.38
2,608.62

B01FLG907 Total

9.77 161.400.00 32,240.6117,042.000 Local

0.00 12.83 212.00 42,348.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB01FLL906 GREAT PORTLAND ESTATES PLC 28 Jul 2016REIT GBP.125 01 Aug 2016

28,069.000 0.006.849600Local0.761992
8.989071 0.00 94.62Base

72.10
1,263.36

962.67 193,296.19
253,672.20

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB03 Aug 2016 05 Aug 2016

1,876.000 0.006.633600Local0.750469
8.839273 0.00 6.22Base

4.67
84.28
63.25 12,512.55

16,672.97
B01FLL906 Total

76.77 1,025.920.00 205,808.7429,945.000 Local

0.00 100.84 1,347.64 270,345.17Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB01HM1905 SCHRODER REAL ESTATE INVESTM 28 Jul 2016REIT 01 Aug 2016

17,951.000 0.000.564600Local0.761992
0.740953 0.00 4.99Base

3.80
1.31
1.00 10,139.93

13,307.13

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

18,331.000 0.000.552600Local0.753182
0.733687 0.00 5.05Base

3.80
1.33
1.00 10,134.51

13,455.59

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,976.000 0.000.559600Local0.757346
0.738896 0.00 0.54Base

0.41
0.00
0.00 1,106.18

1,460.60
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,521.000 0.000.557300Local0.751117
0.741962 0.00 0.99Base

0.74
0.00
0.00 1,962.99

2,613.43
B01HM1905 Total

8.75 2.000.00 23,343.6141,779.000 Local

0.00 11.57 2.64 30,836.75Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01TND902 BOOKER GROUP PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

232,107.000 0.001.731999Local0.756601
2.289184 0.00 0.00Base

0.00
0.00
0.00 402,009.32

531,335.96

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

8,313.000 0.001.730300Local0.751117
2.303636 0.00 7.18Base

5.39
97.12
72.95 14,462.32

19,254.42
B01TND902 Total

5.39 72.950.00 416,471.64240,420.000 Local

0.00 7.18 97.12 550,590.38Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB021F8902 MAJESTIC WINE PLC 28 Jul 2016COMMON STOCK GBP.075 01 Aug 2016

2,697.000 0.003.919500Local0.761992
5.143755 0.00 5.20Base

3.96
1.31
1.00 10,575.85

13,879.21

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

2,228.000 0.003.895300Local0.753182
5.171791 0.00 4.32Base

3.25
0.00
0.00 8,681.98

11,527.07

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

277.000 0.003.863100Local0.757346
5.100839 0.00 0.53Base

0.40
0.00
0.00 1,070.48

1,413.46
B021F8902 Total

7.61 1.000.00 20,328.315,202.000 Local

0.00 10.05 1.31 26,819.74Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB02J63904 ADMIRAL GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.001 01 Aug 2016

9,314.000 0.0021.490500Local0.761992
28.203052 0.00 98.50Base

75.06
1,315.22
1,002.19 201,239.77

264,096.96

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

144.000 0.0021.805000Local0.751117
29.030098 0.00 1.57Base

1.18
20.92
15.71 3,156.81

4,202.82
B02J63904 Total

76.24 1,017.900.00 204,396.589,458.000 Local

0.00 100.07 1,336.14 268,299.78Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB02L3W908 BERKELEY GROUP HOLDINGS/THE 22 Jul 2016COMMON STOCK 22 Jul 2016

15,773.000 0.0026.970000Local0.756601
35.646265 0.00 0.00Base

0.00
0.00
0.00 425,397.81

562,248.54

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

88.000 0.0025.487200Local0.751117
33.932397 0.00 1.12Base

0.84
14.94
11.22 2,254.93

3,002.10
B02L3W908 Total

0.84 11.220.00 427,652.7415,861.000 Local

0.00 1.12 14.94 565,250.64Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB033F2900 CENTRICA PLC 28 Jul 2016COMMON STOCK GBP.061 01 Aug 2016

117,117.000 0.002.461200Local0.761992
3.229955 0.00 141.85Base

108.09
1,893.43
1,442.78 289,799.23

380,317.94

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,697.000 0.002.372700Local0.751117
3.158895 0.00 4.38Base

3.29
58.42
43.88 8,819.04

11,741.23
B033F2900 Total

111.38 1,486.660.00 298,618.27120,814.000 Local

0.00 146.23 1,951.85 392,059.17Base

Books Closed Prepared by State StreetPage 1127



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB03HDJ904 STOBART GROUP LTD 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

4,312.000 0.001.647500Local0.761992
2.162096 0.00 3.49Base

2.66
0.00
0.00 7,106.68

9,326.45

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

2,404.000 0.001.690800Local0.753182
2.244876 0.00 2.02Base

1.52
0.00
0.00 4,066.20

5,398.70

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,987.000 0.001.732400Local0.757346
2.287462 0.00 1.70Base

1.29
0.00
0.00 3,443.57

4,546.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,406.000 0.001.762800Local0.751117
2.346905 0.00 2.12Base

1.59
0.00
0.00 4,242.89

5,648.77

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

15,281.000 0.001.762800Local0.751117
2.346905 0.00 13.45Base

10.10
1.33
1.00 26,948.45

35,877.83
B03HDJ904 Total

17.16 1.000.00 45,807.7926,390.000 Local

0.00 22.78 1.33 60,798.64Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB03MLX903 ROYAL DUTCH SHELL PLC A SHS 28 Jul 2016 0.01COMMON STOCK EUR.07 01 Aug 2016

158,102.000 0.0019.820900Local0.761992
26.011953 0.00 1,542.21Base

1,175.15
20,571.74
15,675.50 3,150,574.58

4,134,655.72

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

25,956.000 0.0019.180500Local0.757346
25.325941 0.00 246.51Base

186.69
3,289.35
2,491.18 500,526.93

660,895.98

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

2,869.000 0.0018.596200Local0.751117
24.758060 0.00 26.64Base

20.01
356.61
267.86 53,640.37

71,414.13
B03MLX903 Total
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1,381.85 18,434.540.00 3,704,741.88186,927.000 Local

0.00 1,815.36 24,217.70 4,866,965.83Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB03MM4906 ROYAL DUTCH SHELL PLC B SHS 02 Aug 2016 0.01COMMON STOCK EUR.07 04 Aug 2016

2,552.000 0.0019.226800Local0.751117
25.597610 0.00 24.50Base

18.40
328.08
246.43 49,331.62

65,677.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB04V12902 GRAINGER PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

27,718.000 0.002.195000Local0.761992
2.880608 0.00 29.95Base

22.82
400.68
305.32 61,169.15

80,275.32

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

6,321.000 0.002.154900Local0.753182
2.861061 0.00 6.78Base

5.11
91.79
69.13 13,695.36

18,183.33

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,008.000 0.002.138500Local0.751117
2.847093 0.00 3.21Base

2.41
42.84
32.18 6,467.20

8,610.11
B04V12902 Total

30.34 406.630.00 81,331.7137,047.000 Local

0.00 39.94 535.31 107,068.76Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB06GM7909 TELIT COMMUNICATIONS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

7,045.000 0.002.656200Local0.761992
3.485863 0.00 9.21Base

7.02
1.31
1.00 18,720.95

24,568.43

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB06QFB906 IG GROUP HOLDINGS PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

29,992.000 0.008.849900Local0.761992
11.614164 0.00 130.62Base

99.53
1,743.62
1,328.63 266,854.36

350,206.25

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,651.000 0.008.766100Local0.751117
11.670752 0.00 7.23Base

5.43
97.71
73.39 14,551.65

19,373.35
B06QFB906 Total
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104.96 1,402.020.00 281,406.0131,643.000 Local

0.00 137.85 1,841.33 369,579.60Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB07443904 ESSENTRA PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

21,415.000 0.006.313400Local0.761992
8.285389 0.00 66.54Base

50.70
888.80
677.26 135,929.42

178,386.94

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,595.000 0.004.759800Local0.751117
6.336962 0.00 3.79Base

2.85
50.55
37.97 7,632.70

10,161.80
B07443904 Total

53.55 715.230.00 143,562.1223,010.000 Local

0.00 70.33 939.35 188,548.74Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0744B906 BUNZL PLC 02 Aug 2016 0.01COMMON STOCK GBP.321 04 Aug 2016

228.000 0.0023.657500Local0.751117
31.496425 0.00 2.69Base

2.02
35.92
26.98 5,422.91

7,219.79

INSTINET U.K. LTD GBP/GBBB07KD3908 COBHAM PLC 28 Jul 2016COMMON STOCK GBP.025 01 Aug 2016

7,591.000 0.001.746900Local0.761992
2.292544 0.00 5.22Base

3.98
88.35
67.32 13,332.02

17,496.27

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,164.000 0.001.710000Local0.751117
2.276609 0.00 1.00Base

0.75
13.26

9.96 2,001.15
2,664.23

B07KD3908 Total

4.73 77.280.00 15,333.178,755.000 Local

0.00 6.22 101.61 20,160.50Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB082RF905 RENTOKIL INITIAL PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

149,947.000 0.002.148700Local0.761992
2.819846 0.00 158.56Base

120.82
2,116.24
1,612.56 323,924.50

425,102.23

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016
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7,129.000 0.002.181100Local0.751117
2.903809 0.00 7.76Base

5.83
104.87

78.77 15,633.66
20,813.88

B082RF905 Total

126.65 1,691.330.00 339,558.16157,076.000 Local

0.00 166.32 2,221.11 445,916.11Base

INSTINET U.K. LTD GBP/GBBB08SNH908 NATIONAL GRID PLC 28 Jul 2016 1COMMON STOCK GBP.113 02 Aug 2016

53,772.000 0.0011.045100Local0.761992
14.495034 0.00 233.83Base

178.18
3,899.62
2,971.48 597,066.78

783,560.43

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

2,552.000 0.0010.862100Local0.751117
14.461262 0.00 13.85Base

10.40
185.92
139.65 27,870.13

37,104.91
B08SNH908 Total

188.58 3,111.130.00 624,936.9156,324.000 Local

0.00 247.68 4,085.54 820,665.34Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB09LSH907 INMARSAT PLC 28 Jul 2016COMMON STOCK EUR.000 01 Aug 2016

15,486.000 0.007.873100Local0.761992
10.332261 0.00 60.00Base

45.72
801.63
610.84 122,579.39

160,867.03

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

307.000 0.007.809100Local0.751117
10.396649 0.00 1.20Base

0.90
15.96
11.99 2,410.28

3,208.93
B09LSH907 Total

46.62 622.830.00 124,989.6715,793.000 Local

0.00 61.20 817.59 164,075.96Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0DG3H900 SIRIUS MINERALS PLC 28 Jul 2016COMMON STOCK GBP.002 01 Aug 2016

168,594.000 0.000.265100Local0.761992
0.347904 0.00 21.99Base

16.76
1.31
1.00 44,712.03

58,677.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

12,075.000 0.000.260000Local0.751117 1.18 0.00 3,140.68
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0.346151 0.00 1.57Base 0.00 4,181.35
B0DG3H900 Total

17.94 1.000.00 47,852.71180,669.000 Local

0.00 23.56 1.31 62,859.17Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0F997900 BERENDSEN PLC 22 Jul 2016COMMON STOCK GBP.3 22 Jul 2016

33,967.000 0.0013.090000Local0.756601
17.301061 0.00 0.00Base

0.00
0.00
0.00 444,628.03

587,665.14

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

526.000 0.0012.893000Local0.751117
17.165102 0.00 3.38Base

2.54
45.16
33.92 6,818.18

9,077.39
B0F997900 Total

2.54 33.920.00 451,446.2134,493.000 Local

0.00 3.38 45.16 596,742.53Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0FYMT902 HELICAL PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

7,801.000 0.002.960900Local0.761992
3.885736 0.00 11.36Base

8.66
152.93
116.53 23,223.17

30,476.92

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

354.000 0.002.846900Local0.753182
3.779830 0.00 0.50Base

0.38
6.69
5.04 1,013.22

1,345.25
B0FYMT902 Total

9.04 121.570.00 24,236.398,155.000 Local

0.00 11.86 159.62 31,822.17Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0H2K5904 PETROFAC LTD 28 Jul 2016COMMON STOCK USD.02 01 Aug 2016

20,580.000 0.007.749800Local0.761992
10.170448 0.00 78.49Base

59.81
1.31
1.00 159,551.69

209,387.62

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

177.000 0.007.455000Local0.751117
9.925218 0.00 0.65Base

0.49
0.00
0.00 1,320.03

1,757.42
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B0H2K5904 Total

60.30 1.000.00 160,871.7220,757.000 Local

0.00 79.14 1.31 211,145.04Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0HZP1905 GREENE KING PLC 28 Jul 2016COMMON STOCK GBP.125 01 Aug 2016

25,241.000 0.008.058700Local0.761992
10.575833 0.00 100.11Base

76.28
1,336.53
1,018.43 204,504.36

268,381.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,612.000 0.007.936500Local0.751117
10.566263 0.00 6.39Base

4.80
86.52
64.99 12,863.43

17,125.73
B0HZP1905 Total

81.08 1,083.420.00 217,367.7926,853.000 Local

0.00 106.50 1,423.05 285,506.97Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0HZPV909 KAZ MINERALS PLC 28 Jul 2016COMMON STOCK GBP.2 01 Aug 2016

20,046.000 0.001.487200Local0.761992
1.951727 0.00 14.67Base

11.18
197.01
150.12 29,973.71

39,335.99

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0L4LM907 888 HOLDINGS PLC 28 Jul 2016COMMON STOCK GBP.005 01 Aug 2016

9,452.000 0.002.269700Local0.761992
2.978640 0.00 10.55Base

8.04
0.00
0.00 21,461.24

28,164.65

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

3,529.000 0.002.243200Local0.753182
2.978297 0.00 3.94Base

2.97
0.00
0.00 7,919.22

10,514.35
B0L4LM907 Total

11.01 0.000.00 29,380.4612,981.000 Local

0.00 14.49 0.00 38,679.00Base

INSTINET U.K. LTD GBP/GBBB0LCW0905 HIKMA PHARMACEUTICALS PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

2,582.000 0.0026.185900Local0.761992
34.365059 0.00 26.61Base

20.28
445.09
339.16 67,971.43

89,202.29
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

98.000 0.0026.808600Local0.751117
35.691643 0.00 1.32Base

0.99
17.49
13.14 2,641.37

3,516.59
B0LCW0905 Total

21.27 352.300.00 70,612.802,680.000 Local

0.00 27.93 462.58 92,718.88Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0N8QD901 BRITVIC PLC 22 Jul 2016COMMON STOCK GBP.2 22 Jul 2016

91,454.000 0.006.140000Local0.756601
8.115242 0.00 0.00Base

0.00
0.00
0.00 561,527.56

742,171.32

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,433.000 0.006.194400Local0.751117
8.246918 0.00 4.43Base

3.33
59.11
44.40 8,924.31

11,881.38
B0N8QD901 Total

3.33 44.400.00 570,451.8792,887.000 Local

0.00 4.43 59.11 754,052.70Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0PPFY907 HANSTEEN HOLDINGS PLC 28 Jul 2016 1REIT GBP.1 02 Aug 2016

51,469.000 0.001.078500Local0.761992
1.415369 0.00 27.32Base

20.82
365.68
278.65 55,808.79

73,240.65

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

7,331.000 0.001.062700Local0.753182
1.410947 0.00 3.88Base

2.92
51.74
38.97 7,832.54

10,399.27

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,335.000 0.001.058100Local0.751117
1.408702 0.00 2.29Base

1.72
30.54
22.94 4,611.52

6,139.55
B0PPFY907 Total

25.46 340.560.00 68,252.8563,135.000 Local

0.00 33.49 447.96 89,779.47Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0PYHC904 LANCASHIRE HOLDINGS LTD 28 Jul 2016COMMON STOCK USD.5 01 Aug 2016

15,465.000 0.006.040900Local0.761992
7.927774 0.00 45.97Base

35.03
0.00
0.00 93,457.55

122,648.99

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,147.000 0.005.920600Local0.751117
7.882394 0.00 3.39Base

2.55
0.00
0.00 6,793.48

9,044.50
B0PYHC904 Total

37.58 0.000.00 100,251.0316,612.000 Local

0.00 49.36 0.00 131,693.49Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0SWJX907 LONDON STOCK EXCHANGE GROUP 28 Jul 2016 0.01COMMON STOCK GBP.069 01 Aug 2016

6,974.000 0.0027.539800Local0.761992
36.141849 0.00 94.52Base

72.02
1,262.05

961.67 193,096.26
253,409.83

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

214.000 0.0027.389900Local0.751117
36.465557 0.00 2.93Base

2.20
39.04
29.32 5,892.96

7,845.60
B0SWJX907 Total

74.22 990.990.00 198,989.227,188.000 Local

0.00 97.45 1,301.09 261,255.43Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0WMWD903 QINETIQ GROUP PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

271,043.000 0.002.306000Local0.756601
3.047842 0.00 0.00Base

0.00
0.00
0.00 625,025.16

826,096.13

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,935.000 0.002.257000Local0.751117
3.004858 0.00 4.43Base

3.33
59.14
44.42 8,929.05

11,887.70
B0WMWD903 Total

3.33 44.420.00 633,954.21274,978.000 Local

0.00 4.43 59.14 837,983.83Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0YG1K902 RESTAURANT GROUP PLC 28 Jul 2016COMMON STOCK GBP.281 01 Aug 2016

16,382.000 0.003.330300Local0.761992
4.370518 0.00 26.85Base

20.46
359.44
273.89 54,851.32

71,984.12

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,340.000 0.003.337400Local0.751117
4.443249 0.00 2.24Base

1.68
29.78
22.37 4,496.17

5,985.98
B0YG1K902 Total

22.14 296.260.00 59,347.4917,722.000 Local

0.00 29.09 389.22 77,970.10Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0ZSH6909 LADBROKES PLC 28 Jul 2016COMMON STOCK GBP.283 01 Aug 2016

74,880.000 0.001.361000Local0.761992
1.786108 0.00 50.16Base

38.22
670.28
510.75 102,460.65

134,464.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,910.000 0.001.353700Local0.751117
1.802249 0.00 3.32Base

2.49
44.27
33.25 6,682.41

8,896.63
B0ZSH6909 Total

40.71 544.000.00 109,143.0679,790.000 Local

0.00 53.48 714.55 143,360.84Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB10RZP905 UNILEVER PLC 28 Jul 2016 0.02COMMON STOCK GBP.031 01 Aug 2016

27,152.000 0.0035.316200Local0.761992
46.347206 0.00 471.91Base

359.59
6,295.77
4,797.33 964,062.38

1,265,187.01

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

875.000 0.0035.629800Local0.751117
47.435752 0.00 15.56Base

11.69
208.94
156.94 31,344.71

41,730.80
B10RZP905 Total

371.28 4,954.270.00 995,407.0928,027.000 Local

0.00 487.47 6,504.71 1,306,917.81Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB125SX902 PANTHEON RESOURCES PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

17,562.000 0.001.480900Local0.761992
1.943459 0.00 12.80Base

9.75
1.31
1.00 26,018.32

34,145.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB126KH903 DEBENHAMS PLC 22 Jul 2016COMMON STOCK GBP.000 22 Jul 2016

799,738.000 0.000.565500Local0.756601
0.747422 0.00 0.00Base

0.00
0.00
0.00 452,251.84

597,741.53

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

8,886.000 0.000.553500Local0.751117
0.736903 0.00 2.45Base

1.84
32.75
24.60 4,944.84

6,583.32
B126KH903 Total

1.84 24.600.00 457,196.68808,624.000 Local

0.00 2.45 32.75 604,324.85Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB132NW905 ASHMORE GROUP PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

31,679.000 0.003.320500Local0.761992
4.357657 0.00 51.77Base

39.45
691.80
527.15 105,756.72

138,789.80

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,183.000 0.003.242098Local0.751117
4.316369 0.00 3.53Base

2.65
47.13
35.40 7,115.55

9,473.29
B132NW905 Total

42.10 562.550.00 112,872.2733,862.000 Local

0.00 55.30 738.93 148,263.09Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB135BJ900 SAVILLS PLC 28 Jul 2016COMMON STOCK GBP.025 01 Aug 2016

7,669.000 0.007.117300Local0.761992
9.340387 0.00 26.86Base

20.47
359.61
274.02 54,877.06

72,017.90

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

2,996.000 0.006.939800Local0.753182
9.213975 0.00 10.36Base

7.80
139.41
105.00 20,904.44

27,754.83
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

879.000 0.006.871800Local0.751117
9.148774 0.00 3.02Base

2.27
40.22
30.21 6,072.79

8,085.01
B135BJ900 Total

30.54 409.230.00 81,854.2911,544.000 Local

0.00 40.24 539.24 107,857.74Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB14SKR901 CMC MARKETS PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

9,292.000 0.002.809900Local0.761992
3.687572 0.00 12.85Base

9.79
172.70
131.60 26,250.98

34,450.47

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB15FWH907 CINEWORLD GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

13,059.000 0.005.801900Local0.761992
7.614122 0.00 37.28Base

28.41
498.66
379.98 76,175.40

99,968.77

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

2,165.000 0.005.844000Local0.753182
7.759081 0.00 6.29Base

4.74
85.36
64.29 12,721.29

16,890.06

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,095.000 0.005.802200Local0.751117
7.724762 0.00 3.17Base

2.38
42.31
31.78 6,387.57

8,504.09
B15FWH907 Total

35.53 476.050.00 95,284.2616,319.000 Local

0.00 46.74 626.33 125,362.92Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1722W904 DART GROUP PLC 28 Jul 2016COMMON STOCK GBP.012 01 Aug 2016

7,794.000 0.004.862500Local0.761992
6.381301 0.00 18.65Base

14.21
1.31
1.00 37,913.54

49,755.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

610.000 0.004.813500Local0.751117
6.408456 0.00 1.46Base

1.10
0.00
0.00 2,937.34

3,910.63
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B1722W904 Total

15.31 1.000.00 40,850.888,404.000 Local

0.00 20.11 1.31 53,666.45Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB17BBQ907 INVESTEC PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

17,931.000 0.004.519700Local0.761992
5.931427 0.00 39.88Base

30.39
533.30
406.37 81,479.50

106,929.60

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

421.000 0.004.454489Local0.751117
5.930486 0.00 0.93Base

0.70
12.49

9.38 1,885.42
2,510.15

B17BBQ907 Total

31.09 415.750.00 83,364.9218,352.000 Local

0.00 40.81 545.79 109,439.75Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB17MMZ901 LOOKERS PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

20,669.000 0.001.038000Local0.761992
1.362219 0.00 10.56Base

8.05
142.14
108.31 21,570.78

28,308.41

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

1,854.000 0.001.067298Local0.753182
1.417052 0.00 0.98Base

0.74
13.14

9.90 1,989.41
2,641.34

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

3,104.000 0.001.089800Local0.757346
1.438972 0.00 1.68Base

1.27
22.34
16.92 3,400.93

4,490.59
B17MMZ901 Total

10.06 135.130.00 26,961.1225,627.000 Local

0.00 13.22 177.62 35,440.34Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB18P5K905 TOPPS TILES PLC 28 Jul 2016COMMON STOCK GBP.033 01 Aug 2016

4,545.000 0.001.134700Local0.761992
1.489123 0.00 2.53Base

1.93
33.86
25.80 5,184.94

6,804.45

Books Closed Prepared by State StreetPage 1139



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

7,049.000 0.001.191600Local0.753182
1.582088 0.00 4.18Base

3.15
55.78
42.01 8,444.75

11,212.10

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

2,029.000 0.001.183500Local0.757346
1.562694 0.00 1.19Base

0.90
15.86
12.01 2,414.23

3,187.75

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

716.000 0.001.191900Local0.751117
1.586837 0.00 0.43Base

0.32
5.68
4.27 857.99

1,142.29
B18P5K905 Total

6.30 84.090.00 16,901.9114,339.000 Local

0.00 8.33 111.18 22,346.59Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB18V86900 PENNON GROUP PLC 28 Jul 2016COMMON STOCK GBP.407 01 Aug 2016

32,035.000 0.009.110500Local0.761992
11.956162 0.00 143.64Base

109.45
1,917.10
1,460.82 293,425.14

385,076.41

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,864.000 0.008.933197Local0.751117
11.893216 0.00 8.31Base

6.24
112.22

84.29 16,742.01
22,289.48

B18V86900 Total

115.69 1,545.110.00 310,167.1533,899.000 Local

0.00 151.95 2,029.32 407,365.89Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB19NKB902 HOME RETAIL GROUP 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

66,923.000 0.001.555500Local0.761992
2.041360 0.00 51.23Base

39.04
684.64
521.69 104,659.46

137,349.81

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,494.000 0.001.536900Local0.751117
2.046153 0.00 3.45Base

2.59
46.00
34.55 6,943.97

9,244.86
B19NKB902 Total
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41.63 556.240.00 111,603.4371,417.000 Local

0.00 54.68 730.64 146,594.67Base

INSTINET U.K. LTD GBP/GBBB19NLV907 EXPERIAN PLC 28 Jul 2016 0.01COMMON STOCK USD.1 01 Aug 2016

8,259.000 0.0014.780900Local0.761992
19.397710 0.00 48.06Base

36.62
1.31
1.00 122,113.07

160,255.06

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

654.000 0.0014.697100Local0.751117
19.566992 0.00 4.79Base

3.60
0.00
0.00 9,615.50

12,801.60
B19NLV907 Total

40.22 1.000.00 131,728.578,913.000 Local

0.00 52.85 1.31 173,056.66Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB19Z14902 PZ CUSSONS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

15,341.000 0.003.342900Local0.761992
4.387054 0.00 25.24Base

19.23
337.94
257.51 51,560.17

67,664.98

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

7,461.000 0.003.380899Local0.753182
4.488821 0.00 12.56Base

9.46
168.85
127.17 25,361.52

33,672.50

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,436.000 0.003.314200Local0.751117
4.412362 0.00 2.37Base

1.78
31.69
23.80 4,784.77

6,370.21
B19Z14902 Total

30.47 408.480.00 81,706.4624,238.000 Local

0.00 40.17 538.48 107,707.69Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1CKQ7907 DUNELM GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

6,640.000 0.008.521800Local0.761992
11.183582 0.00 27.85Base

21.22
372.74
284.03 56,890.00

74,659.58

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016
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1,643.000 0.008.468600Local0.753182
11.243763 0.00 6.93Base

5.22
93.74
70.60 13,989.73

18,574.17

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

586.000 0.008.511092Local0.751117
11.331247 0.00 2.49Base

1.87
33.22
24.95 5,014.32

6,675.82
B1CKQ7907 Total

28.31 379.580.00 75,894.058,869.000 Local

0.00 37.27 499.70 99,909.57Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1CRLC906 MONDI PLC 22 Jul 2016COMMON STOCK EUR.2 22 Jul 2016

103,765.000 0.0014.560000Local0.756601
19.243961 0.00 0.00Base

0.00
0.00
0.00 1,510,818.40

1,996,849.59

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

250.000 0.0015.257800Local0.751117
20.313480 0.00 1.90Base

1.43
25.40
19.08 3,834.96

5,105.68
B1CRLC906 Total

1.43 19.080.00 1,514,653.36104,015.000 Local

0.00 1.90 25.40 2,001,955.27Base

INSTINET U.K. LTD GBP/GBBB1FH8J905 SEVERN TRENT PLC 28 Jul 2016 0.01COMMON STOCK GBP.978 01 Aug 2016

3,444.000 0.0024.884500Local0.761992
32.657167 0.00 33.74Base

25.71
563.84
429.64 86,157.57

113,068.86

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

160.000 0.0024.347100Local0.751117
32.414524 0.00 1.94Base

1.46
25.95
19.49 3,916.49

5,214.22
B1FH8J905 Total

27.17 449.130.00 90,074.063,604.000 Local

0.00 35.68 589.79 118,283.08Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1FP6H903 MITCHELLS + BUTLERS PLC 28 Jul 2016COMMON STOCK GBP.085 01 Aug 2016

16,711.000 0.002.490700Local0.761992 15.61 209.19 41,846.89
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3.268669 0.00 20.49Base 274.53 54,917.76

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,809.000 0.002.345600Local0.751117
3.122816 0.00 2.12Base

1.59
28.25
21.22 4,266.00

5,679.54
B1FP6H903 Total

17.20 230.410.00 46,112.8918,520.000 Local

0.00 22.61 302.78 60,597.30Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1FP89909 BBA AVIATION PLC 28 Jul 2016COMMON STOCK GBP.297 01 Aug 2016

81,483.000 0.002.414400Local0.761992
3.168537 0.00 96.81Base

73.77
1,292.70

985.03 197,791.36
259,571.44

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

2,764.000 0.002.374000Local0.753182
3.151961 0.00 3.27Base

2.46
43.58
32.82 6,597.02

8,758.87

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,555.000 0.002.480400Local0.751117
3.302282 0.00 6.88Base

5.17
93.09
69.92 13,853.71

18,444.14
B1FP89909 Total

81.40 1,087.770.00 218,242.0989,802.000 Local

0.00 106.96 1,429.37 286,774.45Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1FW50906 HOCHSCHILD MINING PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

20,606.000 0.002.659300Local0.761992
3.489932 0.00 26.97Base

20.55
361.01
275.09 55,093.18

72,301.52

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,558.000 0.002.790400Local0.751117
3.715000 0.00 2.17Base

1.63
28.96
21.75 4,370.82

5,819.09
B1FW50906 Total

22.18 296.840.00 59,464.0022,164.000 Local

0.00 29.14 389.97 78,120.61Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1H0DZ908 TULLETT PREBON PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

13,427.000 0.003.311000Local0.761992
4.345190 0.00 21.88Base

16.67
293.14
223.37 44,696.84

58,657.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

6,254.000 0.003.327700Local0.753182
4.418188 0.00 10.36Base

7.80
139.54
105.10 20,924.34

27,781.25

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,920.000 0.003.267900Local0.751117
4.350720 0.00 3.13Base

2.35
41.78
31.38 6,308.10

8,398.29
B1H0DZ908 Total

26.82 359.850.00 71,929.2821,601.000 Local

0.00 35.37 474.46 94,837.43Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1JQBT905 PENDRAGON PLC 22 Jul 2016COMMON STOCK GBP.05 22 Jul 2016

258,442.000 0.000.341999Local0.756601
0.452020 0.00 0.00Base

0.00
0.00
0.00 88,387.16

116,821.36

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1JQDM908 MARSTON S PLC 28 Jul 2016COMMON STOCK GBP.073 01 Aug 2016

35,044.000 0.001.422400Local0.761992
1.866686 0.00 24.53Base

18.69
328.52
250.33 50,115.61

65,769.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

12,216.000 0.001.418000Local0.753182
1.882679 0.00 8.63Base

6.50
116.36

87.64 17,416.43
23,123.80

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,170.000 0.001.377800Local0.751117
1.834335 0.00 2.86Base

2.15
38.26
28.74 5,776.32

7,690.31
B1JQDM908 Total

27.34 366.710.00 73,308.3651,430.000 Local

0.00 36.02 483.14 96,583.32Base
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INSTINET U.K. LTD GBP/GBBB1KJJ4906 WHITBREAD PLC 28 Jul 2016 0.02COMMON STOCK GBP.767 01 Aug 2016

397.000 0.0038.412300Local0.761992
50.410372 0.00 6.00Base

4.57
101.40

77.27 15,331.52
20,120.32

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

124.000 0.0038.003800Local0.751117
50.596378 0.00 2.36Base

1.77
31.38
23.57 4,737.81

6,307.69
B1KJJ4906 Total

6.34 100.840.00 20,069.33521.000 Local

0.00 8.36 132.78 26,428.01Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1L8B6902 ENTERPRISE INNS PLC 28 Jul 2016 1COMMON STOCK GBP.025 02 Aug 2016

23,037.000 0.000.881600Local0.761992
1.156968 0.00 10.00Base

7.62
134.63
102.59 20,419.63

26,797.70

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

15,065.000 0.000.882400Local0.753182
1.171563 0.00 6.63Base

4.99
89.61
67.49 13,365.84

17,745.83

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

2,911.000 0.000.884200Local0.757346
1.167498 0.00 1.28Base

0.97
16.99
12.87 2,587.75

3,416.87
B1L8B6902 Total

13.58 182.950.00 36,373.2241,013.000 Local

0.00 17.91 241.23 47,960.40Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1N7Z0909 SAFESTORE HOLDINGS PLC 28 Jul 2016REIT GBP.01 01 Aug 2016

11,692.000 0.003.643900Local0.761992
4.782071 0.00 20.97Base

15.98
280.97
214.10 42,834.56

56,213.92

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

5,193.000 0.003.667200Local0.753182
4.868943 0.00 9.48Base

7.14
127.79

96.25 19,147.16
25,421.69
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB03 Aug 2016 05 Aug 2016

1,354.000 0.003.704500Local0.750469
4.936247 0.00 2.51Base

1.88
33.43
25.09 5,042.86

6,719.61
B1N7Z0909 Total

25.00 335.440.00 67,024.5818,239.000 Local

0.00 32.96 442.19 88,355.22Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1P6ZR900 BROWN (N) GROUP PLC 28 Jul 2016COMMON STOCK GBP.110 01 Aug 2016

12,769.000 0.001.794100Local0.761992
2.354487 0.00 11.27Base

8.59
151.69
115.59 23,033.04

30,227.40

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1P8H4907 GEM DIAMONDS LTD 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

4,866.000 0.001.282300Local0.761992
1.682826 0.00 3.07Base

2.34
40.96
31.21 6,273.22

8,232.66

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

3,303.000 0.001.322500Local0.753182
1.755884 0.00 2.18Base

1.64
29.01
21.85 4,391.71

5,830.87

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

649.000 0.001.289400Local0.757346
1.702524 0.00 0.41Base

0.31
5.53
4.19 841.32

1,110.88

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

196.000 0.001.310000Local0.751117
1.744069 0.00 0.13Base

0.10
1.70
1.28 258.14

343.67
B1P8H4907 Total

4.39 58.530.00 11,764.399,014.000 Local

0.00 5.79 77.20 15,518.08Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1QH8P909 SPORTS DIRECT INTERNATIONAL 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

21,986.000 0.002.903900Local0.761992
3.810932 0.00 31.42Base

23.94
420.41
320.35 64,189.44

84,238.99
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,837.000 0.002.788700Local0.751117
3.712737 0.00 2.56Base

1.92
34.11
25.62 5,150.38

6,856.96
B1QH8P909 Total

25.86 345.970.00 69,339.8223,823.000 Local

0.00 33.98 454.52 91,095.95Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1VNST900 LAIRD PLC 28 Jul 2016COMMON STOCK GBP.281 01 Aug 2016

13,062.000 0.003.291000Local0.761992
4.318943 0.00 21.16Base

16.12
283.49
216.02 43,219.18

56,718.68

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

9,110.000 0.002.924100Local0.753182
3.882329 0.00 13.26Base

9.99
178.23
134.24 26,782.78

35,559.51

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,346.000 0.002.874500Local0.751117
3.826967 0.00 3.37Base

2.53
44.91
33.73 6,779.84

9,026.34
B1VNST900 Total

28.64 383.990.00 76,781.8024,518.000 Local

0.00 37.79 506.63 101,304.53Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1VNSX901 DRAX GROUP PLC 28 Jul 2016COMMON STOCK GBP.115 01 Aug 2016

33,068.000 0.003.435700Local0.761992
4.508840 0.00 55.91Base

42.60
747.08
569.27 114,223.60

149,901.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,692.000 0.003.304000Local0.751117
4.398782 0.00 4.45Base

3.34
59.23
44.49 8,942.20

11,905.20
B1VNSX901 Total

45.94 613.760.00 123,165.8035,760.000 Local

0.00 60.36 806.31 161,806.51Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1VYCH909 THOMAS COOK GROUP PLC 28 Jul 2016COMMON STOCK EUR.01 01 Aug 2016

118,855.000 0.000.648300Local0.761992
0.850796 0.00 37.93Base

28.90
507.10
386.41 77,469.01

101,666.43

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

9,953.000 0.000.601000Local0.751117
0.800142 0.00 2.98Base

2.24
39.83
29.92 6,013.91

8,006.62
B1VYCH909 Total

31.14 416.330.00 83,482.92128,808.000 Local

0.00 40.91 546.93 109,673.05Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1VZ0M908 HARGREAVES LANSDOWN PLC 28 Jul 2016 0.01COMMON STOCK GBP.004 01 Aug 2016

9,190.000 0.0012.933500Local0.761992
16.973275 0.00 58.49Base

44.57
781.53
595.52 119,498.96

156,824.43

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

178.000 0.0012.790100Local0.751117
17.028106 0.00 1.13Base

0.85
15.16
11.39 2,288.88

3,047.30
B1VZ0M908 Total

45.42 606.910.00 121,787.849,368.000 Local

0.00 59.62 796.69 159,871.73Base

INSTINET U.K. LTD GBP/GBBB1WY23900 SMITHS GROUP PLC 28 Jul 2016COMMON STOCK GBP.375 01 Aug 2016

1,548.000 0.0012.685400Local0.761992
16.647681 0.00 7.73Base

5.89
130.20

99.21 19,742.10
25,908.54

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

269.000 0.0012.467400Local0.751117
16.598479 0.00 1.68Base

1.26
22.33
16.77 3,371.76

4,488.99
B1WY23900 Total

7.15 115.980.00 23,113.861,817.000 Local

0.00 9.41 152.53 30,397.53Base
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INSTINET U.K. LTD GBP/GBBB1XZS8907 ANGLO AMERICAN PLC 28 Jul 2016COMMON STOCK USD.549 01 Aug 2016

26,538.000 0.008.452500Local0.761992
11.092636 0.00 88.31Base

67.29
1,473.64
1,122.90 225,502.64

295,938.33

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

955.000 0.008.415895Local0.751117
11.204506 0.00 4.01Base

3.01
53.52
40.20 8,080.39

10,757.83
B1XZS8907 Total

70.30 1,163.100.00 233,583.0327,493.000 Local

0.00 92.32 1,527.16 306,696.16Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1YKG0909 INTERNATIONAL PERSONAL FINAN 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

9,833.000 0.002.657100Local0.761992
3.487044 0.00 12.86Base

9.80
172.82
131.69 26,268.75

34,473.79

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,083.000 0.002.690299Local0.753182
3.571911 0.00 10.82Base

8.15
145.74
109.77 21,863.61

29,028.32

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,819.000 0.002.519197Local0.751117
3.353934 0.00 2.29Base

1.72
30.51
22.92 4,607.06

6,133.61
B1YKG0909 Total

19.67 264.380.00 52,739.4219,735.000 Local

0.00 25.97 349.07 69,635.72Base

INSTINET U.K. LTD GBP/GBBB1YW44908 3I GROUP PLC 28 Jul 2016COMMON STOCK GBP.738 01 Aug 2016

9,494.000 0.006.223400Local0.761992
8.167277 0.00 23.27Base

17.73
389.12
296.51 59,399.20

77,952.52

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

663.000 0.006.139900Local0.751117
8.174359 0.00 2.04Base

1.53
27.11
20.36 4,092.64

5,448.74
B1YW44908 Total
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Broker NameTrd Date Stl Date
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19.26 316.870.00 63,491.8410,157.000 Local

0.00 25.31 416.23 83,401.26Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1Z4ST908 PROVIDENT FINANCIAL PLC 22 Jul 2016COMMON STOCK GBP.207 22 Jul 2016

35,606.000 0.0026.060000Local0.756601
34.443518 0.00 0.00Base

0.00
0.00
0.00 927,892.36

1,226,395.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

100.000 0.0026.830000Local0.751117
35.720134 0.00 1.34Base

1.01
17.87
13.42 2,697.43

3,591.22
B1Z4ST908 Total

1.01 13.420.00 930,589.7935,706.000 Local

0.00 1.34 17.87 1,229,987.11Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1ZBKY909 MONEYSUPERMARKET.COM 22 Jul 2016COMMON STOCK GBP.000 22 Jul 2016

400,496.000 0.002.940000Local0.756601
3.885800 0.00 0.00Base

0.00
0.00
0.00 1,177,458.24

1,556,247.27

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,517.000 0.002.972900Local0.751117
3.957972 0.00 5.22Base

3.92
70.96
53.30 10,512.91

13,996.37
B1ZBKY909 Total

3.92 53.300.00 1,187,971.15404,013.000 Local

0.00 5.22 70.96 1,570,243.64Base

INSTINET U.K. LTD GBP/GBBB23K0M900 CAPITA PLC 28 Jul 2016COMMON STOCK GBP.020 01 Aug 2016

6,965.000 0.009.698900Local0.761992
12.728349 0.00 26.60Base

20.27
444.71
338.87 67,911.98

89,124.27

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

453.000 0.009.394900Local0.751117
12.507905 0.00 2.13Base

1.60
28.34
21.29 4,278.78

5,696.56
B23K0M900 Total

21.87 360.160.00 72,190.767,418.000 Local
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0.00 28.73 473.05 94,820.83Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB24CGK904 RECKITT BENCKISER GROUP PLC 28 Jul 2016 0.04COMMON STOCK GBP.1 01 Aug 2016

10,677.000 0.0074.697000Local0.761992
98.028588 0.00 392.50Base

299.08
5,236.52
3,990.19 801,829.14

1,052,280.26

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0404 Aug 2016

433.000 0.0073.915400Local0.751117
98.407305 0.00 15.98Base

12.00
214.47
161.09 32,178.46

42,840.81
B24CGK904 Total

311.08 4,151.280.00 834,007.6011,110.000 Local

0.00 408.48 5,450.99 1,095,121.07Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB24CT1902 OPHIR ENERGY PLC 28 Jul 2016 1COMMON STOCK GBP.002 02 Aug 2016

39,831.000 0.000.698100Local0.761992
0.916151 0.00 13.69Base

10.43
183.83
140.08 27,956.53

36,688.74

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

17,722.000 0.000.684600Local0.753182
0.908944 0.00 6.04Base

4.55
81.91
61.69 12,198.72

16,196.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

8,224.000 0.000.664400Local0.751117
0.884549 0.00 2.73Base

2.05
36.39
27.33 5,493.41

7,313.65
B24CT1902 Total

17.03 229.100.00 45,648.6665,777.000 Local

0.00 22.46 302.13 60,198.63Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB28638904 CVS GROUP PLC 28 Jul 2016COMMON STOCK GBP.002 01 Aug 2016

4,670.000 0.008.152900Local0.761992
10.699456 0.00 18.74Base

14.28
1.31
1.00 38,089.32

49,986.51

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2987V904 RIGHTMOVE PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

23,121.000 0.0037.480000Local0.756601 0.00 0.00 866,575.08
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49.537339 0.00 0.00Base 0.00 1,145,352.81

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

524.000 0.0040.101500Local0.751117
53.389152 0.00 10.49Base

7.88
141.27
106.11 21,127.18

28,127.68
B2987V904 Total

7.88 106.110.00 887,702.2623,645.000 Local

0.00 10.49 141.27 1,173,480.49Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB2B0DG904 RELX PLC 28 Jul 2016 0.01COMMON STOCK GBP.144 01 Aug 2016

28,644.000 0.0014.460600Local0.761992
18.977365 0.00 203.85Base

155.33
2,720.26
2,072.82 416,437.58

546,511.75

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

754.000 0.0014.371600Local0.751117
19.133637 0.00 5.41Base

4.06
73.49
55.20 10,895.45

14,505.66
B2B0DG904 Total

159.39 2,128.020.00 427,333.0329,398.000 Local

0.00 209.26 2,793.75 561,017.41Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB2NGPM900 PARAGON GROUP COMPANIES PLC 28 Jul 2016COMMON STOCK GBP1.0 01 Aug 2016

23,579.000 0.002.693600Local0.761992
3.534945 0.00 31.26Base

23.82
418.22
318.68 63,854.89

83,799.95

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,067.000 0.002.618700Local0.751117
3.486408 0.00 2.70Base

2.03
36.04
27.07 5,441.95

7,245.14
B2NGPM900 Total

25.85 345.750.00 69,296.8425,646.000 Local

0.00 33.96 454.26 91,045.09Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2PDGW903 WH SMITH PLC 22 Jul 2016COMMON STOCK GBP.22 22 Jul 2016

48,738.000 0.0015.460000Local0.756601
20.433491 0.00 0.00Base

0.00
0.00
0.00 753,489.48

995,887.50
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

694.000 0.0015.366000Local0.751117
20.457532 0.00 5.33Base

4.00
72.34
54.34 10,722.34

14,275.19
B2PDGW903 Total

4.00 54.340.00 764,211.8249,432.000 Local

0.00 5.33 72.34 1,010,162.69Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB2QKY0906 SHIRE PLC 28 Jul 2016 0.02COMMON STOCK GBP.05 01 Aug 2016

37,707.000 0.0049.049000Local0.761992
64.369442 0.00 910.19Base

693.56
1.31
1.00 1,850,185.20

2,428,090.06

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

611.000 0.0048.977600Local0.751117
65.206353 0.00 14.94Base

11.22
1.33
1.00 29,937.53

39,857.35
B2QKY0906 Total

704.78 2.000.00 1,880,122.7338,318.000 Local

0.00 925.13 2.64 2,467,947.41Base

INSTINET U.K. LTD GBP/GBBB2QPKJ909 FRESNILLO PLC 28 Jul 2016 0.01COMMON STOCK USD.5 01 Aug 2016

5,334.000 0.0019.155900Local0.761992
25.139240 0.00 40.22Base

30.65
671.97
512.04 102,720.26

134,804.91

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

151.000 0.0019.648400Local0.751117
26.158907 0.00 1.48Base

1.11
19.76
14.84 2,982.86

3,971.23
B2QPKJ909 Total

31.76 526.880.00 105,703.125,485.000 Local

0.00 41.70 691.73 138,776.14Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB39J2M903 UNITED UTILITIES GROUP PLC 02 Aug 2016 0.01COMMON STOCK GBP.05 04 Aug 2016

465.000 0.0010.118100Local0.751117
13.470738 0.00 2.34Base

1.76
31.33
23.53 4,730.21

6,297.57
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3CGFD901 REGUS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

53,370.000 0.003.097700Local0.761992
4.065266 0.00 81.37Base

62.00
1.31
1.00 165,387.25

217,045.91

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,412.000 0.002.996199Local0.751117
3.988991 0.00 5.10Base

3.83
1.33
1.00 10,227.86

13,616.87
B3CGFD901 Total

65.83 2.000.00 175,615.1156,782.000 Local

0.00 86.47 2.64 230,662.78Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3CM95902 HENDERSON GROUP PLC 28 Jul 2016COMMON STOCK GBP.125 01 Aug 2016

92,639.000 0.002.287800Local0.761992
3.002394 0.00 104.31Base

79.48
1.31
1.00 212,019.98

278,244.36

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

6,047.000 0.002.326100Local0.751117
3.096854 0.00 7.02Base

5.27
1.33
1.00 14,072.20

18,735.03
B3CM95902 Total

84.75 2.000.00 226,092.1898,686.000 Local

0.00 111.33 2.64 296,979.39Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3DGH8909 DE LA RUE PLC 28 Jul 2016COMMON STOCK GBP.448 01 Aug 2016

5,962.000 0.006.292300Local0.761992
8.257698 0.00 18.46Base

14.07
247.56
188.64 37,717.40

49,498.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

2,299.000 0.006.310800Local0.753182
8.378851 0.00 7.22Base

5.44
97.68
73.57 14,587.54

19,367.88

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

730.000 0.006.242100Local0.751117
8.310423 0.00 2.28Base

1.71
30.34
22.79 4,581.23

6,099.22
B3DGH8909 Total
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21.22 285.000.00 56,886.178,991.000 Local

0.00 27.96 375.58 74,965.52Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3FLWH909 BODYCOTE PLC 28 Jul 2016COMMON STOCK GBP.172 01 Aug 2016

15,650.000 0.005.953600Local0.761992
7.813205 0.00 45.85Base

34.94
612.92
467.04 93,675.82

122,935.44

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,308.000 0.005.765900Local0.751117
7.676434 0.00 3.77Base

2.83
50.22
37.72 7,582.35

10,094.77
B3FLWH909 Total

37.77 504.760.00 101,258.1716,958.000 Local

0.00 49.62 663.14 133,030.21Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3MBS7900 OCADO GROUP PLC 28 Jul 2016COMMON STOCK GBP.02 01 Aug 2016

40,859.000 0.002.729400Local0.761992
3.581927 0.00 54.88Base

41.82
733.35
558.81 112,121.18

147,142.20

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,942.000 0.002.579300Local0.751117
3.433952 0.00 3.79Base

2.85
50.54
37.96 7,629.11

10,157.02
B3MBS7900 Total

44.67 596.770.00 119,750.2943,801.000 Local

0.00 58.67 783.89 157,299.22Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3XDDH908 ENTERTAINMENT ONE LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

18,807.000 0.001.996600Local0.761992
2.620237 0.00 18.48Base

14.08
0.00
0.00 37,564.14

49,297.29

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

9,045.000 0.001.972700Local0.753182
2.619154 0.00 8.88Base

6.69
0.00
0.00 17,849.76

23,699.13

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016
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2,377.000 0.001.917400Local0.751117
2.552731 0.00 2.28Base

1.71
0.00
0.00 4,559.37

6,070.12
B3XDDH908 Total

22.48 0.000.00 59,973.2730,229.000 Local

0.00 29.64 0.00 79,066.54Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB3Y2J5901 GALLIFORD TRY PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

6,787.000 0.009.998899Local0.761992
13.122052 0.00 33.40Base

25.45
446.77
340.44 68,228.42

89,539.55

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

563.000 0.009.398200Local0.751117
12.512298 0.00 2.64Base

1.98
35.24
26.47 5,319.64

7,082.31
B3Y2J5901 Total

27.43 366.910.00 73,548.067,350.000 Local

0.00 36.04 482.01 96,621.86Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB41H73900 NORTHGATE PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

10,961.000 0.003.881500Local0.761992
5.093886 0.00 20.93Base

15.95
280.59
213.81 42,774.88

56,135.60

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

807.000 0.003.702900Local0.751117
4.929858 0.00 1.49Base

1.12
19.90
14.95 3,004.31

3,999.79
B41H73900 Total

17.07 228.760.00 45,779.1911,768.000 Local

0.00 22.42 300.49 60,135.39Base

INSTINET U.K. LTD GBP/GBBB43G05902 PREMIER OIL PLC 28 Jul 2016COMMON STOCK GBP.125 01 Aug 2016

41,827.000 0.000.653500Local0.761992
0.857621 0.00 10.76Base

8.20
180.72
137.71 27,479.85

36,063.17

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB45C9X909 CHEMRING GROUP PLC 28 Jul 2016 1COMMON STOCK GBP.01 02 Aug 2016

9,883.000 0.001.441300Local0.761992 5.34 72.25 14,321.96
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1.891490 0.00 7.01Base 94.81 18,795.42

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

12,429.000 0.001.414300Local0.753182
1.877767 0.00 8.75Base

6.59
118.06

88.92 17,673.84
23,465.56

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

415.000 0.001.414800Local0.757346
1.868103 0.00 0.29Base

0.22
3.88
2.94 590.30

779.43
B45C9X909 Total

12.15 164.110.00 32,586.1022,727.000 Local

0.00 16.05 216.75 43,040.41Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB45JKK909 PHOENIX GROUP HOLDINGS 28 Jul 2016COMMON STOCK EUR.000 01 Aug 2016

18,203.000 0.007.993800Local0.761992
10.490661 0.00 71.61Base

54.57
0.00
0.00 145,565.71

191,033.12

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,266.000 0.007.937100Local0.751117
10.567062 0.00 5.02Base

3.77
0.00
0.00 10,052.14

13,382.92
B45JKK909 Total

58.34 0.000.00 155,617.8519,469.000 Local

0.00 76.63 0.00 204,416.04Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB4T3BW902 GLENCORE PLC 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

970,602.000 0.001.895700Local0.761992
2.487821 0.00 905.51Base

689.99
1.31
1.00 1,840,661.20

2,415,591.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

8,337.000 0.001.860500Local0.751117
2.476978 0.00 7.75Base

5.82
1.33
1.00 15,517.81

20,659.64
B4T3BW902 Total

695.81 2.000.00 1,856,179.01978,939.000 Local

0.00 913.26 2.64 2,436,250.88Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4WFW7903 LONDONMETRIC PROPERTY PLC 22 Jul 2016REIT GBP.1 22 Jul 2016

358,934.000 0.001.547999Local0.756601
2.045991 0.00 0.00Base

0.00
0.00
0.00 555,629.83

734,376.28

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,830.000 0.001.617300Local0.751117
2.153193 0.00 3.09Base

2.32
41.25
30.98 6,227.56

8,291.07
B4WFW7903 Total

2.32 30.980.00 561,857.39362,764.000 Local

0.00 3.09 41.25 742,667.35Base

INSTINET U.K. LTD GBP/GBBB4Y7R1908 DIXONS CARPHONE PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

16,405.000 0.003.511400Local0.761992
4.608185 0.00 22.68Base

17.28
379.41
289.11 57,910.91

75,999.37

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

667.000 0.003.413400Local0.751117
4.544432 0.00 1.13Base

0.85
15.16
11.39 2,288.98

3,047.43
B4Y7R1908 Total

18.13 300.500.00 60,199.8917,072.000 Local

0.00 23.81 394.57 79,046.80Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB4YCDF901 TALKTALK TELECOM GROUP 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

42,843.000 0.002.260500Local0.761992
2.966567 0.00 47.66Base

36.32
637.03
485.41 97,368.33

127,781.30

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,166.000 0.002.228900Local0.751117
2.967447 0.00 3.53Base

2.65
47.00
35.30 7,094.65

9,445.47
B4YCDF901 Total

38.97 520.710.00 104,462.9846,009.000 Local

0.00 51.19 684.03 137,226.77Base
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LIBERUM CAPITAL LIMITED GBP/GBBB4Z058901 NEWRIVER RETAIL LTD 28 Jul 2016REIT 01 Aug 2016

19,062.000 0.003.000000Local0.761992
3.937049 0.00 75.05Base

57.19
1.31
1.00 57,244.19

75,124.40

LIBERUM CAPITAL LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,490.000 0.003.040000Local0.751117
4.047306 0.00 6.03Base

4.53
0.00
0.00 4,534.13

6,036.52
B4Z058901 Total

61.72 1.000.00 61,778.3220,552.000 Local

0.00 81.08 1.31 81,160.92Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB53P20908 JUPITER FUND MANAGEMENT 22 Jul 2016COMMON STOCK GBP.02 22 Jul 2016

190,385.000 0.003.990000Local0.756601
5.273585 0.00 0.00Base

0.00
0.00
0.00 759,636.15

1,004,011.56

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,350.000 0.004.123500Local0.751117
5.489824 0.00 4.83Base

3.63
64.53
48.47 9,742.33

12,970.46
B53P20908 Total

3.63 48.470.00 769,378.48192,735.000 Local

0.00 4.83 64.53 1,016,982.02Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB572ZV901 SOCO INTERNATIONAL PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

7,043.000 0.001.487700Local0.761992
1.952383 0.00 5.16Base

3.93
70.09
53.41 10,535.21

13,825.88

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

7,154.000 0.001.502000Local0.753182
1.994206 0.00 5.35Base

4.03
72.69
54.75 10,804.09

14,344.59

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

2,010.000 0.001.533000Local0.757346
2.024174 0.00 1.53Base

1.16
20.35
15.41 3,097.90

4,090.47
B572ZV901 Total
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9.12 123.570.00 24,437.2016,207.000 Local

0.00 12.04 163.13 32,260.94Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB5N0P8909 WOOD GROUP (JOHN) PLC 28 Jul 2016COMMON STOCK GBP.042 01 Aug 2016

29,485.000 0.006.785000Local0.761992
8.904293 0.00 98.45Base

75.02
1,314.51
1,001.65 201,132.40

263,956.05

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,215.000 0.006.546100Local0.751117
8.715154 0.00 7.24Base

5.44
97.89
73.53 14,578.58

19,409.20
B5N0P8909 Total

80.46 1,075.180.00 215,710.9831,700.000 Local

0.00 105.69 1,412.40 283,365.25Base

PEEL HUNTLLP GBP/GBBB5NR1S902 RESTORE PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

7,120.000 0.003.280000Local0.761992
4.304507 0.00 30.64Base

23.35
1.31
1.00 23,377.95

30,680.05

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB5SJJD909 CAPE PLC 28 Jul 2016COMMON STOCK GBP.25 01 Aug 2016

10,180.000 0.001.877900Local0.761992
2.464462 0.00 9.41Base

7.17
1.31
1.00 19,125.19

25,098.94

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB5TT18906 CENTAMIN PLC 28 Jul 2016COMMON STOCK 01 Aug 2016

89,429.000 0.001.625500Local0.761992
2.133224 0.00 71.54Base

54.51
1.31
1.00 145,422.35

190,844.98

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

6,212.000 0.001.661300Local0.751117
2.211773 0.00 5.15Base

3.87
1.33
1.00 10,324.87

13,746.02
B5TT18906 Total

58.38 2.000.00 155,747.2295,641.000 Local

0.00 76.69 2.64 204,591.00Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB5VQMV905 GVC HOLDINGS PLC 28 Jul 2016COMMON STOCK EUR.01 01 Aug 2016
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22,648.000 0.006.287200Local0.761992
8.251005 0.00 70.08Base

53.40
1.31
1.00 142,446.91

186,940.16

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,414.000 0.006.567800Local0.751117
8.744044 0.00 4.63Base

3.48
0.00
0.00 9,290.35

12,368.71
B5VQMV905 Total

56.88 1.000.00 151,737.2624,062.000 Local

0.00 74.71 1.31 199,308.87Base

INSTINET U.K. LTD GBP/GBBB5ZN1N909 SEGRO PLC 28 Jul 2016REIT GBP.1 01 Aug 2016

12,637.000 0.004.397200Local0.761992
5.770664 0.00 21.88Base

16.67
366.04
278.92 55,863.01

73,311.81

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

509.000 0.004.373500Local0.751117
5.822661 0.00 1.11Base

0.83
14.82
11.13 2,238.07

2,979.66
B5ZN1N909 Total

17.50 290.050.00 58,101.0813,146.000 Local

0.00 22.99 380.86 76,291.47Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB60BD2904 SUPERGROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.05 01 Aug 2016

3,980.000 0.0015.887900Local0.761992
20.850481 0.00 31.12Base

23.71
416.39
317.29 63,574.84

83,432.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

289.000 0.0015.741100Local0.751117
20.956921 0.00 2.28Base

1.71
30.29
22.75 4,573.64

6,089.12
B60BD2904 Total

25.42 340.040.00 68,148.484,269.000 Local

0.00 33.40 446.68 89,521.54Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB61D1Y902 EMIS GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.01 01 Aug 2016

2,968.000 0.0010.337800Local0.761992 11.51 1.00 30,695.10
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13.566809 0.00 15.11Base 1.31 40,282.71

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

1,714.000 0.0010.277800Local0.753182
13.645839 0.00 8.78Base

6.61
1.33
1.00 17,623.76

23,399.07

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

451.000 0.0010.150800Local0.751117
13.514273 0.00 2.29Base

1.72
0.00
0.00 4,579.73

6,097.23
B61D1Y902 Total

19.84 2.000.00 52,898.595,133.000 Local

0.00 26.18 2.64 69,779.01Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB61D2N905 ACACIA MINING PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

13,396.000 0.006.004600Local0.761992
7.880135 0.00 39.58Base

30.16
529.32
403.34 80,871.12

106,131.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

949.000 0.005.920295Local0.751117
7.881988 0.00 2.81Base

2.11
37.41
28.10 5,648.57

7,520.23
B61D2N905 Total

32.27 431.440.00 86,519.6914,345.000 Local

0.00 42.39 566.73 113,651.42Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61TVQ901 INCHCAPE PLC 22 Jul 2016COMMON STOCK GBP.1 22 Jul 2016

39,971.000 0.007.000000Local0.756601
9.251904 0.00 0.00Base

0.00
0.00
0.00 279,797.00

369,807.86

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,175.000 0.006.693000Local0.751117
8.910729 0.00 7.27Base

5.46
98.27
73.81 14,636.55

19,486.38
B61TVQ901 Total

5.46 73.810.00 294,433.5542,146.000 Local

0.00 7.27 98.27 389,294.24Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB62G9D902 CAPITAL + COUNTIES PROPERTIE 28 Jul 2016 1COMMON STOCK GBP.25 02 Aug 2016

61,884.000 0.002.890100Local0.761992
3.792822 0.00 88.02Base

67.07
1,175.32

895.59 179,813.61
235,978.34

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,407.000 0.002.806500Local0.751117
3.736435 0.00 6.18Base

4.64
83.69
62.86 12,435.75

16,556.34
B62G9D902 Total

71.71 958.450.00 192,249.3666,291.000 Local

0.00 94.20 1,259.01 252,534.68Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB635TG906 ENQUEST PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

46,162.000 0.000.238300Local0.761992
0.312733 0.00 5.42Base

4.13
73.52
56.02 11,060.55

14,515.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

13,091.000 0.000.244000Local0.753182
0.323959 0.00 1.59Base

1.20
21.22
15.98 3,211.38

4,263.75
B635TG906 Total

5.33 72.000.00 14,271.9359,253.000 Local

0.00 7.01 94.74 18,779.06Base

INSTINET U.K. LTD GBP/GBBB63H84900 ROLLS ROYCE HOLDINGS PLC 28 Jul 2016COMMON STOCK GBP.2 01 Aug 2016

35,809.000 0.007.941800Local0.761992
10.422419 0.00 111.97Base

85.32
1,867.96
1,423.37 285,896.61

375,196.34

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,253.000 0.007.877100Local0.751117
10.487181 0.00 4.93Base

3.70
65.73
49.37 9,923.08

13,211.10
B63H84900 Total

89.02 1,472.740.00 295,819.6937,062.000 Local

0.00 116.90 1,933.69 388,407.44Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB63QSB902 GREGGS PLC 22 Jul 2016COMMON STOCK GBP.02 22 Jul 2016

62,934.000 0.0010.130000Local0.756601
13.388827 0.00 0.00Base

0.00
0.00
0.00 637,521.42

842,612.45

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

652.000 0.0010.609100Local0.751117
14.124431 0.00 3.45Base

2.59
46.06
34.60 6,954.32

9,258.64
B63QSB902 Total

2.59 34.600.00 644,475.7463,586.000 Local

0.00 3.45 46.06 851,871.09Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB64NSP907 COSTAIN GROUP PLC 28 Jul 2016COMMON STOCK GBP.5 01 Aug 2016

2,159.000 0.003.366800Local0.761992
4.418419 0.00 3.58Base

2.73
47.72
36.36 7,308.01

9,590.66

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,195.000 0.003.369600Local0.753182
4.473819 0.00 2.00Base

1.51
26.74
20.14 4,048.32

5,374.96

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

808.000 0.003.370100Local0.757346
4.449882 0.00 1.35Base

1.02
17.98
13.62 2,737.68

3,614.83

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,113.000 0.003.371898Local0.751117
4.489178 0.00 5.25Base

3.94
71.23
53.50 10,554.16

14,051.29
B64NSP907 Total

9.20 123.620.00 24,648.177,275.000 Local

0.00 12.18 163.67 32,631.74Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB67746907 ABCAM PLC 28 Jul 2016COMMON STOCK GBP.002 01 Aug 2016

14,760.000 0.007.734000Local0.761992
10.149713 0.00 56.18Base

42.81
1.31
1.00 114,197.65

149,867.26
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

171.000 0.007.745000Local0.753182
10.283039 0.00 0.66Base

0.50
0.00
0.00 1,324.90

1,759.07

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

972.000 0.007.720600Local0.751117
10.278825 0.00 3.74Base

2.81
0.00
0.00 7,507.23

9,994.75
B67746907 Total

46.12 1.000.00 123,029.7815,903.000 Local

0.00 60.58 1.31 161,621.08Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB67G5X907 WORKSPACE GROUP PLC 22 Jul 2016REIT GBP1.0 22 Jul 2016

96,022.000 0.006.945000Local0.756601
9.179211 0.00 0.00Base

0.00
0.00
0.00 666,872.79

881,406.17

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

817.000 0.006.907800Local0.751117
9.196703 0.00 2.82Base

2.12
37.58
28.23 5,674.02

7,554.11
B67G5X907 Total

2.12 28.230.00 672,546.8196,839.000 Local

0.00 2.82 37.58 888,960.28Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB71N6K903 EVRAZ PLC 28 Jul 2016COMMON STOCK USD1.0 01 Aug 2016

28,672.000 0.001.656100Local0.761992
2.173382 0.00 23.37Base

17.81
313.01
238.51 47,740.02

62,651.60

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,259.000 0.001.615498Local0.751117
2.150794 0.00 1.82Base

1.37
24.30
18.25 3,669.03

4,884.76
B71N6K903 Total

19.18 256.760.00 51,409.0530,931.000 Local

0.00 25.19 337.31 67,536.36Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB74CDH903 CAIRN ENERGY PLC 22 Jul 2016COMMON STOCK GBP.013 22 Jul 2016

234,153.000 0.001.913999Local0.756601
2.529734 0.00 0.00Base

0.00
0.00
0.00 448,168.84

592,345.03

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,124.000 0.001.747200Local0.751117
2.326136 0.00 3.59Base

2.70
47.98
36.04 7,244.19

9,644.56
B74CDH903 Total

2.70 36.040.00 455,413.03238,277.000 Local

0.00 3.59 47.98 601,989.59Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB759CR908 BGEO GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.01 01 Aug 2016

1,849.000 0.0027.081200Local0.761992
35.540006 0.00 24.65Base

18.78
330.00
251.46 50,343.38

66,068.12

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

1,367.000 0.0027.565900Local0.753182
36.599255 0.00 18.76Base

14.13
251.57
189.48 37,886.20

50,301.52

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

247.000 0.0026.551984Local0.751117
35.349997 0.00 3.28Base

2.46
43.67
32.80 6,593.60

8,778.39
B759CR908 Total

35.37 473.740.00 94,823.183,463.000 Local

0.00 46.69 625.24 125,148.03Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB77J08909 OLD MUTUAL PLC 28 Jul 2016COMMON STOCK GBP.114 01 Aug 2016

390,972.000 0.002.067100Local0.761992
2.712758 0.00 397.73Base

303.07
5,306.37
4,043.41 812,524.70

1,066,316.58

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,358.000 0.002.087500Local0.751117
2.779194 0.00 3.50Base

2.63
46.68
35.06 7,047.52

9,382.72
B77J08909 Total
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305.70 4,078.470.00 819,572.22394,330.000 Local

0.00 401.23 5,353.05 1,075,699.30Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB7KR2P906 EASYJET PLC 02 Aug 2016 0.01COMMON STOCK GBP.272 04 Aug 2016

108.000 0.0010.290000Local0.751117
13.699597 0.00 0.56Base

0.42
7.40
5.56 1,117.30

1,487.52

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB7N0K0907 PREMIER FOODS PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

40,144.000 0.000.480200Local0.761992
0.630190 0.00 9.49Base

7.23
127.85

97.42 19,381.80
25,435.70

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

17,062.000 0.000.481100Local0.753182
0.638757 0.00 4.09Base

3.08
54.52
41.06 8,252.67

10,957.07
B7N0K0907 Total

10.31 138.480.00 27,634.4757,206.000 Local

0.00 13.58 182.37 36,392.77Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB7S9G9909 PLAYTECH PLC 28 Jul 2016COMMON STOCK 01 Aug 2016

18,527.000 0.008.827600Local0.761992
11.584899 0.00 80.49Base

61.33
1.31
1.00 163,611.28

214,715.22

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,139.000 0.008.470400Local0.751117
11.277071 0.00 4.82Base

3.62
0.00
0.00 9,651.41

12,849.41
B7S9G9909 Total

64.95 1.000.00 173,262.6919,666.000 Local

0.00 85.31 1.31 227,564.63Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB7T772907 ROYAL BANK OF SCOTLAND GROUP 28 Jul 2016COMMON STOCK GBP1.0 01 Aug 2016

276,655.000 0.001.918900Local0.761992
2.518268 0.00 261.26Base

199.08
3,486.07
2,656.36 533,728.72

700,438.74

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016
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2,376.000 0.001.841200Local0.751117
2.451283 0.00 2.18Base

1.64
29.13
21.88 4,398.21

5,855.56
B7T772907 Total

200.72 2,678.240.00 538,126.93279,031.000 Local

0.00 263.44 3,515.20 706,294.30Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB7TW1V904 REDCENTRIC PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

9,219.000 0.001.794900Local0.761992
2.355537 0.00 8.15Base

6.21
1.31
1.00 16,554.39

21,725.15

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

2,154.000 0.001.798000Local0.753182
2.387205 0.00 1.93Base

1.45
0.00
0.00 3,874.34

5,143.96
B7TW1V904 Total

7.66 1.000.00 20,428.7311,373.000 Local

0.00 10.08 1.31 26,869.11Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB82YXW900 VESUVIUS PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

8,858.000 0.003.532400Local0.761992
4.635744 0.00 15.39Base

11.73
206.71
157.51 31,459.24

41,285.53

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,820.000 0.003.634100Local0.753182
4.824996 0.00 15.96Base

12.02
214.19
161.32 32,226.10

42,786.60

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,472.000 0.003.572500Local0.751117
4.756250 0.00 2.62Base

1.97
35.01
26.30 5,286.99

7,038.84
B82YXW900 Total

25.72 345.130.00 68,972.3319,150.000 Local

0.00 33.97 455.91 91,110.97Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB83VD9908 MAN GROUP PLC 22 Jul 2016COMMON STOCK USD.034 22 Jul 2016

516,584.000 0.001.235000Local0.756601 0.00 0.00 637,981.24
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1.632300 0.00 0.00Base 0.00 843,220.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

10,093.000 0.001.133200Local0.751117
1.508686 0.00 5.71Base

4.29
77.50
58.21 11,499.89

15,310.38
B83VD9908 Total

4.29 58.210.00 649,481.13526,677.000 Local

0.00 5.71 77.50 858,530.57Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB89J24902 CLINIGEN GROUP PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

7,123.000 0.006.635200Local0.761992
8.707703 0.00 23.25Base

17.72
1.31
1.00 47,281.25

62,049.54

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

343.000 0.006.623700Local0.753182
8.794289 0.00 1.13Base

0.85
0.00
0.00 2,272.78

3,017.57

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

669.000 0.006.566600Local0.751117
8.742446 0.00 2.20Base

1.65
0.00
0.00 4,394.71

5,850.90
B89J24902 Total

20.22 1.000.00 53,948.748,135.000 Local

0.00 26.58 1.31 70,918.01Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB8BV8G909 REDEFINE INTERNATIONAL PLC 28 Jul 2016REIT GBP.08 01 Aug 2016

33,889.000 0.000.439800Local0.761992
0.577171 0.00 7.34Base

5.59
1.31
1.00 14,910.97

19,568.41

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

54,101.000 0.000.436200Local0.753182
0.579143 0.00 11.75Base

8.85
1.33
1.00 23,608.71

31,345.29

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

12,414.000 0.000.439400Local0.757346
0.580184 0.00 2.71Base

2.05
0.00
0.00 5,456.76

7,205.11
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

11,186.000 0.000.432200Local0.751117
0.575410 0.00 2.41Base

1.81
0.00
0.00 4,836.40

6,438.94
B8BV8G909 Total

18.30 2.000.00 48,812.84111,590.000 Local

0.00 24.21 2.64 64,557.75Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB8C3BL905 SAGE GROUP PLC/THE 28 Jul 2016COMMON STOCK GBP.010 01 Aug 2016

36,850.000 0.007.122100Local0.761992
9.346686 0.00 129.16Base

98.42
1,724.08
1,313.74 263,861.55

346,278.64

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

735.000 0.007.141500Local0.751117
9.507840 0.00 2.62Base

1.97
34.95
26.25 5,277.22

7,025.83
B8C3BL905 Total

100.39 1,339.990.00 269,138.7737,585.000 Local

0.00 131.78 1,759.03 353,304.47Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB8HX8Z907 MEDICLINIC INTERNATIONAL PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

26,658.000 0.0010.684400Local0.761992
14.021670 0.00 140.17Base

106.81
1,870.96
1,425.66 286,357.21

375,800.81

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 0.0102 Aug 2016

2,584.000 0.0010.625000Local0.753182
14.106816 0.00 13.68Base

10.30
183.66
138.33 27,603.63

36,649.35

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

251.000 0.0010.490000Local0.751117
13.965867 0.00 1.32Base

0.99
17.53
13.17 2,647.15

3,524.28
B8HX8Z907 Total

118.10 1,577.160.00 316,607.9929,493.000 Local

0.00 155.17 2,072.15 415,974.44Base
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INSTINET U.K. LTD GBP/GBBB8KF9B904 WPP PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

17,613.000 0.0017.021800Local0.761992
22.338555 0.00 118.03Base

89.94
1.31
1.00 299,895.90

393,568.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

882.000 0.0016.960700Local0.751117
22.580637 0.00 7.47Base

5.61
1.33
1.00 14,965.95

19,924.93
B8KF9B904 Total

95.55 2.000.00 314,861.8518,495.000 Local

0.00 125.50 2.64 413,493.24Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB8KJH5900 ESURE GROUP PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

14,952.000 0.002.597200Local0.761992
3.408435 0.00 19.11Base

14.56
256.22
195.24 39,043.13

51,238.24

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,805.000 0.002.604300Local0.753182
3.457730 0.00 11.42Base

8.60
153.62
115.70 23,055.16

30,610.34

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,060.000 0.002.625600Local0.751117
3.495594 0.00 2.70Base

2.03
36.01
27.05 5,437.82

7,239.64
B8KJH5900 Total

25.19 337.990.00 67,536.1125,817.000 Local

0.00 33.23 445.85 89,088.22Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB8VZXT902 CREST NICHOLSON HOLDINGS 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

20,556.000 0.004.315600Local0.761992
5.663577 0.00 43.66Base

33.27
583.63
444.72 89,189.46

117,047.76

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,523.000 0.003.968300Local0.751117
5.283198 0.00 3.02Base

2.27
40.25
30.23 6,076.22

8,089.58
B8VZXT902 Total
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35.54 474.950.00 95,265.6822,079.000 Local

0.00 46.68 623.88 125,137.34Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB9895B904 COCA COLA HBC AG DI 28 Jul 2016 0.01COMMON STOCK CHF6.7 01 Aug 2016

7,562.000 0.0015.797300Local0.761992
20.731582 0.00 58.79Base

44.80
0.00
0.00 119,503.98

156,831.02

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

123.000 0.0015.458500Local0.751117
20.580682 0.00 0.95Base

0.71
0.00
0.00 1,902.11

2,532.38
B9895B904 Total

45.51 0.000.00 121,406.097,685.000 Local

0.00 59.74 0.00 159,363.40Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB9NWP9909 COUNTRYWIDE PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

12,543.000 0.002.666900Local0.761992
3.499906 0.00 16.46Base

12.54
220.89
168.32 33,631.79

44,136.67

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBBG9VN905 AVEVA GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.035 01 Aug 2016

4,299.000 0.0018.983400Local0.761992
24.912860 0.00 40.16Base

30.60
537.01
409.20 82,049.44

107,677.56

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 0.0102 Aug 2016

929.000 0.0018.776300Local0.753182
24.929300 0.00 8.68Base

6.54
117.17

88.25 17,537.97
23,285.17

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

403.000 0.0018.509400Local0.751117
24.642499 0.00 3.73Base

2.80
49.67
37.31 7,499.40

9,984.33
BBG9VN905 Total

39.94 534.760.00 107,086.815,631.000 Local

0.00 52.57 703.85 140,947.06Base

INSTINET U.K. LTD GBP/GBBBBT3PS900 PLUS500 LTD 28 Jul 2016COMMON STOCK ILS.01
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5,153.000 0.007.503400Local0.761992
9.847085 0.00 15.22Base

11.60
1.31
1.00 38,677.62

50,758.56

INSTINET U.K. LTD GBP/GBB28 Jul 2016 CANCEL

-5,153.000 0.007.503400Local0.761992
9.847085 0.00 -15.22Base

-11.60
-1.31
-1.00 -38,677.62

-50,758.56

INSTINET U.K. LTD GBP/GBB28 Jul 2016 01 Aug 2016

5,153.000 0.007.503400Local0.761992
9.847085 0.00 15.22Base

11.60
0.00
0.00 38,676.62

50,757.25

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

500.000 0.007.295000Local0.751117
9.712202 0.00 1.82Base

1.37
0.00
0.00 3,648.87

4,857.92
BBT3PS900 Total

12.97 0.000.00 42,325.495,653.000 Local

0.00 17.04 0.00 55,615.17Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBCKFY5900 FOXTONS GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

21,287.000 0.001.228500Local0.761992
1.612222 0.00 12.87Base

9.81
172.97
131.80 26,292.69

34,505.20

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBCRX1J900 JRP GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

22,718.000 0.001.066700Local0.761992
1.399883 0.00 11.93Base

9.09
160.38
122.21 24,364.59

31,974.86

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

13,984.000 0.001.062200Local0.753182
1.410283 0.00 7.40Base

5.57
99.98
75.30 14,934.67

19,828.77

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,229.000 0.001.078096Local0.757346
1.423518 0.00 0.66Base

0.50
8.75
6.63 1,332.11

1,758.92

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,421.000 0.001.041200Local0.751117 1.34 17.82 3,581.11
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1.386202 0.00 1.78Base 23.72 4,767.71
BCRX1J900 Total

16.50 221.960.00 44,212.4841,352.000 Local

0.00 21.77 292.83 58,330.26Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBD6GN0905 CYBG PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

47,075.000 0.002.556900Local0.761992
3.355547 0.00 59.24Base

45.14
791.42
603.06 121,014.27

158,813.05

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

25,036.000 0.002.606800Local0.753182
3.461049 0.00 32.49Base

24.47
434.74
327.44 65,615.75

87,118.05

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,809.000 0.002.605800Local0.751117
3.469233 0.00 6.26Base

4.70
84.78
63.68 12,599.67

16,774.58
BD6GN0905 Total

74.31 994.180.00 199,229.6976,920.000 Local

0.00 97.99 1,310.94 262,705.68Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBD9WR0903 UBM PLC 28 Jul 2016COMMON STOCK GBP.112 01 Aug 2016

32,388.000 0.006.395400Local0.761992
8.393002 0.00 101.94Base

77.68
1.31
1.00 207,212.90

271,935.79

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,885.000 0.006.617200Local0.751117
8.809813 0.00 6.23Base

4.68
1.33
1.00 12,479.10

16,614.06
BD9WR0903 Total

82.36 2.000.00 219,692.0034,273.000 Local

0.00 108.17 2.64 288,549.85Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBDGTXM907 ARROW GLOBAL GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

4,456.000 0.002.217600Local0.761992
2.910267 0.00 4.87Base

3.71
64.87
49.43 9,934.77

13,037.89
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

7,807.000 0.002.223499Local0.753182
2.952140 0.00 8.64Base

6.51
116.61

87.83 17,453.20
23,172.62

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

527.000 0.002.234200Local0.757346
2.950039 0.00 0.58Base

0.44
7.78
5.89 1,183.75

1,563.02
BDGTXM907 Total

10.66 143.150.00 28,571.7212,790.000 Local

0.00 14.09 189.26 37,773.53Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBDVZYZ906 ROYAL MAIL PLC 02 Aug 2016COMMON STOCK GBP.01 04 Aug 2016

613.000 0.005.040100Local0.751117
6.710140 0.00 1.54Base

1.16
20.57
15.45 3,106.19

4,135.43

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBF5SDZ909 STOCK SPIRITS GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

14,452.000 0.001.610900Local0.761992
2.114064 0.00 11.46Base

8.73
154.13
117.45 23,406.91

30,718.05

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

263.000 0.001.613200Local0.753182
2.141846 0.00 0.21Base

0.16
2.81
2.12 426.55

566.33
BF5SDZ909 Total

8.89 119.570.00 23,833.4614,715.000 Local

0.00 11.67 156.94 31,284.38Base

INSTINET U.K. LTD GBP/GBBBFNWV4909 WOLSELEY PLC 28 Jul 2016 0.02COMMON STOCK GBP.108 01 Aug 2016

753.000 0.0041.858700Local0.761992
54.933254 0.00 12.41Base

9.46
1.31
1.00 31,530.06

41,378.47

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

174.000 0.0041.567200Local0.751117
55.340513 0.00 3.61Base

2.71
0.00
0.00 7,235.40

9,632.85
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BFNWV4909 Total

12.17 1.000.00 38,765.46927.000 Local

0.00 16.02 1.31 51,011.32Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBG49KP904 TRITAX BIG BOX REIT PLC 28 Jul 2016REIT GBP.01 01 Aug 2016

28,836.000 0.001.365500Local0.761992
1.792014 0.00 19.38Base

14.77
259.78
197.95 39,588.28

51,953.67

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

39,513.000 0.001.360400Local0.753182
1.806204 0.00 26.77Base

20.16
358.31
269.87 54,043.52

71,753.60

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,602.000 0.001.346400Local0.751117
1.792530 0.00 3.09Base

2.32
41.26
30.99 6,229.44

8,293.57
BG49KP904 Total

37.25 498.810.00 99,861.2472,951.000 Local

0.00 49.24 659.35 132,000.84Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBG6L72901 BOOHOO.COM PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

55,098.000 0.000.673300Local0.761992
0.883605 0.00 18.25Base

13.91
1.31
1.00 37,112.39

48,704.44

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBGLP8L902 IMI PLC 02 Aug 2016 0.01COMMON STOCK GBP.285 04 Aug 2016

185.000 0.0010.589900Local0.751117
14.098869 0.00 0.97Base

0.73
13.05

9.80 1,969.66
2,622.31

INSTINET U.K. LTD GBP/GBBBJ34VB909 POUNDLAND GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

17,598.000 0.002.263600Local0.761992
2.970635 0.00 15.68Base

11.95
262.77
200.23 40,047.01

52,555.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,359.000 0.002.254000Local0.751117
3.000864 0.00 1.53Base

1.15
20.40
15.32 3,079.66

4,100.11
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BJ34VB909 Total

13.10 215.550.00 43,126.6718,957.000 Local

0.00 17.21 283.17 56,655.79Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBJ62K6903 PETS AT HOME GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

17,792.000 0.002.495000Local0.761992
3.274313 0.00 21.85Base

16.65
292.70
223.04 44,630.73

58,571.13

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

12,871.000 0.002.463900Local0.753182
3.271321 0.00 15.79Base

11.89
211.93
159.62 31,884.37

42,332.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 105 Aug 2016

2,689.000 0.002.400498Local0.751117
3.195904 0.00 3.22Base

2.42
42.99
32.29 6,489.65

8,640.00
BJ62K6903 Total

30.96 414.950.00 83,004.7533,352.000 Local

0.00 40.86 547.62 109,544.02Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBJTNFH904 AO WORLD PLC 28 Jul 2016COMMON STOCK GBP.002 01 Aug 2016

15,889.000 0.001.483000Local0.761992
1.946215 0.00 11.60Base

8.84
155.98
118.86 23,691.09

31,091.00

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

1,245.000 0.001.474500Local0.753182
1.957694 0.00 0.92Base

0.69
12.19

9.18 1,845.62
2,450.43

BJTNFH904 Total

9.53 128.040.00 25,536.7117,134.000 Local

0.00 12.52 168.17 33,541.43Base

INSTINET U.K. LTD GBP/GBBBK1PTB904 AGGREKO PLC 28 Jul 2016 0.01COMMON STOCK GBP.048 01 Aug 2016

1,576.000 0.0012.964500Local0.761992
17.013958 0.00 8.04Base

6.13
135.42
103.19 20,541.37

26,957.46
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

175.000 0.0012.566500Local0.751117
16.730416 0.00 1.09Base

0.82
14.64
11.00 2,210.96

2,943.56
BK1PTB904 Total

6.95 114.190.00 22,752.331,751.000 Local

0.00 9.13 150.06 29,901.02Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBKKMKR904 RSA INSURANCE GROUP PLC 28 Jul 2016COMMON STOCK GBP1.0 01 Aug 2016

35,013.000 0.004.993400Local0.761992
6.553087 0.00 86.04Base

65.56
1,148.96

875.50 175,774.97
230,678.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

693.000 0.004.908800Local0.751117
6.535333 0.00 1.70Base

1.28
22.66
17.02 3,420.10

4,553.35
BKKMKR904 Total

66.84 892.520.00 179,195.0735,706.000 Local

0.00 87.74 1,171.62 235,231.59Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBKRC5K901 POLYPIPE GROUP PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

11,901.000 0.002.420400Local0.761992
3.176411 0.00 14.17Base

10.80
190.39
145.08 28,961.06

38,007.04

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

3,652.000 0.002.394600Local0.753182
3.179311 0.00 4.35Base

3.28
58.07
43.74 8,792.10

11,673.27
BKRC5K901 Total

14.08 188.820.00 37,753.1615,553.000 Local

0.00 18.52 248.46 49,680.31Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBKX5CN905 JUST EAT PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

38,638.000 0.005.208800Local0.761992
6.835767 0.00 99.04Base

75.47
1,322.41
1,007.67 202,340.75

265,541.83
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,528.000 0.005.300100Local0.751117
7.056291 0.00 6.68Base

5.02
90.56
68.02 13,471.69

17,935.54
BKX5CN905 Total

80.49 1,075.690.00 215,812.4441,166.000 Local

0.00 105.72 1,412.97 283,477.37Base

INSTINET U.K. LTD GBP/GBBBLNN3L909 COMPASS GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.106 01 Aug 2016

16,650.000 0.0014.499400Local0.761992
19.028284 0.00 95.04Base

72.42
1,585.89
1,208.44 242,695.87

318,501.86

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

1,120.000 0.0014.494300Local0.751117
19.296994 0.00 8.11Base

6.09
109.44

82.20 16,321.91
21,730.18

BLNN3L909 Total

78.51 1,290.640.00 259,017.7817,770.000 Local

0.00 103.15 1,695.33 340,232.04Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBLP57Y904 P2P GLOBAL INVESTMENTS PLC/FUN 28 Jul 2016 1P2P GLOBAL INVESTMEN 02 Aug 2016

2,371.000 0.008.408700Local0.761992
11.035155 0.00 9.82Base

7.48
132.18
100.72 20,045.23

26,306.35

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

3,413.000 0.008.347700Local0.753182
11.083244 0.00 14.18Base

10.68
190.54
143.51 28,644.89

38,031.83

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

365.000 0.008.350300Local0.757346
11.025740 0.00 1.51Base

1.14
20.14
15.25 3,064.25

4,046.04

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

895.000 0.008.310200Local0.751117
11.063789 0.00 3.71Base

2.79
49.53
37.20 7,477.62

9,955.33
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 105 Aug 2016

607.000 0.008.310200Local0.751117
11.063789 0.00 2.52Base

1.89
33.59
25.23 5,071.41

6,751.82
BLP57Y904 Total

23.98 321.910.00 64,303.407,651.000 Local

0.00 31.74 425.98 85,091.37Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBLRLH1908 ALLIED MINDS PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

2,442.000 0.003.644600Local0.761992
4.782990 0.00 4.38Base

3.34
58.43
44.52 8,947.97

11,742.87

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,691.000 0.003.733700Local0.753182
4.957235 0.00 3.15Base

2.37
41.93
31.58 6,347.64

8,427.76

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

875.000 0.003.640800Local0.757346
4.807314 0.00 1.57Base

1.19
21.03
15.93 3,202.82

4,229.00

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,231.000 0.003.605600Local0.751117
4.800317 0.00 2.21Base

1.66
29.56
22.20 4,462.35

5,940.95

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 105 Aug 2016

9,935.000 0.003.605600Local0.751117
4.800317 0.00 17.88Base

13.43
239.88
180.18 36,015.25

47,948.92
BLRLH1908 Total

21.99 294.410.00 58,976.0316,174.000 Local

0.00 29.19 390.83 78,289.50Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBLT1Y0903 SAGA PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

63,961.000 0.002.051500Local0.761992
2.692285 0.00 64.58Base

49.21
862.64
657.33 131,922.53

173,128.50
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,895.000 0.002.030700Local0.751117
2.703573 0.00 3.95Base

2.97
52.67
39.56 7,952.11

10,587.05
BLT1Y0903 Total

52.18 696.890.00 139,874.6467,856.000 Local

0.00 68.53 915.31 183,715.55Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBLWF0R906 REDDE PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

8,208.000 0.001.839200Local0.761992
2.413674 0.00 7.43Base

5.66
1.31
1.00 15,102.81

19,820.17

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

15,624.000 0.001.852900Local0.753182
2.460096 0.00 14.42Base

10.86
1.33
1.00 28,961.57

38,452.29

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,074.000 0.001.828900Local0.751117
2.434907 0.00 1.89Base

1.42
0.00
0.00 3,794.56

5,051.89
BLWF0R906 Total

17.94 2.000.00 47,858.9425,906.000 Local

0.00 23.74 2.64 63,324.35Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBLY2F7901 CARD FACTORY PLC 28 Jul 2016COMMON STOCK 01 Aug 2016

8,457.000 0.003.105200Local0.761992
4.075108 0.00 12.93Base

9.85
173.69
132.35 26,402.88

34,649.81

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

10,478.000 0.003.068500Local0.753182
4.074049 0.00 16.01Base

12.06
214.85
161.82 32,325.62

42,918.74

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

2,579.000 0.003.094700Local0.757346
4.086243 0.00 3.95Base

2.99
52.71
39.92 8,024.14

10,595.08
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,602.000 0.003.100500Local0.751117
4.127852 0.00 4.03Base

3.03
53.72
40.35 8,110.88

10,798.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,533.000 0.003.100500Local0.751117
4.127852 0.00 5.47Base

4.11
74.27
55.79 11,013.97

14,663.45
BLY2F7901 Total

32.04 430.230.00 85,877.4927,649.000 Local

0.00 42.39 569.24 113,625.50Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBM7S7K902 ONESAVINGS BANK PLC 28 Jul 2016 1COMMON STOCK GBP.01 02 Aug 2016

8,864.000 0.002.102000Local0.761992
2.758559 0.00 9.17Base

6.99
123.62

94.20 18,733.32
24,584.67

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBMHTHT909 ZOOPLA PROPERTY GROUP PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

13,945.000 0.002.909200Local0.761992
3.817888 0.00 19.96Base

15.21
267.61
203.92 40,787.92

53,528.02

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

4,803.000 0.002.949400Local0.753182
3.915919 0.00 7.05Base

5.31
95.41
71.86 14,243.14

18,910.62

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,587.000 0.002.869100Local0.751117
3.819778 0.00 2.28Base

1.71
30.31
22.77 4,577.74

6,094.58
BMHTHT909 Total

22.23 298.550.00 59,608.8020,335.000 Local

0.00 29.29 393.33 78,533.22Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBMJ6DW904 INFORMA PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

53,202.000 0.007.323200Local0.761992
9.610600 0.00 191.73Base

146.10
2,558.78
1,949.77 391,704.76

514,053.64

Books Closed Prepared by State StreetPage 1182



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,111.000 0.007.090500Local0.751117
9.439941 0.00 11.01Base

8.27
148.22
111.33 22,178.15

29,526.89
BMJ6DW904 Total

154.37 2,061.100.00 413,882.9156,313.000 Local

0.00 202.74 2,707.00 543,580.53Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMNQZP906 JD SPORTS FASHION PLC 22 Jul 2016COMMON STOCK GBP.012 22 Jul 2016

63,246.000 0.0012.150000Local0.756601
16.058662 0.00 0.00Base

0.00
0.00
0.00 768,438.90

1,015,646.16

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

352.000 0.0012.625300Local0.751117
16.808700 0.00 2.22Base

1.67
29.60
22.23 4,468.01

5,948.49
BMNQZP906 Total

1.67 22.230.00 772,906.9163,598.000 Local

0.00 2.22 29.60 1,021,594.65Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBMP36W902 GAME DIGITAL PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

1,410.000 0.000.752100Local0.761992
0.987018 0.00 0.52Base

0.40
6.96
5.30 1,066.16

1,399.17

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,318.000 0.000.756000Local0.753182
1.003741 0.00 0.49Base

0.37
6.61
4.98 1,001.76

1,330.04

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

534.000 0.000.794600Local0.757346
1.049190 0.00 0.21Base

0.16
2.80
2.12 426.60

563.28

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,110.000 0.000.783400Local0.751117
1.042980 0.00 1.61Base

1.21
21.43
16.10 3,237.08

4,309.69
BMP36W902 Total
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2.14 28.500.00 5,731.607,372.000 Local

0.00 2.83 37.80 7,602.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBMSKPJ909 AA PLC 28 Jul 2016COMMON STOCK GBP.001 01 Aug 2016

49,801.000 0.002.426700Local0.761992
3.184679 0.00 59.48Base

45.32
794.61
605.49 121,502.90

159,454.30

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,580.000 0.002.395100Local0.751117
3.188718 0.00 4.29Base

3.22
57.10
42.89 8,620.57

11,477.00
BMSKPJ909 Total

48.54 648.380.00 130,123.4753,381.000 Local

0.00 63.77 851.71 170,931.30Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBMTRW1904 B+M EUROPEAN VALUE RETAIL SA 28 Jul 2016 1COMMON STOCK GBP.1 02 Aug 2016

57,144.000 0.002.617400Local0.761992
3.434944 0.00 73.61Base

56.09
0.00
0.00 149,624.80

196,360.07

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,135.000 0.002.523400Local0.751117
3.359530 0.00 5.21Base

3.91
0.00
0.00 10,438.17

13,896.86
BMTRW1904 Total

60.00 0.000.00 160,062.9761,279.000 Local

0.00 78.82 0.00 210,256.93Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBN574F902 WIZZ AIR HOLDINGS PLC 22 Jul 2016COMMON STOCK GBP.000 22 Jul 2016

23,045.000 0.0014.250000Local0.756601
18.834233 0.00 0.00Base

0.00
0.00
0.00 328,391.25

434,034.91

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBNGWY4907 SSP GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

27,102.000 0.003.187900Local0.761992
4.183640 0.00 42.52Base

32.40
568.44
433.15 86,864.02

113,995.97

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016
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11,709.000 0.003.182600Local0.753182
4.225539 0.00 18.55Base

13.97
248.81
187.40 37,466.43

49,744.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,425.000 0.003.209300Local0.751117
4.272703 0.00 3.89Base

2.92
51.83
38.93 7,824.40

10,417.02
BNGWY4907 Total

49.29 659.480.00 132,154.8541,236.000 Local

0.00 64.96 869.08 174,157.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBNLPYF901 SPIRE HEALTHCARE GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

11,626.000 0.003.202700Local0.761992
4.203062 0.00 18.32Base

13.96
245.72
187.24 37,435.79

49,128.85

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

11,336.000 0.003.224000Local0.753182
4.280506 0.00 18.20Base

13.71
244.03
183.80 36,744.77

48,786.04

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,273.000 0.003.243800Local0.751117
4.318635 0.00 3.67Base

2.76
49.10
36.88 7,412.80

9,869.04
BNLPYF901 Total

30.43 407.920.00 81,593.3625,235.000 Local

0.00 40.19 538.85 107,783.93Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBQ8P06906 VIRGIN MONEY HOLDINGS UK 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

19,905.000 0.002.747800Local0.761992
3.606075 0.00 26.92Base

20.51
360.34
274.58 54,990.05

72,166.18

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,565.000 0.002.575597Local0.751117
3.429022 0.00 2.01Base

1.51
26.84
20.16 4,052.48

5,395.27
BQ8P06906 Total

22.02 294.740.00 59,042.5321,470.000 Local
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0.00 28.93 387.18 77,561.45Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBQPW6Y905 JIMMY CHOO PLC 28 Jul 2016COMMON STOCK GBP1.0 01 Aug 2016

500.000 0.001.060000Local0.761992
1.391091 0.00 0.26Base

0.20
3.48
2.65 532.85

699.29

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

1,649.000 0.001.065100Local0.753182
1.414134 0.00 0.88Base

0.66
11.67

8.79 1,765.80
2,344.45

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

625.000 0.001.058000Local0.757346
1.396984 0.00 0.33Base

0.25
4.37
3.31 664.81

877.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

6,406.000 0.001.042700Local0.751117
1.388199 0.00 3.33Base

2.50
44.48
33.41 6,715.45

8,940.62
BQPW6Y905 Total

3.61 48.160.00 9,678.919,180.000 Local

0.00 4.80 64.00 12,862.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBQQMCJ902 ALDERMORE GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

16,785.000 0.001.405900Local0.761992
1.845032 0.00 11.61Base

8.85
156.21
119.03 23,725.91

31,136.69

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBQY7BX906 MICRO FOCUS INTERNATIONAL 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

16,007.000 0.0019.484900Local0.761992
25.571003 0.00 153.49Base

116.96
2,048.65
1,561.06 313,572.81

411,517.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

1,018.000 0.0019.080600Local0.751117
25.402967 0.00 9.69Base

7.28
130.68

98.16 19,529.49
26,000.60

BQY7BX906 Total

124.24 1,659.220.00 333,102.3017,025.000 Local

0.00 163.18 2,179.33 437,517.79Base
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBRJ9BJ908 FEVERTREE DRINKS PLC 28 Jul 2016COMMON STOCK GBP.002 01 Aug 2016

7,039.000 0.008.834700Local0.761992
11.594216 0.00 30.60Base

23.32
1.31
1.00 62,211.77

81,643.60

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

517.000 0.009.045300Local0.751117
12.042465 0.00 2.33Base

1.75
0.00
0.00 4,678.17

6,228.28
BRJ9BJ908 Total

25.07 1.000.00 66,889.947,556.000 Local

0.00 32.93 1.31 87,871.88Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBRS65X900 INDIVIOR PLC 28 Jul 2016COMMON STOCK USD.1 01 Aug 2016

47,500.000 0.002.720100Local0.761992
3.569723 0.00 63.58Base

48.45
849.44
647.27 129,900.47

170,474.85

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

11,226.000 0.003.050700Local0.753182
4.050415 0.00 17.05Base

12.84
228.77
172.30 34,432.30

45,715.78

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,021.000 0.002.942099Local0.751117
3.916965 0.00 5.91Base

4.44
80.11
60.17 11,894.79

15,836.13
BRS65X900 Total

65.73 879.740.00 176,227.5662,747.000 Local

0.00 86.54 1,158.32 232,026.76Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBVC3CB905 JOHN LAING GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

4,943.000 0.002.254700Local0.761992
2.958955 0.00 5.49Base

4.18
74.47
56.75 11,205.91

14,706.07

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

20,191.000 0.002.256500Local0.753182
2.995956 0.00 22.69Base

17.09
303.90
228.89 45,806.97

60,817.93
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CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,509.000 0.002.257600Local0.757346
2.980936 0.00 1.69Base

1.28
22.50
17.04 3,425.04

4,522.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,230.000 0.002.247400Local0.751117
2.992077 0.00 2.50Base

1.88
33.38
25.07 5,038.65

6,708.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,331.000 0.002.247400Local0.751117
2.992077 0.00 4.86Base

3.65
64.82
48.69 9,785.83

13,028.37
BVC3CB905 Total

28.08 376.440.00 75,262.4033,204.000 Local

0.00 37.23 499.07 99,783.00Base

INSTINET U.K. LTD GBP/GBBBVFD7Q903 STANDARD LIFE PLC 28 Jul 2016COMMON STOCK GBP.122 01 Aug 2016

26,163.000 0.002.975400Local0.761992
3.904765 0.00 30.64Base

23.35
512.26
390.34 78,259.08

102,703.28

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,342.000 0.002.954100Local0.751117
3.932943 0.00 1.98Base

1.49
26.40
19.83 3,985.72

5,306.39
BVFD7Q903 Total

24.84 410.170.00 82,244.8027,505.000 Local

0.00 32.62 538.66 108,009.67Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBVFNZH900 ROTORK PLC 28 Jul 2016COMMON STOCK GBP.005 01 Aug 2016

71,120.000 0.002.187500Local0.761992
2.870765 0.00 76.56Base

58.34
1,022.54

779.17 156,412.51
205,267.92

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

5,058.000 0.002.013300Local0.751117
2.680408 0.00 5.09Base

3.82
69.15
51.94 10,239.03

13,631.74
BVFNZH900 Total
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62.16 831.110.00 166,651.5476,178.000 Local

0.00 81.65 1,091.69 218,899.66Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVYVFW900 AUTO TRADER GROUP PLC 22 Jul 2016COMMON STOCK GBP.01 22 Jul 2016

175,676.000 0.003.531000Local0.756601
4.666925 0.00 0.00Base

0.00
0.00
0.00 620,311.96

819,866.69

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

682.000 0.003.698000Local0.751117
4.923334 0.00 1.26Base

0.95
16.79
12.61 2,535.60

3,375.77
BVYVFW900 Total

0.95 12.610.00 622,847.56176,358.000 Local

0.00 1.26 16.79 823,242.46Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBVZHXQ903 HISCOX LTD 28 Jul 2016 0.01COMMON STOCK GBP.065 01 Aug 2016

11,880.000 0.0010.656000Local0.761992
13.984399 0.00 62.30Base

47.47
0.00
0.00 126,640.75

166,196.95

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

10,913.000 0.0010.548500Local0.753182
14.005247 0.00 57.32Base

43.17
0.00
0.00 115,158.95

152,896.58

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

490.000 0.0010.623200Local0.757346
14.026878 0.00 2.57Base

1.95
0.00
0.00 5,207.32

6,875.75

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

1,270.000 0.0010.550197Local0.751117
14.046010 0.00 6.68Base

5.02
0.00
0.00 13,403.77

17,845.12
BVZHXQ903 Total

97.61 0.000.00 260,410.7924,553.000 Local

0.00 128.87 0.00 343,814.40Base

INSTINET U.K. LTD GBP/GBBBWDPMF903 SHAWBROOK GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016
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11,232.000 0.001.812100Local0.761992
2.378109 0.00 8.02Base

6.11
134.91
102.80 20,462.42

26,853.85

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBWFGQN900 SPIRAX SARCO ENGINEERING PLC 28 Jul 2016 0.02COMMON STOCK GBP.269 01 Aug 2016

5,171.000 0.0040.216900Local0.761992
52.778638 0.00 102.35Base

77.99
1,366.42
1,041.20 209,080.78

274,387.11

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 0.0202 Aug 2016

842.000 0.0039.301995Local0.753182
52.181272 0.00 16.48Base

12.41
221.09
166.52 33,271.21

44,174.20

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

335.000 0.0039.416100Local0.751117
52.476645 0.00 6.59Base

4.95
89.27
67.05 13,276.39

17,675.53
BWFGQN900 Total

95.35 1,274.770.00 255,628.386,348.000 Local

0.00 125.42 1,676.78 336,236.84Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBY9D0Y904 DIRECT LINE INSURANCE GROUP 22 Jul 2016COMMON STOCK GBP.109 22 Jul 2016

181,023.000 0.003.420000Local0.756601
4.520216 0.00 0.00Base

0.00
0.00
0.00 619,098.66

818,263.07

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

937.000 0.003.779800Local0.751117
5.032239 0.00 1.77Base

1.33
23.59
17.72 3,560.72

4,740.57
BY9D0Y904 Total

1.33 17.720.00 622,659.38181,960.000 Local

0.00 1.77 23.59 823,003.64Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYM1K7902 ON THE BEACH GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

1,387.000 0.002.425500Local0.761992
3.183104 0.00 1.65Base

1.26
22.09
16.83 3,382.26

4,438.71

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

2,340.000 0.002.436000Local0.753182 2.14 28.51 5,730.89
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3.234278 0.00 2.84Base 37.85 7,608.90

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

796.000 0.002.337000Local0.757346
3.085776 0.00 0.92Base

0.70
12.28

9.30 1,870.25
2,469.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

258.000 0.002.370000Local0.751117
3.155301 0.00 0.31Base

0.23
4.07
3.06 614.75

818.45
BYM1K7902 Total

4.33 57.700.00 11,598.154,781.000 Local

0.00 5.72 76.29 15,335.54Base

INSTINET U.K. LTD GBP/GBBBYMK42909 SAFECHARGE INTERNATIONAL GRO 28 Jul 2016COMMON STOCK USD.000 01 Aug 2016

4,589.000 0.002.320000Local0.761992
3.044651 0.00 4.19Base

3.19
1.31
1.00 10,650.67

13,977.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYN591908 DOMINO S PIZZA GROUP PLC 22 Jul 2016COMMON STOCK GBP.005 22 Jul 2016

350,618.000 0.003.747000Local0.756601
4.952412 0.00 0.00Base

0.00
0.00
0.00 1,313,765.65

1,736,404.86

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,599.000 0.003.832300Local0.751117
5.102135 0.00 4.98Base

3.74
66.33
49.82 10,013.71

13,331.76
BYN591908 Total

3.74 49.820.00 1,323,779.36353,217.000 Local

0.00 4.98 66.33 1,749,736.62Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYQ0JC901 BEAZLEY PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

37,378.000 0.003.973100Local0.761992
5.214097 0.00 73.08Base

55.69
976.14
743.81 149,306.03

195,941.73

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

5,333.000 0.003.923900Local0.753182
5.209763 0.00 10.42Base

7.85
140.30
105.67 21,039.68

27,934.39
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

2,508.000 0.003.911500Local0.751117
5.207578 0.00 4.90Base

3.68
65.33
49.07 9,862.79

13,130.83
BYQ0JC901 Total

67.22 898.550.00 180,208.5045,219.000 Local

0.00 88.40 1,181.77 237,006.95Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYRJ5J909 PRIMARY HEALTH PROPERTIES 28 Jul 2016REIT GBP.125 01 Aug 2016

18,777.000 0.001.121700Local0.761992
1.472063 0.00 10.37Base

7.90
139.57
106.35 21,176.41

27,790.86

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

19,786.000 0.001.124500Local0.753182
1.492999 0.00 11.07Base

8.34
149.09
112.29 22,369.99

29,700.64

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

5,991.000 0.001.135800Local0.757346
1.499711 0.00 3.37Base

2.55
44.95
34.04 6,841.17

9,033.08

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

4,306.000 0.001.133700Local0.751117
1.509352 0.00 2.44Base

1.83
32.51
24.42 4,907.96

6,534.22

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

3,442.000 0.001.133700Local0.751117
1.509352 0.00 1.94Base

1.46
25.99
19.52 3,923.18

5,223.13
BYRJ5J909 Total

22.08 296.620.00 59,218.7152,302.000 Local

0.00 29.19 392.11 78,281.93Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYRJH5906 HASTINGS GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK GBP.02 01 Aug 2016

6,677.000 0.001.892100Local0.761992
2.483097 0.00 6.22Base

4.74
84.24
64.19 12,702.48

16,670.10
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

3,987.000 0.001.878099Local0.753182
2.493553 0.00 3.73Base

2.81
49.72
37.45 7,528.24

9,995.25
BYRJH5906 Total

7.55 101.640.00 20,230.7210,664.000 Local

0.00 9.95 133.96 26,665.35Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYSRJ6903 LONMIN PLC 28 Jul 2016COMMON STOCK USD.000 01 Aug 2016

23,033.000 0.002.358400Local0.761992
3.095046 0.00 26.73Base

20.37
357.89
272.71 54,614.11

71,672.81

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,776.000 0.002.256600Local0.751117
3.004326 0.00 2.00Base

1.50
26.69
20.05 4,029.27

5,364.37
BYSRJ6903 Total

21.87 292.760.00 58,643.3824,809.000 Local

0.00 28.73 384.58 77,037.18Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYWWHR903 EQUINITI GROUP PLC 28 Jul 2016 1COMMON STOCK 02 Aug 2016

8,891.000 0.001.697400Local0.761992
2.227582 0.00 7.43Base

5.66
100.38

76.49 15,173.73
19,913.24

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

8,220.000 0.001.718700Local0.753182
2.281919 0.00 7.04Base

5.30
95.16
71.67 14,204.68

18,859.56
BYWWHR903 Total

10.96 148.160.00 29,378.4117,111.000 Local

0.00 14.47 195.54 38,772.80Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYXJC2901 IBSTOCK PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

16,420.000 0.001.542100Local0.761992
2.023775 0.00 12.47Base

9.50
167.52
127.65 25,458.43

33,410.36
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INSTINET U.K. LTD GBP/GBBBYXK63903 INTERCONTINENTAL HOTELS GROU 28 Jul 2016 0.01COMMON STOCK GBP.189 01 Aug 2016

594.000 0.0030.315600Local0.761992
39.784670 0.00 7.09Base

5.40
119.50

91.06 18,103.93
23,758.69

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0204 Aug 2016

127.000 0.0030.549900Local0.751117
40.672625 0.00 1.93Base

1.45
25.84
19.41 3,900.70

5,193.20
BYXK63903 Total

6.85 110.470.00 22,004.63721.000 Local

0.00 9.02 145.34 28,951.89Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYY5B5904 INTERMEDIATE CAPITAL GROUP 22 Jul 2016COMMON STOCK GBP.233 22 Jul 2016

95,801.000 0.005.715000Local0.756601
7.553519 0.00 0.00Base

0.00
0.00
0.00 547,502.72

723,634.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYYK2V904 WORLDPAY GROUP PLC 28 Jul 2016COMMON STOCK GBP.03 01 Aug 2016

71,617.000 0.002.930700Local0.761992
3.846103 0.00 103.30Base

78.71
1,379.05
1,050.83 211,017.48

276,928.73

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

954.000 0.002.960300Local0.751117
3.941197 0.00 1.41Base

1.06
18.81
14.13 2,839.32

3,780.13
BYYK2V904 Total

79.77 1,064.960.00 213,856.8072,571.000 Local

0.00 104.71 1,397.86 280,708.86Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYYN42900 HOSTELWORLD GROUP PLC 28 Jul 2016COMMON STOCK EUR.01

2,708.000 0.001.485400Local0.761992
1.949364 0.00 1.98Base

1.51
52.78
40.22 4,064.19

5,333.64

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB28 Jul 2016 CANCEL

-2,708.000 0.001.485400Local0.761992
1.949364 0.00 -1.98Base

-1.51
-52.78
-40.22 -4,064.19

-5,333.64
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

3,518.000 0.001.489000Local0.753523
1.976051 0.00 2.60Base

1.96
34.76
26.19 5,266.45

6,989.10

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB28 Jul 2016 01 Aug 2016

2,708.000 0.001.485400Local0.760514
1.953153 0.00 1.99Base

1.51
26.44
20.11 4,044.08

5,317.56

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016

3,518.000 0.001.489000Local0.753182
1.976946 0.00 2.60Base

1.96
69.54
52.38 5,292.64

7,027.04

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 CANCEL

-3,518.000 0.001.489000Local0.753182
1.976946 0.00 -2.60Base

-1.96
-69.54
-52.38 -5,292.64

-7,027.04

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016

408.000 0.001.519900Local0.757346
2.006877 0.00 0.30Base

0.23
8.19
6.20 626.55

827.30

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 CANCEL

-408.000 0.001.519900Local0.757346
2.006877 0.00 -0.30Base

-0.23
-8.19
-6.20 -626.55

-827.30

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016

1,083.000 0.001.519300Local0.751117
2.022721 0.00 0.83Base

0.62
21.90
16.45 1,662.47

2,213.33

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 CANCEL

-1,083.000 0.001.519300Local0.751117
2.022721 0.00 -0.83Base

-0.62
-21.90
-16.45 -1,662.47

-2,213.33

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

408.000 0.001.519900Local0.757174
2.007333 0.00 0.30Base

0.23
4.09
3.10 623.45

823.39

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016
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1,083.000 0.001.519300Local0.750441
2.024543 0.00 0.83Base

0.62
10.97

8.23 1,654.25
2,204.37

BYYN42900 Total

4.32 57.630.00 11,588.237,717.000 Local

0.00 5.72 76.26 15,334.42Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYYTFB905 HOMESERVE PLC 28 Jul 2016COMMON STOCK GBP.026 01 Aug 2016

8,152.000 0.005.565000Local0.761992
7.303226 0.00 22.32Base

17.01
299.10
227.91 45,610.80

59,857.32

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

11,389.000 0.005.562600Local0.753182
7.385466 0.00 31.55Base

23.76
422.05
317.88 63,694.09

84,566.67

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

1,864.000 0.005.600500Local0.757346
7.394903 0.00 5.16Base

3.91
70.27
53.22 10,496.46

13,859.53

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,483.000 0.005.476197Local0.751117
7.290738 0.00 4.06Base

3.05
54.08
40.62 8,164.87

10,870.30
BYYTFB905 Total

47.73 639.630.00 127,966.2222,888.000 Local

0.00 63.09 845.50 169,153.82Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYZDVK901 SOFTCAT PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

3,784.000 0.003.466300Local0.761992
4.548998 0.00 6.46Base

4.92
87.41
66.61 13,188.01

17,307.28

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

3,089.000 0.003.464300Local0.753182
4.599552 0.00 5.32Base

4.01
72.40
54.53 10,759.76

14,285.74

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

335.000 0.003.450200Local0.757346 0.43 5.78 1,162.03
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4.555646 0.00 0.57Base 7.63 1,534.34
BYZDVK901 Total

9.36 126.920.00 25,109.807,208.000 Local

0.00 12.35 167.44 33,127.36Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYZFZ9907 SOPHOS GROUP PLC 28 Jul 2016COMMON STOCK GBP.03 01 Aug 2016

16,735.000 0.002.441000Local0.761992
3.203446 0.00 20.11Base

15.32
269.46
205.33 41,070.79

53,899.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB29 Jul 2016 02 Aug 2016

5,325.000 0.002.505700Local0.753182
3.326819 0.00 6.64Base

5.00
89.94
67.74 13,415.59

17,811.88

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 04 Aug 2016

1,919.000 0.002.295700Local0.751117
3.056381 0.00 2.20Base

1.65
29.34
22.04 4,429.14

5,896.74
BYZFZ9907 Total

21.97 295.110.00 58,915.5223,979.000 Local

0.00 28.95 388.74 77,607.86Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYZWX7906 CRODA INTERNATIONAL PLC 02 Aug 2016 0.02COMMON STOCK GBP.103 04 Aug 2016

89.000 0.0033.059100Local0.751117
44.013250 0.00 1.46Base

1.10
19.60
14.72 2,958.08

3,938.24

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBZ4BQC900 JOHNSON MATTHEY PLC 02 Aug 2016 0.02COMMON STOCK GBP1.10 04 Aug 2016

132.000 0.0032.127300Local0.751117
42.772697 0.00 2.12Base

1.59
28.24
21.21 4,263.60

5,676.35

0.0021,388,301.000 Local
0.00Base

22,713.10
29,850.37

273,327.47
359,221.06

82,649,004.12
108,765,901.63

POUND STERLING Total

SINGAPORE DOLLAR

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3604321901 SINGAPORE TECH ENGINEERING 28 Jul 2016COMMON STOCK 02 Aug 2016
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SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15,700.000 0.003.320600Local1.353100
2.454068 0.00 14.45Base

19.55
15.41
20.85 52,173.82

38,558.73

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,100.000 0.003.340000Local1.338150
2.495983 0.00 1.03Base

1.38
1.10
1.47 3,676.85

2,747.71
604321901 Total

20.93 22.320.00 55,850.6716,800.000 Local

0.00 15.48 16.51 41,306.44Base

CITIGROUP GLOBAL MARKETS INC. SGD/SG3609120001 QAF LTD 29 Jul 2016COMMON STOCK 03 Aug 2016

6,600.000 0.001.124200Local1.343100
0.837019 0.00 2.07Base

2.78
2.21
2.97 7,425.47

5,528.61

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG328 Jul 2016 02 Aug 2016

6,900.000 0.001.120000Local1.353100
0.827729 0.00 2.14Base

2.90
2.28
3.09 7,733.99

5,715.76
609120001 Total

5.68 6.060.00 15,159.4613,500.000 Local

0.00 4.21 4.49 11,244.37Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3616447900 GOLDEN AGRI RESOURCES LTD 28 Jul 2016COMMON STOCK USD.025 02 Aug 2016

63,343.000 0.000.364000Local1.353100
0.269012 0.00 6.39Base

8.65
6.81
9.22 23,074.72

17,053.23

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

4,800.000 0.000.370000Local1.338150
0.276501 0.00 0.50Base

0.67
0.53
0.71 1,777.38

1,328.24
616447900 Total

9.32 9.930.00 24,852.1068,143.000 Local

0.00 6.89 7.34 18,381.47Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3617520903 DBS GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,214.000 0.0015.931100Local1.353100 78.94 84.21 210,676.71
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11.773779 0.00 58.34Base 62.23 155,699.29

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,200.000 0.0015.210000Local1.338150
11.366439 0.00 5.11Base

6.84
5.46
7.30 18,266.14

13,650.29
617520903 Total

85.78 91.510.00 228,942.8514,414.000 Local

0.00 63.45 67.69 169,349.58Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3619392905 CHIP ENG SENG CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

33,600.000 0.000.635000Local1.353100
0.469293 0.00 5.91Base

8.00
6.30
8.53 21,352.53

15,780.45

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3619792005 CITY DEVELOPMENTS LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

300.000 0.008.720000Local1.338150
6.516459 0.00 0.73Base

0.98
0.78
1.05 2,618.03

1,956.45

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3619935901 HO BEE LAND LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

14,200.000 0.002.195000Local1.353100
1.622201 0.00 8.64Base

11.69
9.22

12.47 31,193.16
23,053.11

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3620513903 SEMBCORP MARINE LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

600.000 0.001.385000Local1.338150
1.035011 0.00 0.23Base

0.31
0.25
0.33 831.64

621.48

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3620707901 BOUSTEAD SINGAPORE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,400.000 0.000.806300Local1.353100
0.595891 0.00 4.56Base

6.17
4.86
6.58 16,461.27

12,165.60

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3621676907 CWT LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

17,100.000 0.002.124100Local1.353100
1.569803 0.00 10.07Base

13.62
10.73
14.52 36,350.25

26,864.42

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3624226007 JARDINE CYCLE + CARRIAGE LTD 02 Aug 2016 0.01COMMON STOCK 05 Aug 2016
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.0040.850000Local1.338150
30.527220 0.00 1.14Base

1.53
1.23
1.64 4,088.17

3,055.09

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3624358909 SATS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

55,100.000 0.004.387900Local1.353100
3.242850 0.00 67.00Base

90.66
71.47
96.71 241,960.66

178,819.50

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

4,200.000 0.004.402400Local1.338150
3.289915 0.00 5.18Base

6.93
5.53
7.40 18,504.41

13,828.35
624358909 Total

97.59 104.110.00 260,465.0759,300.000 Local

0.00 72.18 77.00 192,647.85Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3625822903 TAT HONG HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

22,900.000 0.000.561300Local1.353100
0.414825 0.00 3.56Base

4.82
3.80
5.14 12,863.73

9,506.86

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3627445901 SMRT CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

62,900.000 0.001.635400Local1.353100
1.208632 0.00 28.50Base

38.57
30.40
41.14 102,946.37

76,081.86

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

3,200.000 0.001.635000Local1.338150
1.221836 0.00 1.46Base

1.96
1.56
2.09 5,236.05

3,912.90
627445901 Total

40.53 43.230.00 108,182.4266,100.000 Local

0.00 29.96 31.96 79,994.76Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3628606907 EZION HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

144,600.000 0.000.329700Local1.353100
0.243663 0.00 13.21Base

17.88
14.09
19.07 47,711.57

35,260.93

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3628791907 HONG FOK CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

Books Closed Prepared by State StreetPage 1200



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16,400.000 0.000.710300Local1.353100
0.524943 0.00 3.23Base

4.37
3.44
4.66 11,657.95

8,615.73

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3630386902 SINGAPORE EXCHANGE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,781.000 0.007.669900Local1.353100
5.668391 0.00 44.17Base

59.77
47.11
63.75 159,511.71

117,886.12

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

500.000 0.007.630000Local1.338150
5.701902 0.00 1.07Base

1.43
1.14
1.53 3,817.96

2,853.16
630386902 Total

61.20 65.280.00 163,329.6721,281.000 Local

0.00 45.24 48.25 120,739.28Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3630930907 CAPITALAND LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

900.000 0.003.183300Local1.353100
2.352598 0.00 0.79Base

1.07
0.84
1.14 2,867.18

2,118.97

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,800.000 0.003.240000Local1.338150
2.421253 0.00 1.64Base

2.19
1.75
2.34 5,836.53

4,361.64
630930907 Total

3.26 3.480.00 8,703.712,700.000 Local

0.00 2.43 2.59 6,480.61Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3632005906 HYFLUX LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

42,000.000 0.000.590700Local1.353100
0.436553 0.00 6.87Base

9.30
7.33
9.92 24,828.62

18,349.43

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3636679003 GENTING SINGAPORE PLC 02 Aug 2016COMMON STOCK USD.1 05 Aug 2016

4,100.000 0.000.810000Local1.338150
0.605313 0.00 0.93Base

1.25
0.99
1.33 3,323.58

2,483.71

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3642012900 CAPITALAND MALL TRUST 28 Jul 2016REIT 02 Aug 2016
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Price Interest
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

116,800.000 0.002.143500Local1.353100
1.584140 0.00 69.39Base

93.89
74.02

100.15 250,554.84
185,170.97

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,700.000 0.002.140000Local1.338150
1.599223 0.00 1.02Base

1.36
1.08
1.45 3,640.81

2,720.78
642012900 Total

95.25 101.600.00 254,195.65118,500.000 Local

0.00 70.41 75.10 187,891.75Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3653531905 ROWSLEY LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

72,600.000 0.000.129700Local1.353100
0.095854 0.00 2.61Base

3.53
2.79
3.77 9,423.52

6,964.39

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3656387909 ASCENDAS REAL ESTATE INV TRT 28 Jul 2016REIT 02 Aug 2016

109,303.000 0.002.530800Local1.353100
1.870372 0.00 76.66Base

103.73
81.78

110.65 276,838.41
204,595.68

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,500.000 0.002.480000Local1.338150
1.853305 0.00 1.05Base

1.40
1.11
1.49 3,722.89

2,782.12
656387909 Total

105.13 112.140.00 280,561.30110,803.000 Local

0.00 77.71 82.89 207,377.80Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3659982904 SILVERLAKE AXIS LTD 28 Jul 2016COMMON STOCK USD.02 02 Aug 2016

75,900.000 0.000.564800Local1.353100
0.417412 0.00 11.88Base

16.08
12.67
17.15 42,901.55

31,706.12

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3660373903 COMFORTDELGRO CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

36,000.000 0.002.830800Local1.353100
2.092085 0.00 28.25Base

38.22
30.12
40.76 101,987.78

75,373.42

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,500.000 0.002.830000Local1.338150
2.114860 0.00 1.19Base

1.59
1.27
1.70 4,248.29

3,174.75
660373903 Total

39.81 42.460.00 106,236.0737,500.000 Local

0.00 29.44 31.39 78,548.17Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3660947904 SINGAPORE POST LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

124,000.000 0.001.461400Local1.353100
1.080038 0.00 50.23Base

67.96
53.57
72.48 181,354.04

134,028.56

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

11,700.000 0.001.440000Local1.338150
1.076113 0.00 4.72Base

6.32
5.04
6.74 16,861.06

12,600.28
660947904 Total

74.28 79.220.00 198,215.10135,700.000 Local

0.00 54.95 58.61 146,628.84Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3666382007 OUE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

25,200.000 0.001.510200Local1.353100
1.116104 0.00 10.55Base

14.27
11.25
15.22 38,086.53

28,147.61

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3667151906 YING LI INTERNATIONAL REAL E 28 Jul 2016COMMON STOCK 02 Aug 2016

84,200.000 0.000.139000Local1.353100
0.102727 0.00 3.24Base

4.39
3.46
4.68 11,712.87

8,656.32

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3681173001 SINGAPORE AIRLINES LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

400.000 0.0010.600000Local1.338150
7.921384 0.00 1.19Base

1.59
1.27
1.70 4,243.29

3,171.01

ASSET TRANSFER AT MARKET NON CASH SGD/SG3683866909 SUPER GROUP LTD 22 Jul 2016COMMON STOCK 22 Jul 2016

233,300.000 0.000.810000Local1.356100
0.597301 0.00 0.00Base

0.00
0.00
0.00 188,973.00

139,350.34

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3691512008 UNITED ENGINEERS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

39,800.000 0.002.324400Local1.353100
1.717833 0.00 25.64Base

34.69
27.35
37.01 92,582.82

68,422.75

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

4,600.000 0.002.332000Local1.338150
1.742704 0.00 3.00Base

4.02
3.21
4.29 10,735.51

8,022.65
691512008 Total

38.71 41.300.00 103,318.3344,400.000 Local

0.00 28.64 30.56 76,445.40Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3691678007 UNITED OVERSEAS BANK LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

17,624.000 0.0018.716400Local1.353100
13.832237 0.00 91.42Base

123.70
97.51

131.94 330,113.47
243,968.27

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 0.0105 Aug 2016

900.000 0.0018.200000Local1.338150
13.600867 0.00 4.59Base

6.14
4.89
6.55 16,392.69

12,250.26
691678007 Total

129.84 138.490.00 346,506.1618,524.000 Local

0.00 96.01 102.40 256,218.53Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3691684005 UOL GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,800.000 0.005.818200Local1.353100
4.299904 0.00 14.19Base

19.20
15.14
20.48 51,239.84

37,868.48

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

300.000 0.005.920000Local1.338150
4.424018 0.00 0.50Base

0.67
0.53
0.71 1,777.38

1,328.24
691684005 Total

19.87 21.190.00 53,017.229,100.000 Local

0.00 14.69 15.67 39,196.72Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3692737000 VENTURE CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,600.000 0.008.941300Local1.353100 72.42 77.25 193,281.75
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6.608011 0.00 53.52Base 57.09 142,843.66

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,900.000 0.008.947400Local1.338150
6.686395 0.00 4.77Base

6.38
5.09
6.81 17,013.25

12,714.01
692737000 Total

78.80 84.060.00 210,295.0023,500.000 Local

0.00 58.29 62.18 155,557.67Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3697238004 WING TAI HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

32,500.000 0.001.766100Local1.353100
1.305225 0.00 15.90Base

21.52
16.96
22.95 57,442.72

42,452.68

RIGHTS ISSUE (NON CASH) SGD/SG4976XLN906 MAPLETREE COMMERCIAL TRUST 01 Aug 2016 5RXP 17AUG16 08 Aug 2016

17,629.000 0.000.000000Local1.343100
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI009VU5 MAPLETREE INDUSTRIAL TRUST 22 Jul 2016REIT 22 Jul 2016

312,600.000 0.001.740000Local1.356100
1.283091 0.00 0.00Base

0.00
0.00
0.00 543,924.00

401,094.31

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

8,600.000 0.001.785600Local1.338150
1.334380 0.00 4.30Base

5.76
4.59
6.14 15,368.06

11,484.56
ACI009VU5 Total

5.76 6.140.00 559,292.06321,200.000 Local

0.00 4.30 4.59 412,578.87Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI00LNQ6 MAPLETREE COMMERCIAL TRUST 28 Jul 2016REIT 02 Aug 2016

103,700.000 0.001.559400Local1.353100
1.152465 0.00 44.82Base

60.64
47.81
64.69 161,835.11

119,603.21

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

9,000.000 0.001.536300Local1.338150 5.19 5.53 13,837.42
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Broker NameTrd Date Stl Date
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Comm Per Shr

1.148078 0.00 3.88Base 4.13 10,340.71
ACI00LNQ6 Total

65.83 70.220.00 175,672.53112,700.000 Local

0.00 48.70 51.94 129,943.92Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI02LBB0 RHT HEALTH TRUST 28 Jul 2016UNIT 02 Aug 2016

49,500.000 0.001.010500Local1.353100
0.746804 0.00 13.86Base

18.76
14.79
20.01 50,058.52

36,995.43

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI0539F1 MAPLETREE GREATER CHINA COMM 28 Jul 2016REIT 02 Aug 2016

146,100.000 0.001.077300Local1.353100
0.796172 0.00 43.62Base

59.02
46.52
62.95 157,515.50

116,410.83

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

11,300.000 0.001.080400Local1.338150
0.807383 0.00 3.42Base

4.58
3.65
4.89 12,217.99

9,130.51
ACI0539F1 Total

63.60 67.840.00 169,733.49157,400.000 Local

0.00 47.04 50.17 125,541.34Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI06G9S3 SPH REIT 28 Jul 2016REIT 02 Aug 2016

63,000.000 0.000.968800Local1.353100
0.715986 0.00 16.92Base

22.89
18.05
24.42 61,081.71

45,142.05

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI08T2Y7 FRASERS HOSPITALITY TRUST 28 Jul 2016REIT 02 Aug 2016

45,100.000 0.000.785000Local1.353100
0.580149 0.00 9.81Base

13.28
10.47
14.17 35,430.95

26,185.02

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI0B5V31 KEPPEL DC REIT 28 Jul 2016REIT 02 Aug 2016

47,400.000 0.001.201400Local1.353100
0.887887 0.00 15.78Base

21.35
16.84
22.78 56,990.49

42,118.46

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3ACI0J8G75 K1 VENTURES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,600.000 0.000.880000Local1.353100 4.16 4.43 11,096.59
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0.650358 0.00 3.07Base 3.27 8,200.86

RIGHTS ISSUE (NON CASH) SGD/SG4ACI0NK3T9 CROESUS RETAIL TRUST UNIT 01 Aug 2016EXP 17AUG16 08 Aug 2016

2,189.000 0.000.000000Local1.340000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) SGD/SG401 Aug 2016

56,700.000 0.000.000000Local1.340000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) SGD/SG401 Aug 2016 CANCEL

-56,700.000 0.000.000000Local1.340000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0NK3T9 Total

0.00 0.000.00 0.002,189.000 Local

0.00 0.00 0.00 0.00Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B011YD901 CAPITALAND COMMERCIAL TRUST 28 Jul 2016REIT 02 Aug 2016

36,000.000 0.001.512600Local1.353100
1.117877 0.00 15.09Base

20.42
16.10
21.78 54,495.80

40,274.78

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,400.000 0.001.505000Local1.338150
1.124687 0.00 0.59Base

0.79
0.63
0.84 2,108.63

1,575.78
B011YD901 Total

21.21 22.620.00 56,604.4337,400.000 Local

0.00 15.68 16.73 41,850.56Base

CLSA SINGAPORE PTE LTD. SGD/SG3B01289907 SINGAPORE PRESS HOLDINGS LTD 01 Aug 2016COMMON STOCK 04 Aug 2016

68,000.000 0.003.794300Local1.341050
2.829350 0.00 72.14Base

96.75
76.95

103.20 258,212.35
192,544.91

MORGAN STANLEY AND CO. INTERNATIONA SGD/SG303 Aug 2016 05 Aug 2016

523.000 0.003.802200Local1.342350
2.832495 0.00 0.56Base

0.75
0.60
0.80 1,990.10

1,482.55
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B01289907 Total

97.50 104.000.00 260,202.4568,523.000 Local

0.00 72.70 77.55 194,027.46Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B01CK5909 MIDAS HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

80,000.000 0.000.253100Local1.353100
0.187052 0.00 5.61Base

7.59
5.99
8.10 20,263.69

14,975.75

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B01CLC903 NOBLE GROUP LTD 28 Jul 2016COMMON STOCK HKD.25 02 Aug 2016

291,393.000 0.000.167500Local1.353100
0.123790 0.00 13.52Base

18.30
14.43
19.52 48,846.15

36,099.44

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

6,000.000 0.000.162000Local1.338150
0.121063 0.00 0.27Base

0.36
0.29
0.39 972.75

726.94
B01CLC903 Total

18.66 19.910.00 49,818.90297,393.000 Local

0.00 13.79 14.72 36,826.38Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B02PY2901 SINGAPORE TELECOMMUNICATIONS 28 Jul 2016COMMON STOCK NPV 02 Aug 2016

113,702.000 0.004.282000Local1.353100
3.164585 0.00 134.93Base

182.58
143.93
194.75 487,249.29

360,098.51

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

5,400.000 0.004.090000Local1.338150
3.056459 0.00 6.19Base

8.28
6.61
8.84 22,103.12

16,517.67
B02PY2901 Total

190.86 203.590.00 509,352.41119,102.000 Local

0.00 141.12 150.54 376,616.18Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B04KJ9902 M1 LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,700.000 0.002.662600Local1.353100
1.967778 0.00 22.65Base

30.65
24.17
32.70 81,805.17

60,457.59
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CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

4,000.000 0.002.670000Local1.338150
1.995292 0.00 3.00Base

4.01
3.19
4.27 10,688.28

7,987.36
B04KJ9902 Total

34.66 36.970.00 92,493.4534,700.000 Local

0.00 25.65 27.36 68,444.95Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B04PZ7907 SUNTEC REIT 28 Jul 2016REIT 02 Aug 2016

114,800.000 0.001.724300Local1.353100
1.274333 0.00 54.86Base

74.23
58.52
79.18 198,103.05

146,406.81

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,600.000 0.001.690000Local1.338150
1.262938 0.00 0.75Base

1.01
0.81
1.08 2,706.09

2,022.26
B04PZ7907 Total

75.24 80.260.00 200,809.14116,400.000 Local

0.00 55.61 59.33 148,429.07Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B08X16905 SEMBCORP INDUSTRIES LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

700.000 0.002.830000Local1.338150
2.114860 0.00 0.55Base

0.74
0.59
0.79 1,982.53

1,481.55

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B0D6P4907 MAPLETREE LOGISTICS TRUST 20 28 Jul 2016REIT 02 Aug 2016

122,100.000 0.001.073900Local1.353100
0.793659 0.00 36.34Base

49.17
38.76
52.45 131,224.81

96,980.87

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

9,800.000 0.001.040000Local1.338150
0.777192 0.00 2.85Base

3.82
3.04
4.07 10,199.89

7,622.38
B0D6P4907 Total

52.99 56.520.00 141,424.70131,900.000 Local

0.00 39.19 41.80 104,603.25Base
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CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B0F9V2906 OVERSEA CHINESE BANKING CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

23,446.000 0.008.779400Local1.353100
6.488360 0.00 57.05Base

77.19
60.85
82.34 206,001.34

152,243.99

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

2,100.000 0.008.620000Local1.338150
6.441729 0.00 5.07Base

6.79
5.41
7.24 18,116.03

13,538.12
B0F9V2906 Total

83.98 89.580.00 224,117.3725,546.000 Local

0.00 62.12 66.26 165,782.11Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B0HZGR908 STARHILL GLOBAL REIT 28 Jul 2016REIT 02 Aug 2016

116,700.000 0.000.809200Local1.353100
0.598034 0.00 26.17Base

35.41
27.91
37.77 94,506.82

69,844.67

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

13,600.000 0.000.813500Local1.338150
0.607929 0.00 3.10Base

4.15
3.31
4.43 11,072.18

8,274.24
B0HZGR908 Total

39.56 42.200.00 105,579.00130,300.000 Local

0.00 29.27 31.22 78,118.91Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B0WCDT901 COSCO CORP SINGAPORE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

82,400.000 0.000.297600Local1.353100
0.219939 0.00 6.80Base

9.20
7.25
9.81 24,541.25

18,137.06

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B10SSL900 ASCOTT RESIDENCE TRUST 100 28 Jul 2016REIT 02 Aug 2016

81,400.000 0.001.145300Local1.353100
0.846427 0.00 25.84Base

34.96
27.56
37.29 93,299.67

68,952.53

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

7,900.000 0.001.132300Local1.338150
0.846168 0.00 2.50Base

3.35
2.68
3.58 8,952.10

6,689.91
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B10SSL900 Total

38.31 40.870.00 102,251.7789,300.000 Local

0.00 28.34 30.24 75,642.44Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B11HJT906 FRASERS COMMERCIAL TRUST 22 Jul 2016REIT 22 Jul 2016

107,000.000 0.001.345000Local1.356100
0.991815 0.00 0.00Base

0.00
0.00
0.00 143,915.00

106,124.18

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

9,000.000 0.001.335000Local1.338150
0.997646 0.00 3.37Base

4.51
3.59
4.80 12,024.31

8,985.77
B11HJT906 Total

4.51 4.800.00 155,939.31116,000.000 Local

0.00 3.37 3.59 115,109.95Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B12RQH901 KEPPEL REIT   1 28 Jul 2016REIT 02 Aug 2016

146,100.000 0.001.067200Local1.353100
0.788707 0.00 43.21Base

58.47
46.09
62.36 156,038.75

115,319.45

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

10,100.000 0.001.066200Local1.338150
0.796772 0.00 3.02Base

4.04
3.22
4.31 10,776.97

8,053.63
B12RQH901 Total

62.51 66.670.00 166,815.72156,200.000 Local

0.00 46.23 49.31 123,373.08Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B17KC6900 WILMAR INTERNATIONAL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

17,500.000 0.003.092300Local1.353100
2.285345 0.00 15.00Base

20.29
16.00
21.65 54,157.19

40,024.53

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

1,300.000 0.003.090000Local1.338150
2.309158 0.00 1.13Base

1.51
1.20
1.61 4,020.12

3,004.24
B17KC6900 Total
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21.80 23.260.00 58,177.3118,800.000 Local

0.00 16.13 17.20 43,028.77Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B17KMY908 YANLORD LAND GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

47,200.000 0.001.198200Local1.353100
0.885522 0.00 15.68Base

21.21
16.72
22.62 56,598.87

41,829.04

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B17NZ4904 FRASERS CENTREPOINT TRUST 28 Jul 2016REIT 02 Aug 2016

44,800.000 0.002.153600Local1.353100
1.591604 0.00 26.74Base

36.18
28.53
38.60 96,556.06

71,359.15

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

5,200.000 0.002.090000Local1.338150
1.561858 0.00 3.05Base

4.08
3.25
4.35 10,876.43

8,127.96
B17NZ4904 Total

40.26 42.950.00 107,432.4950,000.000 Local

0.00 29.79 31.78 79,487.11Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B18TLR904 CAMBRIDGE INDUSTRIAL TRUST 22 Jul 2016REIT 22 Jul 2016

141,100.000 0.000.570000Local1.356100
0.420323 0.00 0.00Base

0.00
0.00
0.00 80,427.00

59,307.57

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B192HG901 CDL HOSPITALITY TRUSTS 22 Jul 2016REIT 22 Jul 2016

208,300.000 0.001.490000Local1.356100
1.098739 0.00 0.00Base

0.00
0.00
0.00 310,367.00

228,867.34

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

7,100.000 0.001.465000Local1.338150
1.094795 0.00 2.91Base

3.90
3.11
4.16 10,409.56

7,779.07
B192HG901 Total

3.90 4.160.00 320,776.56215,400.000 Local

0.00 2.91 3.11 236,646.41Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B19ZPQ907 YOMA STRATEGIC HLDGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

Books Closed Prepared by State StreetPage 1212



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

91,300.000 0.000.590600Local1.353100
0.436479 0.00 14.94Base

20.22
15.93
21.56 53,963.56

39,881.43

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1CNDB906 STARHUB LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

47,700.000 0.003.927900Local1.353100
2.902890 0.00 51.93Base

70.26
55.38
74.94 187,506.03

138,575.15

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

400.000 0.003.950000Local1.338150
2.951836 0.00 0.44Base

0.59
0.47
0.63 1,581.22

1,181.65
B1CNDB906 Total

70.85 75.570.00 189,087.2548,100.000 Local

0.00 52.37 55.85 139,756.80Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1G16Z905 RIVERSTONE HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

24,700.000 0.000.904400Local1.353100
0.668391 0.00 6.19Base

8.38
6.61
8.94 22,356.00

16,522.06

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1HL3P905 CAPITALAND RETAIL CHINA TRUS 28 Jul 2016REIT 02 Aug 2016

44,600.000 0.001.541400Local1.353100
1.139162 0.00 19.05Base

25.78
20.32
27.50 68,799.72

50,846.00

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

8,000.000 0.001.495000Local1.338150
1.117214 0.00 3.36Base

4.49
3.58
4.79 11,969.28

8,944.65
B1HL3P905 Total

30.27 32.290.00 80,769.0052,600.000 Local

0.00 22.41 23.90 59,790.65Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1L0H7901 FIRST REAL ESTATE INVT TRUST 28 Jul 2016REIT 02 Aug 2016

41,200.000 0.001.275400Local1.353100
0.942576 0.00 14.56Base

19.70
15.53
21.02 52,587.20

38,864.24

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1QNF4905 INDOFOOD AGRI RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

Books Closed Prepared by State StreetPage 1213



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

28,400.000 0.000.462600Local1.353100
0.341882 0.00 3.64Base

4.93
3.89
5.26 13,148.03

9,716.97

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1VQ5C905 KEPPEL CORP LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

1,000.000 0.005.290000Local1.338150
3.953219 0.00 1.48Base

1.98
1.58
2.12 5,294.10

3,956.28

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B1VT03904 YANGZIJIANG SHIPBUILDING 02 Aug 2016COMMON STOCK 05 Aug 2016

1,300.000 0.000.880000Local1.338150
0.657624 0.00 0.32Base

0.43
0.34
0.46 1,144.89

855.58

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B23DMQ903 ASCENDAS INDIA TRUST 28 Jul 2016UNIT 02 Aug 2016

60,400.000 0.001.013700Local1.353100
0.749169 0.00 16.97Base

22.96
18.10
24.49 61,274.93

45,284.85

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B23WXW906 PARKWAYLIFE REAL ESTATE 28 Jul 2016REIT 02 Aug 2016

29,600.000 0.002.550800Local1.353100
1.885153 0.00 20.92Base

28.31
22.32
30.20 75,562.19

55,843.76

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

4,000.000 0.002.507800Local1.338150
1.874080 0.00 2.81Base

3.76
3.00
4.01 10,038.97

7,502.13
B23WXW906 Total

32.07 34.210.00 85,601.1633,600.000 Local

0.00 23.73 25.32 63,345.89Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B28SYT906 ARA ASSET MANAGEMENT 28 Jul 2016COMMON STOCK 02 Aug 2016

48,500.000 0.001.320300Local1.353100
0.975759 0.00 17.74Base

24.01
18.93
25.61 64,084.17

47,361.00

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

7,400.000 0.001.319100Local1.338150
0.985764 0.00 2.74Base

3.66
2.91
3.90 9,768.90

7,300.30
B28SYT906 Total
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27.67 29.510.00 73,853.0755,900.000 Local

0.00 20.48 21.84 54,661.30Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B2927P900 FIRST RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

45,200.000 0.001.604600Local1.353100
1.185869 0.00 20.10Base

27.20
21.44
29.01 72,584.13

53,642.84

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

5,400.000 0.001.633300Local1.338150
1.220566 0.00 2.47Base

3.31
2.64
3.53 8,826.66

6,596.17
B2927P900 Total

30.51 32.540.00 81,410.7950,600.000 Local

0.00 22.57 24.08 60,239.01Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B296MJ908 LIPPO MALLS INDONESIA RETAIL 22 Jul 2016REIT 22 Jul 2016

524,200.000 0.000.360000Local1.356100
0.265467 0.00 0.00Base

0.00
0.00
0.00 188,712.00

139,157.88

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B4KJWS902 GLOBAL LOGISTIC PROPERTIES L 02 Aug 2016COMMON STOCK 05 Aug 2016

1,800.000 0.001.955000Local1.338150
1.460972 0.00 0.99Base

1.32
1.05
1.40 3,521.72

2,631.78

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B521L4903 CACHE LOGISTICS TRUST 28 Jul 2016REIT 02 Aug 2016

70,100.000 0.000.873700Local1.353100
0.645702 0.00 16.98Base

22.97
18.11
24.50 61,293.84

45,298.82

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B58DLN909 AIMS AMP CAPITAL INDUSTRIAL 22 Jul 2016REIT 22 Jul 2016

60,000.000 0.001.465000Local1.356100
1.080304 0.00 0.00Base

0.00
0.00
0.00 87,900.00

64,818.23

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B61ZCY901 SABANA SHARIAH COMP IND REIT 28 Jul 2016REIT 02 Aug 2016

49,300.000 0.000.530700Local1.353100
0.392210 0.00 7.25Base

9.81
7.73

10.46 26,183.78
19,350.96
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CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B657MH905 SHENG SIONG GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

43,800.000 0.000.989600Local1.353100
0.731358 0.00 12.01Base

16.25
12.82
17.34 43,378.07

32,058.29

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B6SWYL903 CROESUS RETAIL TRUST 28 Jul 2016UNIT 02 Aug 2016

56,700.000 0.000.848600Local1.353100
0.627152 0.00 13.33Base

18.04
14.23
19.25 48,152.91

35,587.10

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B6VG8G904 ASIAN PAY TELEVISION TRUST 28 Jul 2016UNIT 02 Aug 2016

107,300.000 0.000.551800Local1.353100
0.407804 0.00 16.41Base

22.20
17.50
23.68 59,254.02

43,791.31

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B7WJ18900 BUMITAMA AGRI LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

28,400.000 0.000.710100Local1.353100
0.524795 0.00 5.59Base

7.56
5.96
8.06 20,182.46

14,915.72

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B88Z15905 ASCENDAS HOSPITALITY TR  20 28 Jul 2016REIT 02 Aug 2016

59,200.000 0.000.741500Local1.353100
0.548001 0.00 12.16Base

16.46
12.98
17.56 43,930.82

32,466.79

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3B8GM57907 FAR EAST HOSPITALITY TRUST 28 Jul 2016REIT 02 Aug 2016

65,900.000 0.000.640000Local1.353100
0.472988 0.00 11.69Base

15.82
12.47
16.87 42,208.69

31,194.07

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BCF51C909 OUE HOSPITALITY TRUST 28 Jul 2016REIT 02 Aug 2016

80,400.000 0.000.727100Local1.353100
0.537359 0.00 16.20Base

21.92
17.28
23.38 58,504.14

43,237.11

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BCZSZV908 SOILBUILD BUSINESS SPACE REI 28 Jul 2016REIT 02 Aug 2016

54,000.000 0.000.674500Local1.353100
0.498485 0.00 10.10Base

13.66
10.77
14.57 36,451.23

26,939.05

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BD3CFT903 RAFFLES MEDICAL GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

70,500.000 0.001.577000Local1.353100 41.69 44.47 111,264.66
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1.165472 0.00 30.81Base 32.87 82,229.44

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG302 Aug 2016 05 Aug 2016

8,200.000 0.001.564500Local1.338150
1.169151 0.00 3.59Base

4.81
3.83
5.13 12,838.84

9,594.47
BD3CFT903 Total

46.50 49.600.00 124,103.5078,700.000 Local

0.00 34.40 36.70 91,823.91Base

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BLT1XZ907 PACC OFFSHORE SERVICES HOLDI 28 Jul 2016COMMON STOCK 02 Aug 2016

30,000.000 0.000.353900Local1.353100
0.261548 0.00 2.94Base

3.98
3.14
4.25 10,625.23

7,852.51

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BP8YH7909 ACCORDIA GOLF TRUST 28 Jul 2016UNIT 02 Aug 2016

58,200.000 0.000.679300Local1.353100
0.502032 0.00 10.96Base

14.83
11.69
15.82 39,565.91

29,240.94

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BPYD72908 JAPFA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,100.000 0.000.788100Local1.353100
0.582440 0.00 4.61Base

6.24
4.91
6.65 16,641.80

12,299.02

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BRKCY1903 PERENNIAL REAL ESTATE HOLDIN 28 Jul 2016COMMON STOCK 02 Aug 2016

41,600.000 0.000.905800Local1.353100
0.669426 0.00 10.44Base

14.13
11.14
15.08 37,710.49

27,869.70

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BYSPN3909 SIIC ENVIRONMENT HOLDINGS LT 28 Jul 2016COMMON STOCK 02 Aug 2016

71,800.000 0.000.593800Local1.353100
0.438844 0.00 11.82Base

15.99
12.61
17.06 42,667.89

31,533.43

CREDIT SUISSE SECURITIES (EUROPE) L SGD/SG3BZ027D903 GL LTD 28 Jul 2016COMMON STOCK USD.2 02 Aug 2016

39,600.000 0.000.804500Local1.353100
0.594561 0.00 8.83Base

11.95
9.42

12.74 31,882.89
23,562.85
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0.006,418,947.000 Local
0.00Base

2,637.20
1,950.82

2,813.02
2,080.94

8,582,220.82
6,345,099.05

SINGAPORE DOLLAR Total

SWEDISH KRONA

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1409343001 B+B TOOLS AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK2.0 01 Aug 2016

2,003.000 0.00167.481800Local8.644150
19.375161 0.00 14.55Base

125.80
0.00
0.00 335,591.85

38,823.00

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 0.0102 Aug 2016

29.000 0.00166.500000Local8.533400
19.511566 0.00 0.21Base

1.81
0.00
0.00 4,830.31

566.05
409343001 Total

127.61 0.000.00 340,422.162,032.000 Local

0.00 14.76 0.00 39,389.05Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1415265909 BURE EQUITY AB 28 Jul 2016COMMON STOCK SEK6.6 01 Aug 2016

1,167.000 0.0087.390100Local8.644150
10.109739 0.00 4.42Base

38.24
0.00
0.00 102,022.49

11,802.49

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,066.000 0.0087.880300Local8.533400
10.298392 0.00 7.98Base

68.09
0.00
0.00 181,628.79

21,284.46

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

197.000 0.0089.876900Local8.579400
10.475896 0.00 0.77Base

6.64
0.00
0.00 17,712.39

2,064.53

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

486.000 0.0088.450200Local8.520350
10.381052 0.00 1.89Base

16.12
0.00
0.00 43,002.92

5,047.08

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

172.000 0.0088.450174Local8.520350
10.381049 0.00 0.67Base

5.71
0.00
0.00 15,219.14

1,786.21
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415265909 Total

134.80 0.000.00 359,585.734,088.000 Local

0.00 15.73 0.00 41,984.77Base

INSTINET U.K. LTD SEK/SE1440759900 HALDEX AB 28 Jul 2016COMMON STOCK SEK5.0 01 Aug 2016

3,438.000 0.00103.781600Local8.644150
12.005992 0.00 12.38Base

107.04
0.00
0.00 356,908.18

41,288.99

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1440776904 PEAB AB 28 Jul 2016COMMON STOCK SEK5.35 01 Aug 2016

6,970.000 0.0069.171300Local8.644150
8.002094 0.00 20.92Base

180.80
0.00
0.00 482,304.76

55,795.51

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

8,155.000 0.0068.739700Local8.533400
8.055371 0.00 24.63Base

210.21
0.00
0.00 560,782.46

65,716.18

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,156.000 0.0067.367500Local8.520350
7.906659 0.00 3.43Base

29.20
0.00
0.00 77,906.03

9,143.52
440776904 Total

420.21 0.000.00 1,120,993.2516,281.000 Local

0.00 48.98 0.00 130,655.21Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1440875904 AVANZA BANK HOLDING AB 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016

750.000 0.00301.822000Local8.644150
34.916331 0.00 9.82Base

84.89
0.00
0.00 226,451.39

26,197.07

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,162.000 0.00305.689800Local8.533400
35.822744 0.00 15.61Base

133.20
0.00
0.00 355,344.75

41,641.64

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

228.000 0.00299.011000Local8.520350
35.093746 0.00 3.00Base

25.57
0.00
0.00 68,200.08

8,004.38
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440875904 Total

243.66 0.000.00 649,996.222,140.000 Local

0.00 28.43 0.00 75,843.09Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1444913008 HUFVUDSTADEN AB A SHS 22 Jul 2016COMMON STOCK SEK5.0 22 Jul 2016

44,147.000 0.00139.000000Local8.595750
16.170782 0.00 0.00Base

0.00
0.00
0.00 6,136,433.00

713,891.52

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

447.000 0.00144.362900Local8.520350
16.943306 0.00 2.84Base

24.20
0.00
0.00 64,554.42

7,576.50
444913008 Total

24.20 0.000.00 6,200,987.4244,594.000 Local

0.00 2.84 0.00 721,468.02Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1453800005 LUNDBERGS AB B SHS 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

3,099.000 0.00513.473100Local8.644150
59.401225 0.00 69.03Base

596.72
0.00
0.00 1,591,849.86

184,153.43

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0204 Aug 2016

146.000 0.00510.297900Local8.520350
59.891659 0.00 3.28Base

27.94
0.00
0.00 74,531.43

8,747.46
453800005 Total

624.66 0.000.00 1,666,381.293,245.000 Local

0.00 72.31 0.00 192,900.89Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1458971900 NOLATO AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

579.000 0.00228.155400Local8.644150
26.394197 0.00 5.73Base

49.54
0.00
0.00 132,151.52

15,287.97

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

888.000 0.00228.770800Local8.533400
26.808869 0.00 8.93Base

76.18
0.00
0.00 203,224.65

23,815.20
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CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

76.000 0.00231.470400Local8.579400
26.979789 0.00 0.77Base

6.60
0.00
0.00 17,598.35

2,051.23

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

85.000 0.00230.500000Local8.520350
27.052879 0.00 0.86Base

7.35
0.00
0.00 19,599.85

2,300.36
458971900 Total

139.67 0.000.00 372,574.371,628.000 Local

0.00 16.29 0.00 43,454.76Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1464574003 NCC AB B SHS 22 Jul 2016COMMON STOCK SEK8.0 22 Jul 2016

25,117.000 0.00201.800000Local8.595750
23.476718 0.00 0.00Base

0.00
0.00
0.00 5,068,610.60

589,664.73

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

488.000 0.00204.133791Local8.520350
23.958381 0.00 4.38Base

37.36
0.00
0.00 99,654.65

11,696.07
464574003 Total

37.36 0.000.00 5,168,265.2525,605.000 Local

0.00 4.38 0.00 601,360.80Base

INSTINET U.K. LTD SEK/SE1481334902 SKANDINAVISKA ENSKILDA BAN A 28 Jul 2016COMMON STOCK SEK10.0 01 Aug 2016

12,894.000 0.0075.495300Local8.644150
8.733687 0.00 33.78Base

292.03
0.00
0.00 973,728.43

112,645.94

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,035.000 0.0073.268500Local8.520350
8.599236 0.00 3.34Base

28.44
0.00
0.00 75,861.34

8,903.55
481334902 Total

320.47 0.000.00 1,049,589.7713,929.000 Local

0.00 37.12 0.00 121,549.49Base
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INSTINET U.K. LTD SEK/SE1484652904 SWEDBANK AB   A SHARES 28 Jul 2016 0.01COMMON STOCK SEK22.0 01 Aug 2016

8,823.000 0.00179.884200Local8.644150
20.809935 0.00 55.08Base

476.14
0.00
0.00 1,587,594.44

183,661.14

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

617.000 0.00180.176300Local8.520350
21.146584 0.00 4.89Base

41.69
0.00
0.00 111,210.47

13,052.34
484652904 Total

517.83 0.000.00 1,698,804.919,440.000 Local

0.00 59.97 0.00 196,713.48Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1490238003 TRELLEBORG AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK25. 01 Aug 2016

19,911.000 0.00156.567900Local8.644150
18.112585 0.00 135.24Base

1,169.03
0.00
0.00 3,118,592.49

360,774.92

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

1,311.000 0.00152.446500Local8.520350
17.892047 0.00 8.80Base

74.95
0.00
0.00 199,932.31

23,465.27
490238003 Total

1,243.98 0.000.00 3,318,524.8021,222.000 Local

0.00 144.04 0.00 384,240.19Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1503606907 HOLMEN AB B SHARES 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,040.000 0.00289.920800Local8.644150
33.539538 0.00 38.24Base

330.51
0.00
0.00 881,689.74

101,998.43

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 0.0102 Aug 2016

1,037.000 0.00288.930200Local8.533400
33.858743 0.00 13.17Base

112.36
0.00
0.00 299,732.98

35,124.68

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

224.000 0.00286.750900Local8.520350
33.654826 0.00 2.83Base

24.09
0.00
0.00 64,256.29

7,541.51
503606907 Total
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466.96 0.000.00 1,245,679.014,301.000 Local

0.00 54.24 0.00 144,664.62Base

INSTINET U.K. LTD SEK/SE1504856907 SWEDISH MATCH AB 28 Jul 2016 0.01COMMON STOCK SEK1.98 01 Aug 2016

3,408.000 0.00308.547000Local8.644150
35.694313 0.00 36.49Base

315.46
0.00
0.00 1,051,843.64

121,682.71

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

134.000 0.00309.877164Local8.520350
36.369065 0.00 1.83Base

15.57
0.00
0.00 41,539.11

4,875.28
504856907 Total

331.03 0.000.00 1,093,382.753,542.000 Local

0.00 38.32 0.00 126,557.99Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1508170909 INDUST + FINANCIAL SYSTEM B 28 Jul 2016 0.02COMMON STOCK SEK20.0 01 Aug 2016

18.000 0.00368.000000Local8.644150
42.572144 0.00 0.29Base

2.48
0.00
0.00 6,626.48

766.59

INVESTMENT TECHNOLOGY GROUP LTD SEK/SE129 Jul 2016 02 Aug 2016

400.000 0.00368.750000Local8.533400
43.212553 0.00 1.73Base

14.75
0.00
0.00 147,514.75

17,286.75
508170909 Total

17.23 0.000.00 154,141.23418.000 Local

0.00 2.02 0.00 18,053.34Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1526284906 MYCRONIC AB 28 Jul 2016COMMON STOCK 01 Aug 2016

5,159.000 0.0098.167300Local8.644150
11.356501 0.00 21.97Base

189.92
0.00
0.00 506,635.02

58,610.16

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

424.000 0.00102.226400Local8.520350
11.997911 0.00 1.91Base

16.25
0.00
0.00 43,360.24

5,089.02
526284906 Total

206.17 0.000.00 549,995.265,583.000 Local
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0.00 23.88 0.00 63,699.18Base

INSTINET U.K. LTD SEK/SE1538003906 NORDEA BANK AB 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

31,383.000 0.0075.898400Local8.644150
8.780320 0.00 82.67Base

714.58
0.00
0.00 2,382,634.07

275,635.44

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

2,070.000 0.0075.091600Local8.520350
8.813206 0.00 6.84Base

58.29
0.00
0.00 155,497.90

18,250.18
538003906 Total

772.87 0.000.00 2,538,131.9733,453.000 Local

0.00 89.51 0.00 293,885.62Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1546955907 SAAB AB B 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,273.000 0.00293.522500Local8.644150
33.956202 0.00 67.14Base

580.40
0.00
0.00 1,548,324.54

179,118.19

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

368.000 0.00284.907100Local8.520350
33.438427 0.00 4.61Base

39.32
0.00
0.00 104,885.13

12,309.96
546955907 Total

619.72 0.000.00 1,653,209.675,641.000 Local

0.00 71.75 0.00 191,428.15Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1547312900 BIOGAIA AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

76.000 0.00242.171100Local8.644150
28.015606 0.00 0.80Base

6.90
0.00
0.00 18,411.90

2,129.98

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

713.000 0.00245.600300Local8.533400
28.781060 0.00 7.70Base

65.67
0.00
0.00 175,178.68

20,528.59

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

36.000 0.00245.750000Local8.579400
28.644194 0.00 0.39Base

3.32
0.00
0.00 8,850.32

1,031.58
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

326.000 0.00244.648800Local8.520350
28.713468 0.00 3.51Base

29.91
0.00
0.00 79,785.42

9,364.10
547312900 Total

105.80 0.000.00 282,226.321,151.000 Local

0.00 12.40 0.00 33,054.25Base

INSTINET U.K. LTD SEK/SE1555404904 SECURITAS AB B SHS 28 Jul 2016COMMON STOCK SEK1. 01 Aug 2016

3,912.000 0.00140.901100Local8.644150
16.300168 0.00 19.13Base

165.36
0.00
0.00 551,370.46

63,785.39

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

213.000 0.00140.849300Local8.520350
16.530929 0.00 1.32Base

11.25
0.00
0.00 30,012.15

3,522.41
555404904 Total

176.61 0.000.00 581,382.614,125.000 Local

0.00 20.45 0.00 67,307.80Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1567959903 INVESTOR AB B SHS 02 Aug 2016 0.01COMMON STOCK SEK6.25 04 Aug 2016

310.000 0.00288.502900Local8.520350
33.860452 0.00 3.94Base

33.54
0.00
0.00 89,469.44

10,500.68

INSTINET U.K. LTD SEK/SE1568743900 HENNES + MAURITZ AB B SHS 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

9,354.000 0.00258.094300Local8.644150
29.857684 0.00 83.79Base

724.26
0.00
0.00 2,414,938.34

279,372.56

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

647.000 0.00254.896692Local8.520350
29.916223 0.00 7.26Base

61.84
0.00
0.00 164,980.00

19,363.05
568743900 Total

786.10 0.000.00 2,579,918.3410,001.000 Local

0.00 91.05 0.00 298,735.61Base
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1569253909 NORDNET AB  B SHARES 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

2,559.000 0.0028.744600Local8.644150
3.325324 0.00 3.19Base

27.58
0.00
0.00 73,585.01

8,512.69

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

3,151.000 0.0028.571300Local8.533400
3.348173 0.00 3.96Base

33.76
0.00
0.00 90,061.93

10,554.05

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

580.000 0.0028.148200Local8.579400
3.280905 0.00 0.71Base

6.12
0.00
0.00 16,332.08

1,903.64
569253909 Total

67.46 0.000.00 179,979.026,290.000 Local

0.00 7.86 0.00 20,970.38Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1595937905 ERICSSON LM B SHS 28 Jul 2016COMMON STOCK SEK5.0 01 Aug 2016

241,413.000 0.0063.729200Local8.644150
7.372524 0.00 667.43Base

5,769.40
0.00
0.00 15,390,826.76

1,780,490.48

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

2,074.000 0.0062.251800Local8.520350
7.306249 0.00 5.68Base

48.42
0.00
0.00 129,158.65

15,158.84
595937905 Total

5,817.82 0.000.00 15,519,985.41243,487.000 Local

0.00 673.11 0.00 1,795,649.32Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1597838903 TELIA CO AB 02 Aug 2016COMMON STOCK SEK3.2 04 Aug 2016

1,770.000 0.0038.847100Local8.520350
4.559331 0.00 3.03Base

25.78
0.00
0.00 68,785.15

8,073.04

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1712957901 SAS AB 28 Jul 2016COMMON STOCK 01 Aug 2016

6,115.000 0.0016.921500Local8.644150
1.957567 0.00 4.49Base

38.80
0.00
0.00 103,513.77

11,975.01
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1714209905 SKANSKA AB B SHS 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

232.000 0.00179.224100Local8.520350
21.034828 0.00 1.83Base

15.59
0.00
0.00 41,595.58

4,881.91

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1715018909 VITROLIFE AB 28 Jul 2016 0.02COMMON STOCK SEK1.02 01 Aug 2016

1,061.000 0.00474.331300Local8.644150
54.873099 0.00 21.83Base

188.72
0.00
0.00 503,454.23

58,242.19

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0204 Aug 2016

85.000 0.00480.770600Local8.520350
56.426156 0.00 1.80Base

15.32
0.00
0.00 40,880.82

4,798.02
715018909 Total

204.04 0.000.00 544,335.051,146.000 Local

0.00 23.63 0.00 63,040.21Base

INSTINET U.K. LTD SEK/SE1718762909 LUNDIN PETROLEUM AB 28 Jul 2016COMMON STOCK SEK.01 01 Aug 2016

3,927.000 0.00143.695300Local8.644150
16.623416 0.00 19.58Base

169.29
0.00
0.00 564,460.73

65,299.74

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

127.000 0.00141.000000Local8.520350
16.548616 0.00 0.79Base

6.72
0.00
0.00 17,913.72

2,102.46
718762909 Total

176.01 0.000.00 582,374.454,054.000 Local

0.00 20.37 0.00 67,402.20Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1724037908 BILLERUDKORSNAS AB 22 Jul 2016COMMON STOCK SEK7.38 22 Jul 2016

51,959.000 0.00146.200000Local8.595750
17.008405 0.00 0.00Base

0.00
0.00
0.00 7,596,405.80

883,739.73

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

929.000 0.00145.872500Local8.520350
17.120482 0.00 5.96Base

50.82
0.00
0.00 135,566.37

15,910.89
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724037908 Total

50.82 0.000.00 7,731,972.1752,888.000 Local

0.00 5.96 0.00 899,650.62Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1733268908 ALFA LAVAL AB 02 Aug 2016 0.01COMMON STOCK SEK2.84 04 Aug 2016

200.000 0.00132.595300Local8.520350
15.562189 0.00 1.17Base

9.94
0.00
0.00 26,529.00

3,113.60

ASSET TRANSFER AT MARKET NON CASH SEK/SE1737143909 INTRUM JUSTITIA AB 22 Jul 2016COMMON STOCK SEK.02 22 Jul 2016

29,831.000 0.00268.200000Local8.595750
31.201466 0.00 0.00Base

0.00
0.00
0.00 8,000,674.20

930,770.93

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

383.000 0.00270.959300Local8.520350
31.801428 0.00 4.57Base

38.92
0.00
0.00 103,816.33

12,184.51
737143909 Total

38.92 0.000.00 8,104,490.5330,214.000 Local

0.00 4.57 0.00 942,955.44Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1759123904 RAYSEARCH LABORATORIES AB 28 Jul 2016 0.01COMMON STOCK SEK.5 01 Aug 2016

326.000 0.00136.960100Local8.644150
15.844253 0.00 1.94Base

16.74
0.00
0.00 44,665.73

5,167.16

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,340.000 0.00138.636600Local8.533400
16.246350 0.00 8.16Base

69.66
0.00
0.00 185,842.70

21,778.27
759123904 Total

86.40 0.000.00 230,508.431,666.000 Local

0.00 10.10 0.00 26,945.43Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1769835901 GETINGE AB B SHS 02 Aug 2016 0.01COMMON STOCK SEK.5 04 Aug 2016

136.000 0.00173.702600Local8.520350
20.386792 0.00 1.04Base

8.86
0.00
0.00 23,632.41

2,773.64
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI07G7Z8 D CARNEGIE + CO AB 28 Jul 2016 1COMMON STOCK SEK.16 02 Aug 2016

3,144.000 0.00107.573700Local8.644150
12.444682 0.00 14.67Base

126.83
0.00
0.00 338,338.54

39,140.75

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI09H8S9 INWIDO AB 28 Jul 2016COMMON STOCK SEK4.0 01 Aug 2016

4,083.000 0.00107.891700Local8.644150
12.481470 0.00 19.11Base

165.20
0.00
0.00 440,687.01

50,980.95

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 02 Aug 2016

671.000 0.00106.840500Local8.533400
12.520273 0.00 3.15Base

26.88
0.00
0.00 71,716.86

8,404.25

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

534.000 0.00105.803800Local8.520350
12.417776 0.00 2.49Base

21.19
0.00
0.00 56,520.42

6,633.58
ACI09H8S9 Total

213.27 0.000.00 568,924.295,288.000 Local

0.00 24.75 0.00 66,018.78Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0C7SS5 AXFOOD AB 22 Jul 2016COMMON STOCK SEK5.0 22 Jul 2016

45,841.000 0.00154.000000Local8.595750
17.915831 0.00 0.00Base

0.00
0.00
0.00 7,059,514.00

821,279.59

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

399.000 0.00154.723800Local8.520350
18.159324 0.00 2.72Base

23.15
0.00
0.00 61,757.95

7,248.29
ACI0C7SS5 Total

23.15 0.000.00 7,121,271.9546,240.000 Local

0.00 2.72 0.00 828,527.88Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0CKJP2 WALLENSTAM AB B SHS 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

5,545.000 0.0073.045300Local8.644150
8.450258 0.00 17.57Base

151.89
0.00
0.00 405,188.08

46,874.25
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JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

9,425.000 0.0074.139900Local8.533400
8.688202 0.00 30.71Base

262.04
0.00
0.00 699,030.60

81,917.01

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,072.000 0.0074.424400Local8.520350
8.734899 0.00 3.51Base

29.92
0.00
0.00 79,812.88

9,367.32
ACI0CKJP2 Total

443.85 0.000.00 1,184,031.5616,042.000 Local

0.00 51.79 0.00 138,158.58Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0CM5K4 HEMFOSA FASTIGHETER AB 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

6,024.000 0.0090.672300Local8.644150
10.489441 0.00 23.70Base

204.83
0.00
0.00 546,414.77

63,212.09

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

4,925.000 0.0091.919600Local8.533400
10.771744 0.00 19.89Base

169.76
0.00
0.00 452,873.79

53,070.73

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

995.000 0.0090.580200Local8.520350
10.631042 0.00 3.97Base

33.80
0.00
0.00 90,161.10

10,581.85
ACI0CM5K4 Total

408.39 0.000.00 1,089,449.6611,944.000 Local

0.00 47.56 0.00 126,864.67Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CP3Y9 BILIA AB A SHS 22 Jul 2016COMMON STOCK SEK10.0 22 Jul 2016

36,732.000 0.00213.000000Local8.595750
24.779688 0.00 0.00Base

0.00
0.00
0.00 7,823,916.00

910,207.49

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

326.000 0.00215.697900Local8.520350
25.315615 0.00 3.09Base

26.37
0.00
0.00 70,343.89

8,255.99
ACI0CP3Y9 Total
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26.37 0.000.00 7,894,259.8937,058.000 Local

0.00 3.09 0.00 918,463.48Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0CPKM6 TETHYS OIL AB 28 Jul 2016COMMON STOCK SEK.17 01 Aug 2016

1,053.000 0.0056.594300Local8.644150
6.547121 0.00 2.59Base

22.35
0.00
0.00 59,616.15

6,896.70

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

1,322.000 0.0055.975600Local8.533400
6.559589 0.00 3.25Base

27.75
0.00
0.00 74,027.49

8,675.03

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

252.000 0.0056.869484Local8.579400
6.628609 0.00 0.63Base

5.37
0.00
0.00 14,336.48

1,671.04
ACI0CPKM6 Total

55.47 0.000.00 147,980.122,627.000 Local

0.00 6.47 0.00 17,242.77Base

INSTINET U.K. LTD SEK/SE1ACI0CQYQ0 ASSA ABLOY AB B 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

7,488.000 0.00187.737600Local8.644150
21.718457 0.00 48.79Base

421.73
0.00
0.00 1,406,200.88

162,676.59

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

683.000 0.00184.674800Local8.520350
21.674556 0.00 5.55Base

47.30
0.00
0.00 126,180.19

14,809.27
ACI0CQYQ0 Total

469.03 0.000.00 1,532,381.078,171.000 Local

0.00 54.34 0.00 177,485.86Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0CSDW6 NOBINA AB 28 Jul 2016COMMON STOCK SEK.36 01 Aug 2016

5,390.000 0.0048.025000Local8.644150
5.555780 0.00 11.23Base

97.07
0.00
0.00 258,951.82

29,956.89

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 02 Aug 2016
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1,938.000 0.0047.223798Local8.533400
5.533996 0.00 4.02Base

34.32
0.00
0.00 91,554.04

10,728.91
ACI0CSDW6 Total

131.39 0.000.00 350,505.867,328.000 Local

0.00 15.25 0.00 40,685.80Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0J3KZ9 DOMETIC GROUP AB 28 Jul 2016COMMON STOCK 01 Aug 2016

5,821.000 0.0060.697200Local8.644150
7.021766 0.00 15.33Base

132.49
0.00
0.00 353,450.89

40,889.03

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

5,010.000 0.0059.876100Local8.533400
7.016676 0.00 13.18Base

112.49
0.00
0.00 300,091.75

35,166.73

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

910.000 0.0059.758400Local8.520350
7.013609 0.00 2.39Base

20.39
0.00
0.00 54,400.53

6,384.78
ACI0J3KZ9 Total

265.37 0.000.00 707,943.1711,741.000 Local

0.00 30.90 0.00 82,440.54Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0JS466 UNIBET GROUP PLC SDR 22 Jul 2016SDR GBP.005 22 Jul 2016

66,427.000 0.0087.300000Local8.595750
10.156182 0.00 0.00Base

0.00
0.00
0.00 5,799,077.10

674,644.69

CITIGROUP GLOBAL MARKETS LIMITED SEK/EUR02 Aug 2016 04 Aug 2016

1,287.000 0.0087.327900Local8.520350
10.249332 0.00 4.95Base

42.15
0.00
0.00 112,433.16

13,195.84
ACI0JS466 Total

42.15 0.000.00 5,911,510.2667,714.000 Local

0.00 4.95 0.00 687,840.53Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0M8TM4 NETENT AB 28 Jul 2016COMMON STOCK SEK.03 01 Aug 2016

12,691.000 0.0074.103300Local8.644150 352.67 0.00 940,797.65
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8.572653 0.00 40.80Base 0.00 108,836.34

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 02 Aug 2016

1,661.000 0.0073.318597Local8.533400
8.591956 0.00 5.35Base

45.67
0.00
0.00 121,827.86

14,276.59

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,204.000 0.0071.836600Local8.520350
8.431179 0.00 3.81Base

32.43
0.00
0.00 86,523.70

10,154.95
ACI0M8TM4 Total

430.77 0.000.00 1,149,149.2115,556.000 Local

0.00 49.96 0.00 133,267.88Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0MDN56 NIBE INDUSTRIER AB B SHS 28 Jul 2016COMMON STOCK SEK.156 01 Aug 2016

27,102.000 0.0073.785100Local8.644150
8.535842 0.00 86.75Base

749.90
0.00
0.00 2,000,473.68

231,425.15

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,842.000 0.0072.923400Local8.520350
8.558733 0.00 5.91Base

50.37
0.00
0.00 134,375.27

15,771.10
ACI0MDN56 Total

800.27 0.000.00 2,134,848.9528,944.000 Local

0.00 92.66 0.00 247,196.25Base

INSTINET U.K. LTD SEK/SE1ACI0MMQJ3 KINNEVIK AB   B 28 Jul 2016 0.01COMMON STOCK SEK.1 01 Aug 2016

373.000 0.00218.893800Local8.644150
25.322767 0.00 2.83Base

24.49
0.00
0.00 81,671.88

9,448.23

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

160.000 0.00212.628100Local8.520350
24.955325 0.00 1.50Base

12.76
0.00
0.00 34,033.26

3,994.35
ACI0MMQJ3 Total

37.25 0.000.00 115,705.14533.000 Local

0.00 4.33 0.00 13,442.58Base
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INSTINET U.K. LTD SEK/SE1ACI0MPV92 FINGERPRINT CARDS AB B 28 Jul 2016COMMON STOCK SEK.04 01 Aug 2016

25,511.000 0.0099.945300Local8.644150
11.562189 0.00 88.49Base

764.91
0.00
0.00 2,550,469.46

295,051.50

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,691.000 0.0097.239600Local8.520350
11.412630 0.00 7.24Base

61.66
0.00
0.00 164,493.82

19,305.99
ACI0MPV92 Total

826.57 0.000.00 2,714,963.2827,202.000 Local

0.00 95.73 0.00 314,357.49Base

INSTINET U.K. LTD SEK/SE1B00L2M903 MILLICOM INTL CELLULAR SDR 28 Jul 2016 0.02SDR USD1.5 01 Aug 2016

771.000 0.00453.473400Local8.644150
52.460149 0.00 12.13Base

104.89
0.00
0.00 349,732.88

40,458.91

CITIGROUP GLOBAL MARKETS LIMITED SEK/EUR02 Aug 2016 4 0.0208 Aug 2016

45.000 0.00451.026700Local8.520350
52.935232 0.00 0.89Base

7.61
0.00
0.00 20,303.81

2,382.98
B00L2M903 Total

112.50 0.000.00 370,036.69816.000 Local

0.00 13.02 0.00 42,841.89Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B010FR903 GUNNEBO AB 28 Jul 2016COMMON STOCK SEK5.0 01 Aug 2016

256.000 0.0040.300000Local8.644150
4.662113 0.00 0.45Base

3.87
0.00
0.00 10,320.67

1,193.95

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,220.000 0.0040.938400Local8.533400
4.797431 0.00 3.99Base

34.08
0.00
0.00 90,917.33

10,654.29

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

115.000 0.0040.611700Local8.579400
4.733629 0.00 0.20Base

1.75
0.00
0.00 4,672.10

544.57
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

409.000 0.0040.253790Local8.520350
4.724429 0.00 0.72Base

6.17
0.00
0.00 16,469.97

1,933.02
B010FR903 Total

45.87 0.000.00 122,380.073,000.000 Local

0.00 5.36 0.00 14,325.83Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B033YF900 CLAS OHLSON AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK1.25 01 Aug 2016

1,612.000 0.00144.015397Local8.644150
16.660446 0.00 10.07Base

87.06
0.00
0.00 232,239.88

26,866.71

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,177.000 0.00143.533600Local8.533400
16.820212 0.00 7.42Base

63.35
0.00
0.00 169,002.40

19,804.81

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

155.000 0.00143.100000Local8.579400
16.679488 0.00 0.97Base

8.32
0.00
0.00 22,188.82

2,586.29

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

419.000 0.00141.126500Local8.520350
16.563463 0.00 2.60Base

22.17
0.00
0.00 59,154.17

6,942.69
B033YF900 Total

180.90 0.000.00 482,585.273,363.000 Local

0.00 21.06 0.00 56,200.50Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B03RSL901 DUNI AB 28 Jul 2016 0.01COMMON STOCK SEK1.25 01 Aug 2016

335.000 0.00120.009000Local8.644150
13.883262 0.00 1.74Base

15.08
0.00
0.00 40,218.10

4,652.64

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,511.000 0.00118.909200Local8.533400
13.934563 0.00 7.90Base

67.38
0.00
0.00 179,739.18

21,063.02
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CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

137.000 0.00118.400500Local8.579400
13.800557 0.00 0.71Base

6.08
0.00
0.00 16,226.95

1,891.39

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

871.000 0.00116.818900Local8.520350
13.710575 0.00 4.48Base

38.16
0.00
0.00 101,787.42

11,946.39
B03RSL901 Total

126.70 0.000.00 337,971.652,854.000 Local

0.00 14.83 0.00 39,553.44Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0FLGQ903 NEW WAVE GROUP AB  B SHS 28 Jul 2016COMMON STOCK SEK3.0 01 Aug 2016

1,385.000 0.0047.294200Local8.644150
5.471238 0.00 2.84Base

24.56
0.00
0.00 65,527.03

7,580.51

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,404.000 0.0046.842200Local8.533400
5.489277 0.00 4.95Base

42.23
0.00
0.00 112,650.88

13,201.17
B0FLGQ903 Total

66.79 0.000.00 178,177.913,789.000 Local

0.00 7.79 0.00 20,781.68Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LC9F908 FASTIGHETS AB BALDER B SHRS 22 Jul 2016COMMON STOCK SEK1.0 22 Jul 2016

60,485.000 0.00224.700000Local8.595750
26.140825 0.00 0.00Base

0.00
0.00
0.00 13,590,979.50

1,581,127.82

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

377.000 0.00231.780400Local8.520350
27.203155 0.00 3.85Base

32.77
0.00
0.00 87,413.98

10,259.44
B0LC9F908 Total

32.77 0.000.00 13,678,393.4860,862.000 Local

0.00 3.85 0.00 1,591,387.26Base
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0LCB0908 AAK AB 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

2,415.000 0.00631.618200Local8.644150
73.068862 0.00 66.17Base

572.01
0.00
0.00 1,525,929.96

176,527.47

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0304 Aug 2016

151.000 0.00623.370900Local8.520350
73.162593 0.00 4.14Base

35.30
0.00
0.00 94,164.31

11,051.70
B0LCB0908 Total

607.31 0.000.00 1,620,094.272,566.000 Local

0.00 70.31 0.00 187,579.17Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0LDBX904 INDUTRADE AB 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

3,424.000 0.00180.545400Local8.644150
20.886426 0.00 26.82Base

231.82
0.00
0.00 618,419.27

71,541.94

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

4,415.000 0.00180.446200Local8.533400
21.145874 0.00 35.01Base

298.75
0.00
0.00 796,968.72

93,394.04

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

681.000 0.00177.680793Local8.520350
20.853697 0.00 5.33Base

45.38
0.00
0.00 121,046.00

14,206.69
B0LDBX904 Total

575.95 0.000.00 1,536,433.998,520.000 Local

0.00 67.16 0.00 179,142.67Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0M42T902 ELEKTA AB B SHS 28 Jul 2016COMMON STOCK SEK.5 01 Aug 2016

30,152.000 0.0068.651300Local8.644150
7.941938 0.00 89.80Base

776.24
0.00
0.00 2,070,750.24

239,555.10

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

2,093.000 0.0067.844500Local8.520350
7.962642 0.00 6.25Base

53.25
0.00
0.00 142,051.79

16,672.06
B0M42T902 Total
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829.49 0.000.00 2,212,802.0332,245.000 Local

0.00 96.05 0.00 256,227.16Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0MZGM903 OREXO AB 28 Jul 2016COMMON STOCK SEK.4 01 Aug 2016

747.000 0.0050.357400Local8.644150
5.825605 0.00 1.63Base

14.11
0.00
0.00 37,631.09

4,353.36

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 02 Aug 2016

787.000 0.0050.585500Local8.533400
5.927942 0.00 1.75Base

14.93
0.00
0.00 39,825.72

4,667.04
B0MZGM903 Total

29.04 0.000.00 77,456.811,534.000 Local

0.00 3.38 0.00 9,020.40Base

INSTINET U.K. LTD SEK/SE1B0S165900 ICA GRUPPEN AB 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016

439.000 0.00289.685200Local8.644150
33.512283 0.00 4.41Base

38.15
0.00
0.00 127,209.95

14,716.31

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

55.000 0.00286.300000Local8.520350
33.601906 0.00 0.69Base

5.90
0.00
0.00 15,752.40

1,848.80
B0S165900 Total

44.05 0.000.00 142,962.35494.000 Local

0.00 5.10 0.00 16,565.11Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0TYPS906 SKISTAR AB 28 Jul 2016 0.01COMMON STOCK SEK.5 01 Aug 2016

147.000 0.00135.892900Local8.644150
15.720794 0.00 0.87Base

7.49
0.00
0.00 19,983.75

2,311.82

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

467.000 0.00135.750000Local8.533400
15.908079 0.00 2.79Base

23.77
0.00
0.00 63,419.02

7,431.86

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016
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92.000 0.00136.271700Local8.579400
15.883593 0.00 0.55Base

4.70
0.00
0.00 12,541.70

1,461.84

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

972.000 0.00135.651700Local8.520350
15.920907 0.00 5.80Base

49.45
0.00
0.00 131,902.90

15,480.93
B0TYPS906 Total

85.41 0.000.00 227,847.371,678.000 Local

0.00 10.01 0.00 26,686.45Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0XP0T905 CASTELLUM AB 22 Jul 2016COMMON STOCK SEK.5 22 Jul 2016

55,455.000 0.00125.200000Local8.595750
14.565337 0.00 0.00Base

0.00
0.00
0.00 6,942,966.00

807,720.79

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

1,178.000 0.00129.671400Local8.520350
15.219023 0.00 6.72Base

57.28
0.00
0.00 152,810.19

17,934.73
B0XP0T905 Total

57.28 0.000.00 7,095,776.1956,633.000 Local

0.00 6.72 0.00 825,655.52Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0YWGH908 KAPPAHL AB 28 Jul 2016COMMON STOCK SEK.86 01 Aug 2016

4,921.000 0.0041.470300Local8.644150
4.797499 0.00 8.85Base

76.53
0.00
0.00 204,151.88

23,617.35

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B12PJ2906 HUSQVARNA AB B SHS 02 Aug 2016COMMON STOCK SEK2.0 04 Aug 2016

284.000 0.0071.555300Local8.520350
8.398164 0.00 0.89Base

7.62
0.00
0.00 20,329.33

2,385.97

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B12W4C905 KUNGSLEDEN AB 28 Jul 2016COMMON STOCK SEK.42 01 Aug 2016

4,922.000 0.0062.627200Local8.644150
7.245039 0.00 13.37Base

115.59
0.00
0.00 308,366.67

35,673.45

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016
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7,269.000 0.0063.753700Local8.533400
7.471078 0.00 20.36Base

173.78
0.00
0.00 463,599.43

54,327.63

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

451.000 0.0064.506700Local8.579400
7.518789 0.00 1.27Base

10.91
0.00
0.00 29,103.43

3,392.25

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,172.000 0.0063.764700Local8.520350
7.483812 0.00 3.29Base

28.02
0.00
0.00 74,760.25

8,774.32
B12W4C905 Total

328.30 0.000.00 875,829.7813,814.000 Local

0.00 38.29 0.00 102,167.65Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B130WD901 RATOS AB B SHS 28 Jul 2016COMMON STOCK 01 Aug 2016

15,506.000 0.0043.266700Local8.644150
5.005316 0.00 29.11Base

251.59
0.00
0.00 671,145.04

77,641.53

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 02 Aug 2016

199.000 0.0043.440000Local8.533400
5.090585 0.00 0.38Base

3.24
0.00
0.00 8,647.80

1,013.41

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,556.000 0.0042.049000Local8.520350
4.935126 0.00 2.88Base

24.54
0.00
0.00 65,452.78

7,681.94
B130WD901 Total

279.37 0.000.00 745,245.6217,261.000 Local

0.00 32.37 0.00 86,336.88Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1323T904 DIOS FASTIGHETER AB 28 Jul 2016COMMON STOCK SEK2.0 01 Aug 2016

1,697.000 0.0066.602700Local8.644150
7.704945 0.00 4.90Base

42.38
0.00
0.00 113,067.16

13,080.19

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,339.000 0.0067.288900Local8.533400 59.02 0.00 157,447.76
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7.885356 0.00 6.92Base 0.00 18,450.77
B1323T904 Total

101.40 0.000.00 270,514.924,036.000 Local

0.00 11.82 0.00 31,530.96Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B142FZ906 JM AB 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

6,163.000 0.00222.178400Local8.644150
25.702747 0.00 59.40Base

513.48
0.00
0.00 1,369,798.96

158,465.43

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

457.000 0.00214.010500Local8.520350
25.117571 0.00 4.30Base

36.68
0.00
0.00 97,839.48

11,483.04
B142FZ906 Total

550.16 0.000.00 1,467,638.446,620.000 Local

0.00 63.70 0.00 169,948.47Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B151P4905 MODERN TIMES GROUP B SHS 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

4,341.000 0.00224.060900Local8.644150
25.920524 0.00 42.20Base

364.74
0.00
0.00 973,013.11

112,563.19

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

404.000 0.00220.781400Local8.520350
25.912245 0.00 3.93Base

33.45
0.00
0.00 89,229.14

10,472.47
B151P4905 Total

398.19 0.000.00 1,062,242.254,745.000 Local

0.00 46.13 0.00 123,035.66Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B156XW903 WIHLBORGS FASTIGHETER AB 22 Jul 2016COMMON STOCK SEK2.5 22 Jul 2016

35,453.000 0.00181.400000Local8.595750
21.103452 0.00 0.00Base

0.00
0.00
0.00 6,431,174.20

748,180.69

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

513.000 0.00188.294700Local8.520350
22.099409 0.00 4.25Base

36.22
0.00
0.00 96,631.40

11,341.25
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B156XW903 Total

36.22 0.000.00 6,527,805.6035,966.000 Local

0.00 4.25 0.00 759,521.94Base

INSTINET U.K. LTD SEK/SE1B17H0S902 SSAB AB A SHARES 28 Jul 2016COMMON STOCK 01 Aug 2016

17,362.000 0.0027.524500Local8.644150
3.184177 0.00 16.58Base

143.36
0.00
0.00 478,023.73

55,300.26

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,605.000 0.0025.279000Local8.520350
2.966897 0.00 1.79Base

15.21
0.00
0.00 40,588.01

4,763.66
B17H0S902 Total

158.57 0.000.00 518,611.7418,967.000 Local

0.00 18.37 0.00 60,063.92Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B17H3F907 SSAB AB   B SHARES 28 Jul 2016COMMON STOCK 01 Aug 2016

44,443.000 0.0021.767300Local8.644150
2.518154 0.00 41.97Base

362.78
0.00
0.00 967,766.89

111,956.28

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

3,541.000 0.0019.855300Local8.520350
2.330339 0.00 3.09Base

26.37
0.00
0.00 70,333.99

8,254.82
B17H3F907 Total

389.15 0.000.00 1,038,100.8847,984.000 Local

0.00 45.06 0.00 120,211.10Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1CC9H902 SWEDISH ORPHAN BIOVITRUM AB 28 Jul 2016COMMON STOCK SEK.55 01 Aug 2016

12,151.000 0.00109.671100Local8.644150
12.687320 0.00 57.81Base

499.73
0.00
0.00 1,333,113.27

154,221.44

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

935.000 0.00105.857800Local8.520350
12.424114 0.00 4.36Base

37.12
0.00
0.00 99,014.16

11,620.90
B1CC9H902 Total
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536.85 0.000.00 1,432,127.4313,086.000 Local

0.00 62.17 0.00 165,842.34Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1HDN5905 REZIDOR HOTEL GROUP AB 28 Jul 2016COMMON STOCK EUR.067 01 Aug 2016

1,770.000 0.0035.457000Local8.644150
4.101849 0.00 2.72Base

23.53
0.00
0.00 62,782.42

7,263.00

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

1,872.000 0.0035.546800Local8.533400
4.165608 0.00 2.92Base

24.95
0.00
0.00 66,568.56

7,800.94

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

728.000 0.0035.336300Local8.579400
4.118738 0.00 1.12Base

9.65
0.00
0.00 25,734.48

2,999.57

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

2,771.000 0.0035.300000Local8.520350
4.143022 0.00 4.30Base

36.68
0.00
0.00 97,852.98

11,484.62
B1HDN5905 Total

94.81 0.000.00 252,938.447,141.000 Local

0.00 11.06 0.00 29,548.13Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1HP07909 LINDAB INTERNATIONAL AB 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

3,248.000 0.0079.803400Local8.644150
9.232070 0.00 11.24Base

97.20
0.00
0.00 259,298.64

29,997.01

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,201.000 0.0080.310800Local8.533400
9.411348 0.00 7.77Base

66.29
0.00
0.00 176,830.36

20,722.15

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

690.000 0.0077.658700Local8.520350
9.114496 0.00 2.36Base

20.09
0.00
0.00 53,604.59

6,291.36
B1HP07909 Total

183.58 0.000.00 489,733.596,139.000 Local
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0.00 21.37 0.00 57,010.52Base

INSTINET U.K. LTD SEK/SE1B1KKBX907 ELECTROLUX AB SER B 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

295.000 0.00233.612200Local8.644150
27.025468 0.00 2.39Base

20.67
0.00
0.00 68,936.27

7,974.90

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

164.000 0.00229.966200Local8.520350
26.990229 0.00 1.66Base

14.14
0.00
0.00 37,728.60

4,428.06
B1KKBX907 Total

34.81 0.000.00 106,664.87459.000 Local

0.00 4.05 0.00 12,402.96Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1Q3J3907 SKF AB B SHARES 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016

31,580.000 0.00136.139100Local8.644150
15.749276 0.00 186.51Base

1,612.23
0.00
0.00 4,300,885.01

497,548.63

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

271.000 0.00133.551700Local8.520350
15.674438 0.00 1.59Base

13.57
0.00
0.00 36,206.08

4,249.37
B1Q3J3907 Total

1,625.80 0.000.00 4,337,091.0931,851.000 Local

0.00 188.10 0.00 501,798.00Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1QH83908 VOLVO AB B SHS 28 Jul 2016 1COMMON STOCK SEK1.2 02 Aug 2016

122,305.000 0.0091.195900Local8.644150
10.550014 0.00 483.87Base

4,182.64
0.00
0.00 11,157,897.19

1,290,803.28

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,051.000 0.0088.759400Local8.520350
10.417342 0.00 4.11Base

34.98
0.00
0.00 93,321.11

10,952.73
B1QH83908 Total

4,217.62 0.000.00 11,251,218.30123,356.000 Local

0.00 487.98 0.00 1,301,756.01Base
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1VQ25903 SANDVIK AB 28 Jul 2016COMMON STOCK SEK1.2 01 Aug 2016

84,580.000 0.0093.208300Local8.644150
10.782818 0.00 342.00Base

2,956.33
0.00
0.00 7,886,514.34

912,352.79

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

727.000 0.0089.714700Local8.520350
10.529462 0.00 2.87Base

24.46
0.00
0.00 65,247.05

7,657.79
B1VQ25903 Total

2,980.79 0.000.00 7,951,761.3985,307.000 Local

0.00 344.87 0.00 920,010.58Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1VSK5909 INDUSTRIVARDEN AB C SHS 02 Aug 2016 0.01COMMON STOCK SEK2.5 04 Aug 2016

112.000 0.00142.141500Local8.520350
16.682589 0.00 0.70Base

5.97
0.00
0.00 15,925.82

1,869.15

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1VVGZ901 SVENSKA CELLULOSA AB SCA B 28 Jul 2016 0.01COMMON STOCK SEK3.33 01 Aug 2016

13,835.000 0.00257.559400Local8.644150
29.795804 0.00 154.58Base

1,336.25
0.00
0.00 3,564,670.55

412,379.53

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

413.000 0.00253.154189Local8.520350
29.711712 0.00 4.60Base

39.21
0.00
0.00 104,591.89

12,275.54
B1VVGZ901 Total

1,375.46 0.000.00 3,669,262.4414,248.000 Local

0.00 159.18 0.00 424,655.07Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1VYK3901 MEDA AB A SHS 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

20,956.000 0.00157.774000Local8.644150
18.252113 0.00 143.43Base

1,239.87
0.00
0.00 3,307,551.81

382,634.71

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

1,280.000 0.00160.192900Local8.520350
18.801211 0.00 9.02Base

76.89
0.00
0.00 205,123.80

24,074.57
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B1VYK3901 Total

1,316.76 0.000.00 3,512,675.6122,236.000 Local

0.00 152.45 0.00 406,709.28Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1W6PY908 NOBIA AB 28 Jul 2016COMMON STOCK SEK.33 01 Aug 2016

8,616.000 0.0080.228200Local8.644150
9.281213 0.00 29.99Base

259.22
0.00
0.00 691,505.39

79,996.92

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

748.000 0.0076.838000Local8.520350
9.018174 0.00 2.53Base

21.55
0.00
0.00 57,496.37

6,748.12
B1W6PY908 Total

280.77 0.000.00 749,001.769,364.000 Local

0.00 32.52 0.00 86,745.04Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1WT1L902 SWECO AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

1,359.000 0.00155.840800Local8.644150
18.028470 0.00 9.19Base

79.42
0.00
0.00 211,867.07

24,509.88

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

3,893.000 0.00156.317200Local8.533400
18.318279 0.00 26.74Base

228.20
0.00
0.00 608,771.06

71,339.80

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

317.000 0.00155.610100Local8.579400
18.137644 0.00 2.16Base

18.50
0.00
0.00 49,346.90

5,751.79

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 1 0.0105 Aug 2016

386.000 0.00154.545389Local8.520350
18.138385 0.00 2.63Base

22.37
0.00
0.00 59,676.89

7,004.04

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 1 0.0105 Aug 2016

349.000 0.00154.545387Local8.520350
18.138385 0.00 2.37Base

20.23
0.00
0.00 53,956.57

6,332.67
B1WT1L902 Total
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368.72 0.000.00 983,618.496,304.000 Local

0.00 43.09 0.00 114,938.18Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1XCBX901 BOLIDEN AB 22 Jul 2016COMMON STOCK SEK2.11 22 Jul 2016

26,666.000 0.00186.000000Local8.595750
21.638600 0.00 0.00Base

0.00
0.00
0.00 4,959,876.00

577,014.92

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

186.000 0.00184.045200Local8.520350
21.600662 0.00 1.51Base

12.84
0.00
0.00 34,245.25

4,019.23
B1XCBX901 Total

12.84 0.000.00 4,994,121.2526,852.000 Local

0.00 1.51 0.00 581,034.15Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1XFTL901 HEXAGON AB B SHS 02 Aug 2016 0.01COMMON STOCK EUR.22 04 Aug 2016

176.000 0.00333.747200Local8.520350
39.170597 0.00 2.59Base

22.03
0.00
0.00 58,761.54

6,896.61

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1Y4VX906 FABEGE AB 28 Jul 2016 0.01COMMON STOCK SEK30.8 01 Aug 2016

9,851.000 0.00151.551200Local8.644150
17.532227 0.00 64.77Base

559.85
0.00
0.00 1,493,490.72

172,774.73

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 0.0102 Aug 2016

955.000 0.00152.048400Local8.533400
17.818033 0.00 6.38Base

54.45
0.00
0.00 145,260.67

17,022.60

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

708.000 0.00152.507500Local8.520350
17.899206 0.00 4.75Base

40.49
0.00
0.00 108,015.80

12,677.39
B1Y4VX906 Total

654.79 0.000.00 1,746,767.1911,514.000 Local

0.00 75.90 0.00 202,474.72Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B23PWD904 MEKONOMEN AB 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016
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1,896.000 0.00198.008797Local8.644150
22.906682 0.00 16.29Base

140.78
0.00
0.00 375,565.46

43,447.36

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B3K5QQ905 CLOETTA AB B SHS 28 Jul 2016COMMON STOCK SEK5.0 01 Aug 2016

9,699.000 0.0031.736900Local8.644150
3.671489 0.00 13.35Base

115.43
0.00
0.00 307,931.62

35,623.12

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

8,499.000 0.0031.322000Local8.533400
3.670518 0.00 11.70Base

99.83
0.00
0.00 266,305.51

31,207.43

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,823.000 0.0030.545100Local8.520350
3.584958 0.00 2.45Base

20.88
0.00
0.00 55,704.60

6,537.83
B3K5QQ905 Total

236.14 0.000.00 629,941.7320,021.000 Local

0.00 27.50 0.00 73,368.38Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B3K7KL908 LOOMIS AB B 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

3,798.000 0.00229.899500Local8.644150
26.595964 0.00 37.88Base

327.43
0.00
0.00 873,485.73

101,049.35

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

2,097.000 0.00244.320200Local8.533400
28.631050 0.00 22.52Base

192.13
0.00
0.00 512,531.59

60,061.83

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

396.000 0.00245.579300Local8.520350
28.822677 0.00 4.28Base

36.47
0.00
0.00 97,285.87

11,418.06
B3K7KL908 Total

556.03 0.000.00 1,483,303.196,291.000 Local

0.00 64.68 0.00 172,529.24Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B3YWDL906 CONCENTRIC AB 28 Jul 2016COMMON STOCK SEK2.2 01 Aug 2016

338.000 0.00106.316600Local8.644150 13.48 0.00 35,948.49
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12.299254 0.00 1.56Base 0.00 4,158.71

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

1,471.000 0.00104.720900Local8.533400
12.271885 0.00 6.77Base

57.77
0.00
0.00 154,102.21

18,058.71

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

122.000 0.00105.490800Local8.579400
12.295825 0.00 0.56Base

4.83
0.00
0.00 12,874.71

1,500.65

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,380.000 0.00105.214500Local8.520350
12.348612 0.00 6.39Base

54.45
0.00
0.00 145,250.46

17,047.48
B3YWDL906 Total

130.53 0.000.00 348,175.873,311.000 Local

0.00 15.28 0.00 40,765.55Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B5BLGL907 BYGGMAX GROUP AB 28 Jul 2016COMMON STOCK SEK.33 01 Aug 2016

4,696.000 0.0061.948700Local8.644150
7.166546 0.00 12.62Base

109.09
0.00
0.00 291,020.19

33,666.72

INSTINET U.K. LTD SEK/SE1B97C73904 TELE2 AB B SHS 28 Jul 2016COMMON STOCK SEK1.25 01 Aug 2016

8,968.000 0.0073.313599Local8.644150
8.481296 0.00 22.82Base

197.24
0.00
0.00 657,673.60

76,083.09

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

219.000 0.0071.850000Local8.520350
8.432752 0.00 0.69Base

5.90
0.00
0.00 15,741.05

1,847.47
B97C73904 Total

203.14 0.000.00 673,414.659,187.000 Local

0.00 23.51 0.00 77,930.56Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BJ4XBW900 ARCAM AB 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

1,679.000 0.00172.843097Local8.644150
19.995384 0.00 12.59Base

108.83
0.00
0.00 290,312.39

33,584.84
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BL95N5907 RECIPHARM AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK.5 01 Aug 2016

1,435.000 0.00135.966300Local8.644150
15.729285 0.00 8.46Base

73.17
0.00
0.00 195,184.81

22,579.99

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,678.000 0.00135.710800Local8.533400
15.903485 0.00 10.01Base

85.40
0.00
0.00 227,808.12

26,696.06

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

374.000 0.00133.914400Local8.520350
15.717007 0.00 2.20Base

18.78
0.00
0.00 50,102.77

5,880.37
BL95N5907 Total

177.35 0.000.00 473,095.703,487.000 Local

0.00 20.67 0.00 55,156.42Base

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1BMNQDC909 KAMBI GROUP PLC 28 Jul 2016 0.01COMMON STOCK EUR.001 01 Aug 2016

1,933.000 0.00120.956198Local8.644150
13.992839 0.00 10.14Base

87.68
0.00
0.00 233,896.01

27,058.30

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1BMQX2M901 STARBREEZE AB 28 Jul 2016COMMON STOCK SEK.02 01 Aug 2016

12,853.000 0.0019.700000Local8.644150
2.278998 0.00 10.98Base

94.95
0.00
0.00 253,299.05

29,302.94

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BN791J901 AF AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

858.000 0.00154.201900Local8.644150
17.838874 0.00 5.74Base

49.61
0.00
0.00 132,354.84

15,311.49

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

2,228.000 0.00154.678400Local8.533400
18.126233 0.00 15.14Base

129.23
0.00
0.00 344,752.71

40,400.39

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

270.000 0.00150.091700Local8.579400
17.494429 0.00 1.77Base

15.20
0.00
0.00 40,539.96

4,725.27
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

490.000 0.00148.201800Local8.520350
17.393863 0.00 3.20Base

27.23
0.00
0.00 72,646.11

8,526.19

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

1,547.000 0.00148.201797Local8.520350
17.393863 0.00 10.09Base

85.98
0.00
0.00 229,354.16

26,918.40
BN791J901 Total

307.25 0.000.00 819,647.785,393.000 Local

0.00 35.94 0.00 95,881.74Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BN7PJ6904 COM HEM HOLDING AB 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

11,004.000 0.0073.723800Local8.644150
8.528751 0.00 35.19Base

304.22
0.00
0.00 811,560.92

93,885.57

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

882.000 0.0072.816000Local8.520350
8.546128 0.00 2.83Base

24.08
0.00
0.00 64,247.79

7,540.51
BN7PJ6904 Total

328.30 0.000.00 875,808.7111,886.000 Local

0.00 38.02 0.00 101,426.08Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BNJZRJ902 SCANDI STANDARD AB 28 Jul 2016COMMON STOCK SEK.01 01 Aug 2016

689.000 0.0064.975000Local8.644150
7.516644 0.00 1.94Base

16.79
0.00
0.00 44,784.57

5,180.91

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,709.000 0.0064.128600Local8.533400
7.515012 0.00 7.63Base

65.15
0.00
0.00 173,789.53

20,365.80
BNJZRJ902 Total

81.94 0.000.00 218,574.103,398.000 Local

0.00 9.57 0.00 25,546.71Base

Books Closed Prepared by State StreetPage 1251



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BRJ3BP907 GRANGES AB 28 Jul 2016COMMON STOCK SEK1.33 01 Aug 2016

6,098.000 0.0086.175200Local8.644150
9.969193 0.00 22.80Base

197.06
0.00
0.00 525,693.43

60,814.94

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

590.000 0.0082.966900Local8.520350
9.737499 0.00 2.15Base

18.36
0.00
0.00 48,968.83

5,747.28
BRJ3BP907 Total

215.42 0.000.00 574,662.266,688.000 Local

0.00 24.95 0.00 66,562.22Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BSP5Y2909 LIFCO AB B SHS 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

617.000 0.00266.111800Local8.644150
30.785190 0.00 7.12Base

61.57
0.00
0.00 164,252.55

19,001.58

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

2,587.000 0.00260.117600Local8.533400
30.482293 0.00 29.57Base

252.35
0.00
0.00 673,176.58

78,887.26

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

148.000 0.00260.886500Local8.579400
30.408478 0.00 1.69Base

14.48
0.00
0.00 38,625.68

4,502.14

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

289.000 0.00254.457700Local8.520350
29.864700 0.00 3.24Base

27.58
0.00
0.00 73,565.86

8,634.14

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

101.000 0.00254.457700Local8.520350
29.864700 0.00 1.13Base

9.64
0.00
0.00 25,709.87

3,017.47
BSP5Y2909 Total

365.62 0.000.00 975,330.543,742.000 Local

0.00 42.75 0.00 114,042.59Base
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BSQXJ0908 THULE GROUP AB/THE 28 Jul 2016 0.01COMMON STOCK SEK.01 01 Aug 2016

4,760.000 0.00137.389300Local8.644150
15.893905 0.00 28.37Base

245.24
0.00
0.00 654,218.31

75,683.36

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

2,588.000 0.00136.486298Local8.533400
15.994363 0.00 15.52Base

132.46
0.00
0.00 353,359.00

41,408.93

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

70.000 0.00138.028600Local8.579400
16.088374 0.00 0.42Base

3.62
0.00
0.00 9,665.62

1,126.61

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

656.000 0.00135.508400Local8.520350
15.904088 0.00 3.91Base

33.34
0.00
0.00 88,926.85

10,436.99
BSQXJ0908 Total

414.66 0.000.00 1,106,169.788,074.000 Local

0.00 48.22 0.00 128,655.89Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BTJR9M900 KLOVERN AB B SHS 28 Jul 2016COMMON STOCK 01 Aug 2016

2,984.000 0.0010.624900Local8.644150
1.229143 0.00 1.38Base

11.89
0.00
0.00 31,716.59

3,669.14

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

34,215.000 0.0010.860200Local8.533400
1.272670 0.00 16.33Base

139.34
0.00
0.00 371,721.08

43,560.72
BTJR9M900 Total

151.23 0.000.00 403,437.6737,199.000 Local

0.00 17.71 0.00 47,229.86Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BVFB41905 DUSTIN GROUP AB 28 Jul 2016COMMON STOCK SEK5.0 01 Aug 2016

604.000 0.0056.000000Local8.644150
6.478370 0.00 1.47Base

12.68
0.00
0.00 33,836.68

3,914.40
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JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

1,931.000 0.0056.439900Local8.533400
6.613999 0.00 4.79Base

40.87
0.00
0.00 109,026.32

12,776.42

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

227.000 0.0055.672900Local8.579400
6.489137 0.00 0.55Base

4.74
0.00
0.00 12,642.49

1,473.59

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

724.000 0.0055.117100Local8.520350
6.468877 0.00 1.76Base

14.96
0.00
0.00 39,919.74

4,685.22
BVFB41905 Total

73.25 0.000.00 195,425.233,486.000 Local

0.00 8.57 0.00 22,849.63Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BVFZND905 HOIST FINANCE AB 28 Jul 2016COMMON STOCK SEK.333 01 Aug 2016

4,780.000 0.0080.451700Local8.644150
9.307069 0.00 16.68Base

144.21
0.00
0.00 384,703.34

44,504.47

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BVRZ9V908 ELTEL AB 28 Jul 2016COMMON STOCK 01 Aug 2016

3,926.000 0.0091.447200Local8.644150
10.579085 0.00 15.57Base

134.63
0.00
0.00 359,156.34

41,549.06

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1BWDBJ0901 EVOLUTION GAMING GROUP 28 Jul 2016 0.01COMMON STOCK EUR.015 01 Aug 2016

1,608.000 0.00252.912300Local8.644150
29.258204 0.00 17.64Base

152.51
0.00
0.00 406,835.49

47,064.83

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BWXTN9906 TOBII AB 28 Jul 2016 1COMMON STOCK SEK.001 02 Aug 2016

1,658.000 0.0065.903600Local8.644150
7.624069 0.00 4.74Base

40.98
0.00
0.00 109,309.15

12,645.45

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,996.000 0.0061.625400Local8.533400
7.221670 0.00 8.11Base

69.24
0.00
0.00 184,698.94

21,644.24
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BWXTN9906 Total

110.22 0.000.00 294,008.094,654.000 Local

0.00 12.85 0.00 34,289.69Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BXBZB0906 HEXPOL AB 28 Jul 2016COMMON STOCK SEK.2 01 Aug 2016

20,212.000 0.0076.343200Local8.644150
8.831776 0.00 66.94Base

578.64
0.00
0.00 1,543,627.40

178,574.80

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,451.000 0.0077.106100Local8.520350
9.049640 0.00 4.92Base

41.96
0.00
0.00 111,922.91

13,135.95
BXBZB0906 Total

620.60 0.000.00 1,655,550.3121,663.000 Local

0.00 71.86 0.00 191,710.75Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BXC8BS904 ATLAS COPCO AB A SHS 28 Jul 2016 0.01COMMON STOCK SEK.64 01 Aug 2016

53,269.000 0.00240.950100Local8.644150
27.874354 0.00 556.81Base

4,813.19
0.00
0.00 12,839,984.07

1,485,395.80

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

458.000 0.00237.808100Local8.520350
27.910602 0.00 4.79Base

40.84
0.00
0.00 108,956.95

12,787.85
BXC8BS904 Total

4,854.03 0.000.00 12,948,941.0253,727.000 Local

0.00 561.60 0.00 1,498,183.65Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BXC8BW905 ATLAS COPCO AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK.64 01 Aug 2016

19,267.000 0.00219.322100Local8.644150
25.372315 0.00 183.32Base

1,584.63
0.00
0.00 4,227,263.53

489,031.72

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

11,688.000 0.00219.013600Local8.533400
25.665456 0.00 112.49Base

959.94
0.00
0.00 2,560,790.90

300,090.34
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

266.000 0.00215.192900Local8.520350
25.256345 0.00 2.52Base

21.47
0.00
0.00 57,262.78

6,720.71
BXC8BW905 Total

2,566.04 0.000.00 6,845,317.2131,221.000 Local

0.00 298.33 0.00 795,842.77Base

INSTINET U.K. LTD SEK/SE1BXDZ9Q900 SVENSKA HANDELSBANKEN A SHS 28 Jul 2016COMMON STOCK 01 Aug 2016

15,531.000 0.00103.142200Local8.644150
11.932023 0.00 55.59Base

480.57
0.00
0.00 1,602,382.08

185,371.85

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

1,020.000 0.00101.726300Local8.520350
11.939216 0.00 4.57Base

38.91
0.00
0.00 103,799.74

12,182.57
BXDZ9Q900 Total

519.48 0.000.00 1,706,181.8216,551.000 Local

0.00 60.16 0.00 197,554.42Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BYL6RK906 ORIFLAME HOLDING AG 28 Jul 2016 0.01COMMON STOCK CHF1.5 01 Aug 2016

2,370.000 0.00223.796700Local8.644150
25.889960 0.00 23.01Base

198.90
0.00
0.00 530,597.08

61,382.22

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE129 Jul 2016 0.0102 Aug 2016

958.000 0.00218.929500Local8.533400
25.655600 0.00 9.22Base

78.65
0.00
0.00 209,813.11

24,587.28

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

245.000 0.00222.265300Local8.520350
26.086405 0.00 2.40Base

20.42
0.00
0.00 54,475.42

6,393.57
BYL6RK906 Total

297.97 0.000.00 794,885.613,573.000 Local

0.00 34.63 0.00 92,363.07Base
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BYQP7X903 INVESTMENT AB ORESUND 28 Jul 2016 0.01COMMON STOCK SEK15.1 01 Aug 2016

133.000 0.00137.000000Local8.644150
15.848869 0.00 0.79Base

6.83
0.00
0.00 18,227.83

2,108.69

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,098.000 0.00134.406600Local8.533400
15.750650 0.00 6.49Base

55.34
0.00
0.00 147,633.79

17,300.70

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

80.000 0.00135.428100Local8.579400
15.785265 0.00 0.47Base

4.06
0.00
0.00 10,838.31

1,263.29

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

1,049.000 0.00133.699500Local8.520350
15.691785 0.00 6.17Base

52.59
0.00
0.00 140,303.37

16,466.86
BYQP7X903 Total

118.82 0.000.00 317,003.302,360.000 Local

0.00 13.92 0.00 37,139.54Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BYSXJH906 SCANDIC HOTELS GROUP AB 28 Jul 2016COMMON STOCK SEK.25 01 Aug 2016

3,384.000 0.0065.536900Local8.644150
7.581648 0.00 9.62Base

83.17
0.00
0.00 221,860.04

25,665.92

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BYTHBX903 CAPIO AB 28 Jul 2016COMMON STOCK 01 Aug 2016

2,441.000 0.0049.443300Local8.644150
5.719857 0.00 5.24Base

45.26
0.00
0.00 120,736.36

13,967.41

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

3,296.000 0.0050.174300Local8.533400
5.879755 0.00 7.27Base

62.02
0.00
0.00 165,436.51

19,386.94
BYTHBX903 Total

107.28 0.000.00 286,172.875,737.000 Local

0.00 12.51 0.00 33,354.35Base

Books Closed Prepared by State StreetPage 1257



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BYZZPN903 COLLECTOR AB 28 Jul 2016 0.01COMMON STOCK SEK.1 01 Aug 2016

490.000 0.00116.720400Local8.644150
13.502820 0.00 2.48Base

21.45
0.00
0.00 57,214.45

6,618.86

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

843.000 0.00117.359000Local8.533400
13.752900 0.00 4.35Base

37.10
0.00
0.00 98,970.74

11,598.04

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

173.000 0.00117.856900Local8.579400
13.737196 0.00 0.89Base

7.65
0.00
0.00 20,396.89

2,377.43
BYZZPN903 Total

66.20 0.000.00 176,582.081,506.000 Local

0.00 7.72 0.00 20,594.33Base

INSTINET U.K. LTD SEK/SE1BZ01TY905 BETSSON AB 28 Jul 2016COMMON STOCK SEK.67 01 Aug 2016

9,505.000 0.0080.357500Local8.644150
9.296171 0.00 26.51Base

229.14
0.00
0.00 764,027.18

88,386.62

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

704.000 0.0078.386800Local8.520350
9.199951 0.00 2.43Base

20.69
0.00
0.00 55,205.00

6,479.19
BZ01TY905 Total

249.83 0.000.00 819,232.1810,209.000 Local

0.00 28.94 0.00 94,865.81Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZ01XT901 ITAB SHOP CONCEPT AB   B 28 Jul 2016COMMON STOCK SEK1.25 01 Aug 2016

485.000 0.0070.278400Local8.644150
8.130169 0.00 1.48Base

12.78
0.00
0.00 34,097.80

3,944.61

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

2,009.000 0.0071.538000Local8.533400
8.383294 0.00 6.32Base

53.89
0.00
0.00 143,773.73

16,848.35
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CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

183.000 0.0071.536900Local8.579400
8.338217 0.00 0.57Base

4.91
0.00
0.00 13,096.16

1,526.47

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

205.000 0.0071.003700Local8.520350
8.333425 0.00 0.64Base

5.46
0.00
0.00 14,561.22

1,708.99
BZ01XT901 Total

77.04 0.000.00 205,528.912,882.000 Local

0.00 9.01 0.00 24,028.42Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZ0CT9906 PANDOX AB 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016

475.000 0.00146.944200Local8.644150
16.999265 0.00 3.03Base

26.17
0.00
0.00 69,824.67

8,077.68

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,471.000 0.00146.738400Local8.533400
17.195772 0.00 9.49Base

80.94
0.00
0.00 215,933.13

25,304.47

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

177.000 0.00146.045800Local8.579400
17.022845 0.00 1.13Base

9.69
0.00
0.00 25,859.80

3,014.17

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

2,444.000 0.00147.825900Local8.520350
17.349745 0.00 15.90Base

135.48
0.00
0.00 361,421.98

42,418.68

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 0.0104 Aug 2016

456.000 0.00147.825900Local8.520350
17.349745 0.00 2.97Base

25.28
0.00
0.00 67,433.89

7,914.45
BZ0CT9906 Total

277.56 0.000.00 740,473.475,023.000 Local

0.00 32.52 0.00 86,729.45Base
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CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZ0Y0T905 ALIMAK GROUP AB 28 Jul 2016COMMON STOCK SEK.02 01 Aug 2016

431.000 0.0091.367200Local8.644150
10.569830 0.00 1.71Base

14.77
0.00
0.00 39,394.03

4,557.31

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

1,844.000 0.0088.973000Local8.533400
10.426442 0.00 7.21Base

61.52
0.00
0.00 164,127.73

19,233.57

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

23.000 0.0088.500000Local8.579400
10.315407 0.00 0.09Base

0.76
0.00
0.00 2,036.26

237.34
BZ0Y0T905 Total

77.05 0.000.00 205,558.022,298.000 Local

0.00 9.01 0.00 24,028.22Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZ0Y0W908 NORDAX GROUP AB 28 Jul 2016COMMON STOCK SEK1.0 01 Aug 2016

3,053.000 0.0041.369800Local8.644150
4.785873 0.00 5.48Base

47.36
0.00
0.00 126,349.36

14,616.75

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

1,696.000 0.0041.153000Local8.533400
4.822580 0.00 3.07Base

26.17
0.00
0.00 69,821.66

8,182.16

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

264.000 0.0040.843182Local8.579400
4.760611 0.00 0.47Base

4.04
0.00
0.00 10,786.64

1,257.27
BZ0Y0W908 Total

77.57 0.000.00 206,957.665,013.000 Local

0.00 9.02 0.00 24,056.18Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZ1DP2902 BRAVIDA HOLDING AB 28 Jul 2016COMMON STOCK SEK.02 01 Aug 2016

2,817.000 0.0057.151400Local8.644150
6.611570 0.00 6.98Base

60.37
0.00
0.00 161,055.86

18,631.78
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JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

3,126.000 0.0056.894900Local8.533400
6.667319 0.00 7.82Base

66.70
0.00
0.00 177,920.16

20,849.86

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

695.000 0.0056.274100Local8.579400
6.559212 0.00 1.71Base

14.67
0.00
0.00 39,125.17

4,560.36

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

763.000 0.0055.625500Local8.520350
6.528546 0.00 1.87Base

15.92
0.00
0.00 42,458.18

4,983.15

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

808.000 0.0055.625495Local8.520350
6.528546 0.00 1.98Base

16.85
0.00
0.00 44,962.25

5,277.04
BZ1DP2902 Total

174.51 0.000.00 465,521.628,209.000 Local

0.00 20.36 0.00 54,302.19Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZ1N26906 ATTENDO AB 28 Jul 2016COMMON STOCK 01 Aug 2016

1,397.000 0.0084.944900Local8.644150
9.826866 0.00 5.15Base

44.50
0.00
0.00 118,712.53

13,733.28

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

3,014.000 0.0084.114300Local8.533400
9.857068 0.00 11.14Base

95.07
0.00
0.00 253,615.57

29,720.34

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

437.000 0.0084.785500Local8.579400
9.882451 0.00 1.62Base

13.89
0.00
0.00 37,065.15

4,320.25

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

651.000 0.0085.144793Local8.520350
9.993110 0.00 2.44Base

20.79
0.00
0.00 55,450.05

6,507.95

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016
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1,709.000 0.0085.144800Local8.520350
9.993111 0.00 6.40Base

54.57
0.00
0.00 145,567.03

17,084.63
BZ1N26906 Total

228.82 0.000.00 610,410.337,208.000 Local

0.00 26.75 0.00 71,366.45Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZBXJW908 BONAVA AB B SHARES 22 Jul 2016COMMON STOCK SEK4.0 22 Jul 2016

25,234.000 0.00102.000000Local8.595750
11.866329 0.00 0.00Base

0.00
0.00
0.00 2,573,868.00

299,434.95

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE102 Aug 2016 04 Aug 2016

599.000 0.0098.025793Local8.520350
11.504902 0.00 2.58Base

22.02
0.00
0.00 58,739.47

6,894.02
BZBXJW908 Total

22.02 0.000.00 2,632,607.4725,833.000 Local

0.00 2.58 0.00 306,328.97Base

0.001,911,579.000 Local
0.00Base

51,871.01
6,014.30

0.00
0.00

224,059,159.09
26,010,305.91

SWEDISH KRONA Total

SWISS FRANC

ASSET TRANSFER AT MARKET NON CASH CHF/CH4434178000 FISCHER (GEORG) REG 22 Jul 2016COMMON STOCK CHF1.0 22 Jul 2016

1,419.000 0.00794.000000Local0.986950
804.498711 0.00 0.00Base

0.00
0.00
0.00 1,126,686.00

1,141,583.67

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.3004 Aug 2016

29.000 0.00777.991400Local0.964150
806.919463 0.00 8.77Base

8.46
0.00
0.00 22,570.21

23,409.44
434178000 Total

8.46 0.000.00 1,149,256.211,448.000 Local

0.00 8.77 0.00 1,164,993.11Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4435003900 FORBO HOLDING AG REG 28 Jul 2016 0.47COMMON STOCK CHF.1 02 Aug 2016
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63.000 0.001,238.174600Local0.981700
1,261.255577 0.00 29.80Base

29.25
0.00
0.00 78,034.25

79,488.90

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.4803 Aug 2016

36.000 0.001,241.250000Local0.966450
1,284.339593 0.00 17.34Base

16.76
0.00
0.00 44,701.76

46,253.57

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.4804 Aug 2016

9.000 0.001,240.333300Local0.964150
1,286.452627 0.00 4.35Base

4.19
0.00
0.00 11,167.19

11,582.42
435003900 Total

50.20 0.000.00 133,903.20108.000 Local

0.00 51.49 0.00 137,324.89Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4435664909 SYNGENTA AG REG 28 Jul 2016 0.15COMMON STOCK CHF.1 02 Aug 2016

1,936.000 0.00392.565800Local0.981700
399.883671 0.00 290.31Base

285.00
0.00
0.00 760,292.39

774,465.10

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1504 Aug 2016

63.000 0.00380.876200Local0.964150
395.038324 0.00 9.33Base

9.00
0.00
0.00 24,004.20

24,896.75
435664909 Total

294.00 0.000.00 784,296.591,999.000 Local

0.00 299.64 0.00 799,361.85Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4458161007 VALORA HOLDING AG REG 28 Jul 2016 0.11COMMON STOCK CHF1.0 02 Aug 2016

228.000 0.00282.661200Local0.981700
287.930325 0.00 24.62Base

24.17
0.00
0.00 64,470.92

65,672.73

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1104 Aug 2016

30.000 0.00277.883300Local0.964150
288.215838 0.00 3.25Base

3.13
0.00
0.00 8,339.63

8,649.72
458161007 Total

27.30 0.000.00 72,810.55258.000 Local
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0.00 27.87 0.00 74,322.45Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4461275901 OC OERLIKON CORP AG REG 28 Jul 2016COMMON STOCK CHF1.0 02 Aug 2016

16,872.000 0.009.139400Local0.981700
9.309769 0.00 58.90Base

57.82
0.00
0.00 154,257.78

157,133.32

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

1,667.000 0.008.991300Local0.964150
9.325624 0.00 5.83Base

5.62
0.00
0.00 14,994.12

15,551.65
461275901 Total

63.44 0.000.00 169,251.9018,539.000 Local

0.00 64.73 0.00 172,684.97Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4468172903 INFICON HOLDING AG REG 28 Jul 2016 0.14COMMON STOCK CHF5.0 02 Aug 2016

71.000 0.00360.331000Local0.981700
367.047978 0.00 9.77Base

9.59
0.00
0.00 25,593.09

26,070.17

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.1403 Aug 2016

66.000 0.00358.424200Local0.966450
370.866780 0.00 9.18Base

8.87
0.00
0.00 23,664.87

24,486.39

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1404 Aug 2016

18.000 0.00354.673333Local0.964150
367.861155 0.00 2.48Base

2.39
0.00
0.00 6,386.51

6,623.98
468172903 Total

20.85 0.000.00 55,644.47155.000 Local

0.00 21.43 0.00 57,180.54Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4469737902 ASCOM HOLDING AG REG 22 Jul 2016COMMON STOCK CHF.5 22 Jul 2016

24,819.000 0.0016.050000Local0.986950
16.262222 0.00 0.00Base

0.00
0.00
0.00 398,344.95

403,612.09

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4480808906 SIKA AG BR 28 Jul 2016 1.68COMMON STOCK CHF.6 02 Aug 2016

63.000 0.004,399.285700Local0.981700 103.93 0.00 277,258.93

Books Closed Prepared by State StreetPage 1264



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,481.293369 0.00 105.87Base 0.00 282,427.35

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 1.7604 Aug 2016

1.000 0.004,539.000000Local0.964150
4,707.773687 0.00 1.76Base

1.70
0.00
0.00 4,540.70

4,709.54
480808906 Total

105.63 0.000.00 281,799.6364.000 Local

0.00 107.63 0.00 287,136.89Base

INSTINET U.K. LTD CHF/CH4482477007 SGS SA REG 28 Jul 2016 0.67COMMON STOCK CHF1.0

100.000 0.002,188.190000Local0.981700
2,228.980340 0.00 66.87Base

65.65
0.00
0.00 218,884.65

222,964.91

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.67CANCEL

-100.000 0.002,188.190000Local0.981700
2,228.980340 0.00 -66.87Base

-65.65
0.00
0.00 -218,884.65

-222,964.91

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.6702 Aug 2016

100.000 0.002,188.190000Local0.980700
2,231.253186 0.00 66.94Base

65.65
0.00
0.00 218,884.65

223,192.26

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.8304 Aug 2016

4.000 0.002,123.125000Local0.964150
2,202.069180 0.00 3.30Base

3.18
0.00
0.00 8,495.68

8,811.57
482477007 Total

68.83 0.000.00 227,380.33104.000 Local

0.00 70.24 0.00 232,003.83Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4485471007 SULZER AG REG 28 Jul 2016 1 0.04COMMON STOCK CHF.01 03 Aug 2016

1,125.000 0.0099.801200Local0.981700
101.661607 0.00 42.88Base

42.10
0.00
0.00 112,318.45

114,412.19

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

85.000 0.0096.262900Local0.964150
99.842244 0.00 3.18Base

3.07
0.00
0.00 8,185.42

8,489.78
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485471007 Total

45.17 0.000.00 120,503.871,210.000 Local

0.00 46.06 0.00 122,901.97Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4493639900 SCHMOLZ BICKENBACH AG REG 28 Jul 2016COMMON STOCK CHF3.5 02 Aug 2016

3,497.000 0.000.624200Local0.981700
0.635836 0.00 0.84Base

0.82
0.00
0.00 2,183.65

2,224.36

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 03 Aug 2016

25,818.000 0.000.628800Local0.966450
0.650629 0.00 6.30Base

6.09
0.00
0.00 16,240.45

16,804.23

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

5,673.000 0.000.626000Local0.964150
0.649277 0.00 1.38Base

1.33
0.00
0.00 3,552.63

3,684.73
493639900 Total

8.24 0.000.00 21,976.7334,988.000 Local

0.00 8.52 0.00 22,713.32Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4547692905 BARRY CALLEBAUT AG REG 28 Jul 2016 0.48COMMON STOCK 02 Aug 2016

76.000 0.001,268.065800Local0.981700
1,291.703983 0.00 36.81Base

36.14
0.00
0.00 96,409.14

98,206.32

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.4904 Aug 2016

1.000 0.001,264.000000Local0.964150
1,310.999326 0.00 0.49Base

0.47
0.00
0.00 1,264.47

1,311.49
547692905 Total

36.61 0.000.00 97,673.6177.000 Local

0.00 37.30 0.00 99,517.81Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4551704901 FEINTOOL INTL HOLDING REG 28 Jul 2016 0.04COMMON STOCK CHF10.0 02 Aug 2016

25.000 0.0099.768000Local0.981700
101.627789 0.00 0.96Base

0.94
0.00
0.00 2,495.14

2,541.65
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JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0403 Aug 2016

55.000 0.0099.954500Local0.966450
103.424388 0.00 2.13Base

2.06
0.00
0.00 5,499.56

5,690.48

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

36.000 0.00100.475000Local0.964150
104.210963 0.00 1.41Base

1.36
0.00
0.00 3,618.46

3,753.01
551704901 Total

4.36 0.000.00 11,613.16116.000 Local

0.00 4.50 0.00 11,985.14Base

INSTINET U.K. LTD CHF/CH4553397902 SWISSCOM AG REG 28 Jul 2016 0.15COMMON STOCK CHF1.0

399.000 0.00481.304300Local0.981700
490.276357 0.00 58.68Base

57.61
0.00
0.00 192,098.03

195,678.95

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.15CANCEL

-399.000 0.00481.304300Local0.981700
490.276357 0.00 -58.68Base

-57.61
0.00
0.00 -192,098.03

-195,678.95

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.1502 Aug 2016

399.000 0.00481.304300Local0.980700
490.776282 0.00 58.74Base

57.61
0.00
0.00 192,098.03

195,878.48

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1804 Aug 2016

18.000 0.00474.100000Local0.964150
491.728465 0.00 3.32Base

3.20
0.00
0.00 8,537.00

8,854.43
553397902 Total

60.81 0.000.00 200,635.03417.000 Local

0.00 62.06 0.00 204,732.91Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4555956903 COMET HOLDING AG REG 28 Jul 2016 0.30COMMON STOCK CHF10.0 02 Aug 2016

23.000 0.00795.891300Local0.981700
810.727615 0.00 6.99Base

6.86
0.00
0.00 18,312.36

18,653.72
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JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.3103 Aug 2016

33.000 0.00790.197000Local0.966450
817.628434 0.00 10.12Base

9.78
0.00
0.00 26,086.28

26,991.86

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.3004 Aug 2016

5.000 0.00785.600000Local0.964150
814.810973 0.00 1.52Base

1.47
0.00
0.00 3,929.47

4,075.58
555956903 Total

18.11 0.000.00 48,328.1161.000 Local

0.00 18.63 0.00 49,721.16Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4591427901 ALLREAL HOLDING AG REG 28 Jul 2016 0.05COMMON STOCK CHF50.0 02 Aug 2016

870.000 0.00143.001800Local0.981700
145.667516 0.00 47.52Base

46.65
0.00
0.00 124,458.22

126,778.26

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0603 Aug 2016

239.000 0.00142.940200Local0.966450
147.902323 0.00 13.25Base

12.81
0.00
0.00 34,175.52

35,361.91

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0604 Aug 2016

17.000 0.00143.244900Local0.964150
148.571177 0.00 0.94Base

0.91
0.00
0.00 2,436.07

2,526.65

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0604 Aug 2016

61.000 0.00143.244900Local0.964150
148.571177 0.00 3.40Base

3.28
0.00
0.00 8,741.22

9,066.24
591427901 Total

63.65 0.000.00 169,811.031,187.000 Local

0.00 65.11 0.00 173,733.06Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4596228908 CHOCOLADEFABRIKEN LINDT PC 28 Jul 2016 2.18COMMON STOCK CHF10.0 02 Aug 2016

35.000 0.005,699.571400Local0.981700
5,805.817867 0.00 76.20Base

74.81
0.00
0.00 199,559.81

203,279.83
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 2.2104 Aug 2016

1.000 0.005,677.500000Local0.964150
5,888.606545 0.00 2.21Base

2.13
0.00
0.00 5,679.63

5,890.82
596228908 Total

76.94 0.000.00 205,239.4436.000 Local

0.00 78.41 0.00 209,170.65Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4596230904 CHOCOLADEFABRIKEN LINDT REG 28 Jul 2016 26.11COMMON STOCK CHF100. 02 Aug 2016

3.000 0.0068,365.000000Local0.981700
69,639.401039 0.00 78.34Base

76.91
0.00
0.00 205,171.91

208,996.55

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 26.5604 Aug 2016

2.000 0.0068,277.500000Local0.964150
70,816.263030 0.00 53.11Base

51.21
0.00
0.00 136,606.21

141,685.64
596230904 Total

128.12 0.000.00 341,778.125.000 Local

0.00 131.45 0.00 350,682.19Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4597863901 KOMAX HOLDING AG REG 28 Jul 2016 1 0.08COMMON STOCK CHF.1 03 Aug 2016

191.000 0.00218.088000Local0.981700
222.153407 0.00 15.91Base

15.62
0.00
0.00 41,670.43

42,447.21

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0803 Aug 2016

78.000 0.00215.296200Local0.966450
222.770138 0.00 6.52Base

6.30
0.00
0.00 16,799.40

17,382.59

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0804 Aug 2016

41.000 0.00213.448800Local0.964150
221.385469 0.00 3.40Base

3.28
0.00
0.00 8,754.68

9,080.21
597863901 Total

25.20 0.000.00 67,224.51310.000 Local

0.00 25.83 0.00 68,910.01Base
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INSTINET U.K. LTD CHF/CH4598061901 GIVAUDAN REG 28 Jul 2016 0.61COMMON STOCK CHF10.0

153.000 0.002,011.980400Local0.981700
2,049.485994 0.00 94.07Base

92.35
0.00
0.00 307,925.35

313,665.43

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.61CANCEL

-153.000 0.002,011.980400Local0.981700
2,049.485994 0.00 -94.07Base

-92.35
0.00
0.00 -307,925.35

-313,665.43

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.6202 Aug 2016

153.000 0.002,011.980400Local0.980700
2,051.575813 0.00 94.17Base

92.35
0.00
0.00 307,925.35

313,985.27

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.7804 Aug 2016

6.000 0.002,000.333300Local0.964150
2,074.711715 0.00 4.67Base

4.50
0.00
0.00 12,006.50

12,452.94
598061901 Total

96.85 0.000.00 319,931.85159.000 Local

0.00 98.84 0.00 326,438.21Base

INSTINET U.K. LTD CHF/CH4598381903 ZURICH INSURANCE GROUP AG 28 Jul 2016 0.07COMMON STOCK CHF.1

2,809.000 0.00234.997700Local0.981700
239.378323 0.00 201.72Base

198.03
0.00
0.00 660,306.57

672,615.43

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.07CANCEL

-2,809.000 0.00234.997700Local0.981700
239.378323 0.00 -201.72Base

-198.03
0.00
0.00 -660,306.57

-672,615.43

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.0702 Aug 2016

2,809.000 0.00234.997700Local0.980700
239.622413 0.00 201.93Base

198.03
0.00
0.00 660,306.57

673,301.28

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0904 Aug 2016

102.000 0.00228.972500Local0.964150
237.486387 0.00 9.09Base

8.76
0.00
0.00 23,363.96

24,232.70
598381903 Total
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206.79 0.000.00 683,670.532,911.000 Local

0.00 211.02 0.00 697,533.98Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4598402907 SCHWEITER TECHNOLOGIES AG BR 28 Jul 2016 0.38COMMON STOCK CHF1.0 02 Aug 2016

74.000 0.00981.993200Local0.981700
1,000.298666 0.00 27.76Base

27.25
0.00
0.00 72,694.75

74,049.86

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.3803 Aug 2016

10.000 0.00977.900000Local0.966450
1,011.847483 0.00 3.80Base

3.67
0.00
0.00 9,782.67

10,122.27

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.3804 Aug 2016

9.000 0.00975.666700Local0.964150
1,011.944926 0.00 3.41Base

3.29
0.00
0.00 8,784.29

9,110.92
598402907 Total

34.21 0.000.00 91,261.7193.000 Local

0.00 34.97 0.00 93,283.05Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4599615903 RIETER HOLDING AG REG 28 Jul 2016 0.08COMMON STOCK CHF5.0 02 Aug 2016

92.000 0.00209.094600Local0.981700
212.992360 0.00 7.34Base

7.21
0.00
0.00 19,243.91

19,602.64

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0803 Aug 2016

158.000 0.00204.778800Local0.966450
211.887630 0.00 12.55Base

12.13
0.00
0.00 32,367.18

33,490.80

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0804 Aug 2016

37.000 0.00202.643200Local0.964150
210.178084 0.00 2.91Base

2.81
0.00
0.00 7,500.61

7,779.51
599615903 Total

22.15 0.000.00 59,111.70287.000 Local

0.00 22.80 0.00 60,872.95Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4705041903 DORMA KABA HOLDING AG REG B 28 Jul 2016 0.27COMMON STOCK CHF.1 02 Aug 2016
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193.000 0.00717.945600Local0.981700
731.328919 0.00 52.93Base

51.96
0.00
0.00 138,615.46

141,199.41

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.2703 Aug 2016

68.000 0.00706.536800Local0.966450
731.063997 0.00 18.65Base

18.02
0.00
0.00 48,062.52

49,730.99

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2704 Aug 2016

16.000 0.00705.609400Local0.964150
731.846082 0.00 4.39Base

4.23
0.00
0.00 11,293.98

11,713.92
705041903 Total

74.21 0.000.00 197,971.96277.000 Local

0.00 75.97 0.00 202,644.32Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4705826907 ST GALLER KANTONALBANK A REG 28 Jul 2016 0.15COMMON STOCK CHF70.0 02 Aug 2016

32.000 0.00395.585900Local0.981700
402.960069 0.00 4.84Base

4.75
0.00
0.00 12,663.50

12,899.56

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.1503 Aug 2016

75.000 0.00397.000000Local0.966450
410.781727 0.00 11.56Base

11.17
0.00
0.00 29,786.17

30,820.19

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1504 Aug 2016

104.000 0.00396.788100Local0.964150
411.541876 0.00 16.05Base

15.47
0.00
0.00 41,281.43

42,816.40

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1504 Aug 2016

14.000 0.00396.788100Local0.964150
411.541876 0.00 2.16Base

2.08
0.00
0.00 5,557.11

5,763.74
705826907 Total

33.47 0.000.00 89,288.21225.000 Local

0.00 34.61 0.00 92,299.89Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4710306903 NOVARTIS AG REG 28 Jul 2016 1 0.03COMMON STOCK CHF.5 03 Aug 2016

48,061.000 0.0082.243700Local0.981700 1,482.27 0.00 3,954,196.74
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83.776816 0.00 1,509.90Base 0.00 4,027,907.45

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

1,551.000 0.0080.706900Local0.964150
83.707826 0.00 48.69Base

46.94
0.00
0.00 125,223.34

129,879.52
710306903 Total

1,529.21 0.000.00 4,079,420.0849,612.000 Local

0.00 1,558.59 0.00 4,157,786.97Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4710889908 ABB LTD REG 02 Aug 2016 0.01COMMON STOCK CHF.12 04 Aug 2016

1,341.000 0.0020.477900Local0.964150
21.239330 0.00 10.68Base

10.30
0.00
0.00 27,471.16

28,492.62

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4711038901 ROCHE HOLDING AG GENUSSCHEIN 28 Jul 2016 0.10COMMON STOCK 02 Aug 2016

15,361.000 0.00250.099900Local0.981700
254.762045 0.00 1,467.53Base

1,440.67
0.00
0.00 3,843,225.23

3,914,867.30

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1004 Aug 2016

479.000 0.00246.867300Local0.964150
256.046570 0.00 45.99Base

44.34
0.00
0.00 118,293.78

122,692.30
711038901 Total

1,485.01 0.000.00 3,961,519.0115,840.000 Local

0.00 1,513.52 0.00 4,037,559.60Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711072900 ADECCO GROUP AG REG 22 Jul 2016COMMON STOCK CHF1.0 22 Jul 2016

12,590.000 0.0053.400000Local0.986950
54.106084 0.00 0.00Base

0.00
0.00
0.00 672,306.00

681,195.60

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

113.000 0.0052.520000Local0.964150
54.472852 0.00 2.31Base

2.23
0.00
0.00 5,936.99

6,157.75
711072900 Total

2.23 0.000.00 678,242.9912,703.000 Local

0.00 2.31 0.00 687,353.35Base
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4711075903 LAFARGEHOLCIM LTD REG 28 Jul 2016 0.02COMMON STOCK CHF2.0 02 Aug 2016

36,108.000 0.0045.781800Local0.981700
46.635225 0.00 631.47Base

619.91
0.00
0.00 1,653,709.14

1,684,536.15

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

310.000 0.0044.659800Local0.964150
46.320386 0.00 5.38Base

5.19
0.00
0.00 13,849.73

14,364.70
711075903 Total

625.10 0.000.00 1,667,558.8736,418.000 Local

0.00 636.85 0.00 1,698,900.85Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4711090902 TECAN GROUP AG REG 28 Jul 2016 0.06COMMON STOCK CHF.1 02 Aug 2016

299.000 0.00157.954800Local0.981700
160.899256 0.00 18.04Base

17.71
0.00
0.00 47,246.20

48,126.92

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0603 Aug 2016

550.000 0.00154.968200Local0.966450
160.347871 0.00 33.07Base

31.96
0.00
0.00 85,264.47

88,224.40

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0604 Aug 2016

69.000 0.00155.997100Local0.964150
161.797542 0.00 4.19Base

4.04
0.00
0.00 10,767.84

11,168.22
711090902 Total

53.71 0.000.00 143,278.51918.000 Local

0.00 55.30 0.00 147,519.54Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4711399907 CLARIANT AG REG 28 Jul 2016 0.01COMMON STOCK CHF3.7 02 Aug 2016

24,582.000 0.0017.286700Local0.981700
17.608944 0.00 162.32Base

159.35
0.00
0.00 425,101.01

433,025.37

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

1,482.000 0.0016.689600Local0.964150
17.310170 0.00 9.63Base

9.28
0.00
0.00 24,743.27

25,663.30
711399907 Total
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168.63 0.000.00 449,844.2826,064.000 Local

0.00 171.95 0.00 458,688.67Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4712125905 KUDELSKI SA BR 28 Jul 2016 0.01COMMON STOCK CHF8.0 02 Aug 2016

3,053.000 0.0021.050100Local0.981700
21.442498 0.00 24.55Base

24.10
0.00
0.00 64,290.06

65,488.50

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

333.000 0.0021.189800Local0.964150
21.977701 0.00 2.75Base

2.65
0.00
0.00 7,058.85

7,321.32
712125905 Total

26.75 0.000.00 71,348.913,386.000 Local

0.00 27.30 0.00 72,809.82Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4712310903 VONTOBEL HOLDING AG REG 28 Jul 2016 0.02COMMON STOCK CHF1.0 02 Aug 2016

1,588.000 0.0045.139800Local0.981700
45.981257 0.00 27.38Base

26.88
0.00
0.00 71,708.88

73,045.61

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0203 Aug 2016

273.000 0.0044.719200Local0.966450
46.271613 0.00 4.74Base

4.58
0.00
0.00 12,212.92

12,636.89

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

177.000 0.0044.423672Local0.964150
46.075478 0.00 3.06Base

2.95
0.00
0.00 7,865.94

8,158.42
712310903 Total

34.41 0.000.00 91,787.742,038.000 Local

0.00 35.18 0.00 93,840.92Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4712387901 NESTLE SA REG 28 Jul 2016 1 0.03COMMON STOCK CHF.1 03 Aug 2016

62,005.000 0.0077.871500Local0.981700
79.323113 0.00 1,844.41Base

1,810.66
0.00
0.00 4,830,233.02

4,920,274.03

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016
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2,173.000 0.0077.475300Local0.964150
80.356065 0.00 65.48Base

63.13
0.00
0.00 168,416.96

174,679.21
712387901 Total

1,873.79 0.000.00 4,998,649.9864,178.000 Local

0.00 1,909.89 0.00 5,094,953.24Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4712459908 BALOISE HOLDING AG   REG 28 Jul 2016 0.04COMMON STOCK CHF.1 02 Aug 2016

1,748.000 0.00110.514600Local0.981700
112.574717 0.00 73.79Base

72.44
0.00
0.00 193,251.96

196,854.40

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

34.000 0.00108.011800Local0.964150
112.028004 0.00 1.43Base

1.38
0.00
0.00 3,673.78

3,810.38
712459908 Total

73.82 0.000.00 196,925.741,782.000 Local

0.00 75.22 0.00 200,664.78Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4713273902 AFG ARBONIA FORSTER HOLD REG 28 Jul 2016 0.01COMMON STOCK CHF4.2 02 Aug 2016

1,140.000 0.0014.788900Local0.981700
15.064582 0.00 6.44Base

6.32
0.00
0.00 16,865.67

17,180.07

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0103 Aug 2016

1,496.000 0.0014.882000Local0.966450
15.398624 0.00 8.64Base

8.35
0.00
0.00 22,271.82

23,044.98

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

482.000 0.0015.069191Local0.964150
15.629509 0.00 2.82Base

2.72
0.00
0.00 7,266.07

7,536.24
713273902 Total

17.39 0.000.00 46,403.563,118.000 Local

0.00 17.90 0.00 47,761.29Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4713283901 HUBER   SUHNER AG REG 28 Jul 2016 0.02COMMON STOCK CHF.25 02 Aug 2016

1,159.000 0.0055.769896Local0.981700 24.24 0.00 64,661.55
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56.809510 0.00 24.69Base 0.00 65,866.91

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

144.000 0.0056.218400Local0.964150
58.308769 0.00 3.15Base

3.04
0.00
0.00 8,098.49

8,399.62
713283901 Total

27.28 0.000.00 72,760.041,303.000 Local

0.00 27.84 0.00 74,266.53Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4714789906 TEMENOS GROUP AG REG 28 Jul 2016 0.02COMMON STOCK CHF5.0 02 Aug 2016

4,639.000 0.0060.047500Local0.981700
61.166853 0.00 106.41Base

104.46
0.00
0.00 278,664.81

283,859.44

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

311.000 0.0060.494200Local0.964150
62.743557 0.00 7.32Base

7.06
0.00
0.00 18,820.76

19,520.57
714789906 Total

111.52 0.000.00 297,485.574,950.000 Local

0.00 113.73 0.00 303,380.01Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4715603908 SONOVA HOLDING AG REG 28 Jul 2016 0.05COMMON STOCK CHF.05 02 Aug 2016

2,483.000 0.00133.571600Local0.981700
136.061526 0.00 126.69Base

124.37
0.00
0.00 331,782.65

337,967.45

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0504 Aug 2016

36.000 0.00133.111100Local0.964150
138.060571 0.00 1.87Base

1.80
0.00
0.00 4,793.80

4,972.05
715603908 Total

126.17 0.000.00 336,576.452,519.000 Local

0.00 128.56 0.00 342,939.50Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4715683900 STRAUMANN HOLDING AG REG 28 Jul 2016 0.14COMMON STOCK CHF.1 02 Aug 2016

839.000 0.00374.088800Local0.981700
381.062239 0.00 119.89Base

117.70
0.00
0.00 313,978.20

319,831.11
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1404 Aug 2016

53.000 0.00374.226400Local0.964150
388.141264 0.00 7.72Base

7.44
0.00
0.00 19,841.44

20,579.20
715683900 Total

125.14 0.000.00 333,819.64892.000 Local

0.00 127.61 0.00 340,410.31Base

INSTINET U.K. LTD CHF/CH4717158901 CREDIT SUISSE GROUP AG REG 28 Jul 2016COMMON STOCK CHF.04

36,192.000 0.0011.766700Local0.981700
11.986045 0.00 130.14Base

127.76
0.00
0.00 425,988.17

433,929.07

INSTINET U.K. LTD CHF/CH428 Jul 2016 CANCEL

-36,192.000 0.0011.766700Local0.981700
11.986045 0.00 -130.14Base

-127.76
0.00
0.00 -425,988.17

-433,929.07

INSTINET U.K. LTD CHF/CH428 Jul 2016 02 Aug 2016

36,192.000 0.0011.766700Local0.980700
11.998267 0.00 130.27Base

127.76
0.00
0.00 425,988.17

434,371.54

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

1,267.000 0.0010.587600Local0.964150
10.981279 0.00 5.22Base

5.03
0.00
0.00 13,419.52

13,918.50
717158901 Total

132.79 0.000.00 439,407.6937,459.000 Local

0.00 135.49 0.00 448,290.04Base

INSTINET U.K. LTD CHF/CH4718472905 SWATCH GROUP AG/THE BR 28 Jul 2016 0.08COMMON STOCK CHF2.25

1,475.000 0.00259.715400Local0.981700
264.556789 0.00 117.06Base

114.92
0.00
0.00 383,195.14

390,338.33

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.08CANCEL

-1,475.000 0.00259.715400Local0.981700
264.556789 0.00 -117.06Base

-114.92
0.00
0.00 -383,195.14

-390,338.33
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INSTINET U.K. LTD CHF/CH428 Jul 2016 0.0802 Aug 2016

1,475.000 0.00259.715400Local0.980700
264.826552 0.00 117.18Base

114.92
0.00
0.00 383,195.14

390,736.35

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1004 Aug 2016

21.000 0.00249.107100Local0.964150
258.369652 0.00 2.03Base

1.96
0.00
0.00 5,233.21

5,427.80
718472905 Total

116.88 0.000.00 388,428.351,496.000 Local

0.00 119.21 0.00 396,164.15Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4718473903 SWATCH GROUP AG/THE REG 02 Aug 2016 0.02COMMON STOCK CHF.45 04 Aug 2016

34.000 0.0048.550000Local0.964150
50.355235 0.00 0.64Base

0.62
0.00
0.00 1,651.32

1,712.72

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4718929904 HELVETIA HOLDING AG REG 28 Jul 2016 0.19COMMON STOCK CHF.1 02 Aug 2016

534.000 0.00492.383900Local0.981700
501.562494 0.00 100.44Base

98.60
0.00
0.00 263,031.60

267,934.81

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1904 Aug 2016

35.000 0.00482.760571Local0.964150
500.711063 0.00 6.58Base

6.34
0.00
0.00 16,902.96

17,531.46
718929904 Total

104.94 0.000.00 279,934.56569.000 Local

0.00 107.02 0.00 285,466.27Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4722275906 BOBST GROUP SA REG 28 Jul 2016 0.02COMMON STOCK CHF1.0 02 Aug 2016

671.000 0.0053.857900Local0.981700
54.861872 0.00 13.80Base

13.55
0.00
0.00 36,152.20

36,826.12

ASSET TRANSFER AT MARKET NON CASH CHF/CH4733337901 LONZA GROUP AG REG 22 Jul 2016COMMON STOCK 22 Jul 2016

13,849.000 0.00178.500000Local0.986950
180.860226 0.00 0.00Base

0.00
0.00
0.00 2,472,046.50

2,504,733.27
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0704 Aug 2016

36.000 0.00182.268100Local0.964150
189.045377 0.00 2.55Base

2.46
0.00
0.00 6,564.11

6,808.18
733337901 Total

2.46 0.000.00 2,478,610.6113,885.000 Local

0.00 2.55 0.00 2,511,541.45Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4739176907 SIEGFRIED HOLDING AG REG 28 Jul 2016 0.08COMMON STOCK CHF2.0 02 Aug 2016

191.000 0.00204.506300Local0.981700
208.318529 0.00 14.92Base

14.65
0.00
0.00 39,075.35

39,803.76

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0803 Aug 2016

88.000 0.00202.785200Local0.966450
209.824823 0.00 6.92Base

6.69
0.00
0.00 17,851.79

18,471.51

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0804 Aug 2016

28.000 0.00202.782100Local0.964150
210.322149 0.00 2.21Base

2.13
0.00
0.00 5,680.03

5,891.23
739176907 Total

23.47 0.000.00 62,607.17307.000 Local

0.00 24.05 0.00 64,166.50Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4743780900 SWISS LIFE HOLDING AG REG 22 Jul 2016COMMON STOCK CHF5.1 22 Jul 2016

4,408.000 0.00220.300000Local0.986950
223.212929 0.00 0.00Base

0.00
0.00
0.00 971,082.40

983,922.59

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0904 Aug 2016

22.000 0.00218.290900Local0.964150
226.407613 0.00 1.87Base

1.80
0.00
0.00 4,804.20

4,982.83
743780900 Total

1.80 0.000.00 975,886.604,430.000 Local

0.00 1.87 0.00 988,905.42Base
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4751789900 VALIANT HOLDING AG REG 22 Jul 2016COMMON STOCK CHF.5 22 Jul 2016

7,901.000 0.0093.400000Local0.986950
94.634987 0.00 0.00Base

0.00
0.00
0.00 737,953.40

747,711.03

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4752079905 BANQUE CANTONALE VAUDOIS REG 28 Jul 2016 0.25COMMON STOCK CHF10.0 02 Aug 2016

89.000 0.00649.758400Local0.981700
661.870633 0.00 22.09Base

21.69
0.00
0.00 57,850.19

58,928.58

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.2503 Aug 2016

137.000 0.00648.616800Local0.966450
671.133323 0.00 34.48Base

33.32
0.00
0.00 88,893.82

91,979.74

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2504 Aug 2016

10.000 0.00649.800000Local0.964150
673.961521 0.00 2.53Base

2.44
0.00
0.00 6,500.44

6,742.15

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2504 Aug 2016

25.000 0.00649.800000Local0.964150
673.961521 0.00 6.32Base

6.09
0.00
0.00 16,251.09

16,855.35
752079905 Total

63.54 0.000.00 169,495.54261.000 Local

0.00 65.42 0.00 174,505.82Base

INSTINET U.K. LTD CHF/CH4755257904 GALENICA AG REG 28 Jul 2016 0.38COMMON STOCK CHF.1

67.000 0.001,249.492500Local0.981700
1,272.784456 0.00 25.58Base

25.11
0.00
0.00 83,741.11

85,302.14

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.38CANCEL

-67.000 0.001,249.492500Local0.981700
1,272.784456 0.00 -25.58Base

-25.11
0.00
0.00 -83,741.11

-85,302.14

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.3802 Aug 2016

67.000 0.001,249.492500Local0.980700
1,274.082288 0.00 25.60Base

25.11
0.00
0.00 83,741.11

85,389.12

Books Closed Prepared by State StreetPage 1281



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.4904 Aug 2016

3.000 0.001,255.666700Local0.964150
1,302.356169 0.00 1.46Base

1.41
0.00
0.00 3,768.41

3,908.53
755257904 Total

26.52 0.000.00 87,509.5270.000 Local

0.00 27.06 0.00 89,297.65Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4763561909 EMS CHEMIE HOLDING AG REG 28 Jul 2016 0.20COMMON STOCK CHF.01 02 Aug 2016

311.000 0.00533.919600Local0.981700
543.872466 0.00 63.43Base

62.27
0.00
0.00 166,111.27

169,207.77

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2104 Aug 2016

6.000 0.00527.333300Local0.964150
546.941140 0.00 1.23Base

1.19
0.00
0.00 3,165.19

3,282.88
763561909 Total

63.46 0.000.00 169,276.46317.000 Local

0.00 64.66 0.00 172,490.65Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4976ULC906 FLUGHAFEN ZUERICH AG REG 22 Jul 2016COMMON STOCK CHF10.0 22 Jul 2016

3,864.000 0.00179.600000Local0.986950
181.974770 0.00 0.00Base

0.00
0.00
0.00 693,974.40

703,150.51

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0704 Aug 2016

93.000 0.00181.838700Local0.964150
188.600010 0.00 6.58Base

6.34
0.00
0.00 16,917.34

17,546.38
976ULC906 Total

6.34 0.000.00 710,891.743,957.000 Local

0.00 6.58 0.00 720,696.89Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI00L9W9 AUTONEUM HOLDING AG 28 Jul 2016 0.10COMMON STOCK CHF.05 02 Aug 2016

230.000 0.00274.220700Local0.981700
279.332484 0.00 24.09Base

23.65
0.00
0.00 63,094.41

64,270.56
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1004 Aug 2016

25.000 0.00269.800000Local0.964150
279.831976 0.00 2.62Base

2.53
0.00
0.00 6,747.53

6,998.42
ACI00L9W9 Total

26.18 0.000.00 69,841.94255.000 Local

0.00 26.71 0.00 71,268.98Base

INSTINET U.K. LTD CHF/CH4ACI00MQT5 SWISS RE AG 28 Jul 2016 0.03COMMON STOCK CHF.1

6,415.000 0.0083.892000Local0.981700
85.455842 0.00 164.46Base

161.45
0.00
0.00 538,328.63

548,363.69

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.03CANCEL

-6,415.000 0.0083.892000Local0.981700
85.455842 0.00 -164.46Base

-161.45
0.00
0.00 -538,328.63

-548,363.69

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.0302 Aug 2016

6,415.000 0.0083.892000Local0.980700
85.542980 0.00 164.63Base

161.45
0.00
0.00 538,328.63

548,922.84

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

227.000 0.0080.803600Local0.964150
83.808121 0.00 7.14Base

6.88
0.00
0.00 18,349.30

19,031.58
ACI00MQT5 Total

168.33 0.000.00 556,677.936,642.000 Local

0.00 171.77 0.00 567,954.42Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI00WIH8 BKW AG 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

659.000 0.0044.262700Local0.981700
45.087807 0.00 11.14Base

10.94
0.00
0.00 29,180.06

29,724.01

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0203 Aug 2016

296.000 0.0044.365700Local0.966450
45.905841 0.00 5.09Base

4.92
0.00
0.00 13,137.17

13,593.22
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

158.000 0.0044.209500Local0.964150
45.853342 0.00 2.72Base

2.62
0.00
0.00 6,987.72

7,247.54

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

63.000 0.0044.209500Local0.964150
45.853342 0.00 1.08Base

1.04
0.00
0.00 2,786.24

2,889.84
ACI00WIH8 Total

19.52 0.000.00 52,091.191,176.000 Local

0.00 20.03 0.00 53,454.61Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI02LDY8 LEONTEQ AG 28 Jul 2016 0.02COMMON STOCK CHF1.0 02 Aug 2016

713.000 0.0064.505100Local0.981700
65.707548 0.00 17.57Base

17.25
0.00
0.00 46,009.39

46,867.06

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI05P5K5 WALTER MEIER AG   REG 28 Jul 2016 0.01COMMON STOCK CHF.1 02 Aug 2016

7.000 0.0032.628600Local0.981700
33.236834 0.00 0.09Base

0.09
0.00
0.00 228.49

232.75

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0103 Aug 2016

79.000 0.0032.939900Local0.966450
34.083398 0.00 1.01Base

0.98
0.00
0.00 2,603.23

2,693.60

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

148.000 0.0032.995900Local0.964150
34.222787 0.00 1.90Base

1.83
0.00
0.00 4,885.22

5,066.87
ACI05P5K5 Total

2.90 0.000.00 7,716.94234.000 Local

0.00 3.00 0.00 7,993.22Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI062JC8 BURKHALTER HOLDING AG 28 Jul 2016 0.05COMMON STOCK CHF.04 02 Aug 2016

192.000 0.00135.141100Local0.981700
137.660283 0.00 9.91Base

9.73
0.00
0.00 25,956.82

26,440.68
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JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0503 Aug 2016

120.000 0.00134.311667Local0.966450
138.974253 0.00 6.25Base

6.04
0.00
0.00 16,123.44

16,683.16

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0504 Aug 2016

6.000 0.00131.200000Local0.964150
136.078411 0.00 0.31Base

0.30
0.00
0.00 787.50

816.78
ACI062JC8 Total

16.07 0.000.00 42,867.76318.000 Local

0.00 16.47 0.00 43,940.62Base

INSTINET U.K. LTD CHF/CH4ACI06R7K8 CIE FINANCIERE RICHEMONT REG 28 Jul 2016 0.02COMMON STOCK CHF1.0

8,197.000 0.0059.381699Local0.981700
60.488641 0.00 148.75Base

146.03
0.00
0.00 486,897.82

495,974.15

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.02CANCEL

-8,197.000 0.0059.381699Local0.981700
60.488641 0.00 -148.75Base

-146.03
0.00
0.00 -486,897.82

-495,974.15

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.0202 Aug 2016

8,197.000 0.0059.381699Local0.980700
60.550320 0.00 148.90Base

146.03
0.00
0.00 486,897.82

496,479.88

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

356.000 0.0057.302900Local0.964150
59.433594 0.00 7.93Base

7.65
0.00
0.00 20,407.48

21,166.29
ACI06R7K8 Total

153.68 0.000.00 507,305.308,553.000 Local

0.00 156.83 0.00 517,646.17Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI087035 BOSSARD HOLDING AG REG A 28 Jul 2016 0.04COMMON STOCK CHF5.0 02 Aug 2016

171.000 0.00117.719300Local0.981700
119.913721 0.00 7.69Base

7.55
0.00
0.00 20,137.55

20,512.94
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JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0503 Aug 2016

297.000 0.00117.030200Local0.966450
121.092866 0.00 13.48Base

13.03
0.00
0.00 34,771.00

35,978.06

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0504 Aug 2016

85.000 0.00117.230600Local0.964150
121.589587 0.00 3.88Base

3.74
0.00
0.00 9,968.34

10,338.99
ACI087035 Total

24.32 0.000.00 64,876.89553.000 Local

0.00 25.05 0.00 66,829.99Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI08V5B9 CONZZETA AG REG 28 Jul 2016 0.24COMMON STOCK CHF2.0 02 Aug 2016

13.000 0.00636.615400Local0.981700
648.482632 0.00 3.16Base

3.10
0.00
0.00 8,279.10

8,433.43

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.2503 Aug 2016

4.000 0.00637.000000Local0.966450
659.113250 0.00 0.99Base

0.96
0.00
0.00 2,548.96

2,637.45

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2604 Aug 2016

15.000 0.00658.275000Local0.964150
682.751647 0.00 3.84Base

3.70
0.00
0.00 9,877.83

10,245.12

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2604 Aug 2016

105.000 0.00658.275000Local0.964150
682.751647 0.00 26.88Base

25.92
0.00
0.00 69,144.80

71,715.81
ACI08V5B9 Total

33.68 0.000.00 89,850.69137.000 Local

0.00 34.87 0.00 93,031.81Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI08ZN87 AMS AG 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,410.000 0.0031.920100Local0.981700
32.515127 0.00 65.97Base

64.76
0.00
0.00 172,752.50

175,972.80
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

396.000 0.0031.903700Local0.964150
33.089976 0.00 4.92Base

4.74
0.00
0.00 12,638.61

13,108.55
ACI08ZN87 Total

69.50 0.000.00 185,391.115,806.000 Local

0.00 70.89 0.00 189,081.35Base

INSTINET U.K. LTD CHF/CH4ACI09N1W4 UBS GROUP AG REG 28 Jul 2016COMMON STOCK CHF.1

61,329.000 0.0013.594500Local0.981700
13.847917 0.00 254.78Base

250.12
0.00
0.00 833,987.21

849,533.68

INSTINET U.K. LTD CHF/CH428 Jul 2016 CANCEL

-61,329.000 0.0013.594500Local0.981700
13.847917 0.00 -254.78Base

-250.12
0.00
0.00 -833,987.21

-849,533.68

INSTINET U.K. LTD CHF/CH428 Jul 2016 02 Aug 2016

61,329.000 0.0013.594500Local0.980700
13.862037 0.00 255.04Base

250.12
0.00
0.00 833,987.21

850,399.93

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

2,492.000 0.0012.631700Local0.964150
13.101385 0.00 12.24Base

11.80
0.00
0.00 31,490.00

32,660.89
ACI09N1W4 Total

261.92 0.000.00 865,477.2163,821.000 Local

0.00 267.28 0.00 883,060.82Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI0C46M9 INTERSHOP HOLDING AG 28 Jul 2016 0.18COMMON STOCK CHF10.0 02 Aug 2016

57.000 0.00471.214900Local0.981700
479.998879 0.00 10.26Base

10.07
0.00
0.00 26,869.32

27,370.19

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.1803 Aug 2016

22.000 0.00471.443200Local0.966450
487.809199 0.00 4.03Base

3.89
0.00
0.00 10,375.64

10,735.83
ACI0C46M9 Total
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13.96 0.000.00 37,244.9679.000 Local

0.00 14.29 0.00 38,106.02Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI0CBSQ0 MOBILEZONE HOLDING AG REG 28 Jul 2016COMMON STOCK CHF.01 02 Aug 2016

1,367.000 0.0012.500300Local0.981700
12.733320 0.00 6.53Base

6.41
0.00
0.00 17,094.32

17,412.98

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 03 Aug 2016

584.000 0.0012.417000Local0.966450
12.848052 0.00 2.81Base

2.72
0.00
0.00 7,254.25

7,506.08
ACI0CBSQ0 Total

9.13 0.000.00 24,348.571,951.000 Local

0.00 9.34 0.00 24,919.06Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI0CCGM0 ZEHNDER GROUP AG RG 28 Jul 2016 0.02COMMON STOCK CHF.05 02 Aug 2016

789.000 0.0039.484800Local0.981700
40.220841 0.00 11.90Base

11.68
0.00
0.00 31,165.19

31,746.14

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0103 Aug 2016

29.000 0.0037.050000Local0.966450
38.336179 0.00 0.41Base

0.40
0.00
0.00 1,074.85

1,112.16
ACI0CCGM0 Total

12.08 0.000.00 32,240.04818.000 Local

0.00 12.31 0.00 32,858.30Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI0D4LX7 PLAZZA AG REG A 28 Jul 2016 0.09COMMON STOCK CHF.5 02 Aug 2016

3.000 0.00232.633300Local0.981700
236.969848 0.00 0.26Base

0.26
0.00
0.00 698.16

711.17

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0903 Aug 2016

19.000 0.00232.684200Local0.966450
240.761757 0.00 1.72Base

1.66
0.00
0.00 4,422.66

4,576.19

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0904 Aug 2016
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88.000 0.00234.181800Local0.964150
242.889384 0.00 8.02Base

7.73
0.00
0.00 20,615.73

21,382.28
ACI0D4LX7 Total

9.65 0.000.00 25,736.55110.000 Local

0.00 10.00 0.00 26,669.64Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4ACI0MJC30 COSMO PHARMACEUTICALS NV 28 Jul 2016 0.06COMMON STOCK 02 Aug 2016

194.000 0.00152.717000Local0.981700
155.563818 0.00 11.32Base

11.11
0.00
0.00 29,638.21

30,190.70

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0603 Aug 2016

339.000 0.00152.305900Local0.966450
157.593150 0.00 20.03Base

19.36
0.00
0.00 51,651.06

53,444.11

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0604 Aug 2016

45.000 0.00154.037800Local0.964150
159.765389 0.00 2.70Base

2.60
0.00
0.00 6,934.30

7,192.14
ACI0MJC30 Total

33.07 0.000.00 88,223.57578.000 Local

0.00 34.05 0.00 90,826.95Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B00FX5909 BASILEA PHARMACEUTICA REG 28 Jul 2016 0.03COMMON STOCK CHF1.0 02 Aug 2016

974.000 0.0069.645400Local0.981700
70.943669 0.00 25.91Base

25.44
0.00
0.00 67,860.06

69,125.05

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

118.000 0.0070.345763Local0.964150
72.961430 0.00 3.23Base

3.11
0.00
0.00 8,303.91

8,612.67
B00FX5909 Total

28.55 0.000.00 76,163.971,092.000 Local

0.00 29.14 0.00 77,737.72Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B00ZC7904 KARDEX AG REG 28 Jul 2016 0.04COMMON STOCK CHF7.35 02 Aug 2016

491.000 0.0096.468300Local0.981700 17.76 0.00 47,383.70
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98.266578 0.00 18.09Base 0.00 48,266.99

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0403 Aug 2016

17.000 0.0095.700000Local0.966450
99.022195 0.00 0.63Base

0.61
0.00
0.00 1,627.51

1,684.01

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

57.000 0.0096.070200Local0.964150
99.642379 0.00 2.13Base

2.05
0.00
0.00 5,478.05

5,681.74
B00ZC7904 Total

20.42 0.000.00 54,489.26565.000 Local

0.00 20.85 0.00 55,632.74Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B01287901 PSP SWISS PROPERTY AG REG 28 Jul 2016 0.04COMMON STOCK CHF.1 02 Aug 2016

2,294.000 0.0098.464298Local0.981700
100.299784 0.00 86.28Base

84.70
0.00
0.00 225,961.80

230,173.98

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

171.000 0.0097.559900Local0.964150
101.187471 0.00 6.49Base

6.26
0.00
0.00 16,689.00

17,309.55

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

1,131.000 0.0097.559900Local0.964150
101.187471 0.00 42.92Base

41.38
0.00
0.00 110,381.63

114,485.95
B01287901 Total

132.34 0.000.00 353,032.433,596.000 Local

0.00 135.69 0.00 361,969.48Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B01Z4C901 APG SGA SA 28 Jul 2016 0.16COMMON STOCK CHF2.6 02 Aug 2016

22.000 0.00415.647700Local0.981700
423.395844 0.00 3.49Base

3.43
0.00
0.00 9,147.68

9,318.20

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.1603 Aug 2016

84.000 0.00414.386900Local0.966450
428.772208 0.00 13.50Base

13.05
0.00
0.00 34,821.55

36,030.37
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B01Z4C901 Total

16.48 0.000.00 43,969.23106.000 Local

0.00 16.99 0.00 45,348.57Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B02SWN901 YPSOMED HOLDING AG REG 28 Jul 2016 0.07COMMON STOCK CHF14.1 02 Aug 2016

259.000 0.00192.905400Local0.981700
196.501375 0.00 19.09Base

18.74
0.00
0.00 49,981.24

50,912.95

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0704 Aug 2016

25.000 0.00192.324000Local0.964150
199.475185 0.00 1.87Base

1.80
0.00
0.00 4,809.90

4,988.75
B02SWN901 Total

20.54 0.000.00 54,791.14284.000 Local

0.00 20.96 0.00 55,901.70Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B03PQZ906 EMMI AG REG 28 Jul 2016 0.24COMMON STOCK CHF10.0 02 Aug 2016

73.000 0.00627.458900Local0.981700
639.155445 0.00 17.50Base

17.18
0.00
0.00 45,821.68

46,675.85

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.2403 Aug 2016

102.000 0.00623.196100Local0.966450
644.830152 0.00 24.67Base

23.84
0.00
0.00 63,589.84

65,797.34

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.2404 Aug 2016

11.000 0.00622.386400Local0.964150
645.528600 0.00 2.67Base

2.57
0.00
0.00 6,848.82

7,103.48
B03PQZ906 Total

43.59 0.000.00 116,260.34186.000 Local

0.00 44.84 0.00 119,576.67Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B07Q41909 EVOLVA HOLDING SA 28 Jul 2016COMMON STOCK CHF.2 02 Aug 2016

13,383.000 0.000.750500Local0.981700
0.764490 0.00 3.84Base

3.77
0.00
0.00 10,047.71

10,235.01
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JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 03 Aug 2016

11,576.000 0.000.741200Local0.966450
0.766931 0.00 3.33Base

3.22
0.00
0.00 8,583.35

8,881.32

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

2,609.000 0.000.739800Local0.964150
0.767308 0.00 0.75Base

0.72
0.00
0.00 1,930.86

2,002.66
B07Q41909 Total

7.71 0.000.00 20,561.9227,568.000 Local

0.00 7.92 0.00 21,118.99Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B07ZBW903 BUCHER INDUSTRIES AG REG 28 Jul 2016 0.09COMMON STOCK CHF.2 02 Aug 2016

449.000 0.00241.844200Local0.981700
246.352450 0.00 41.48Base

40.72
0.00
0.00 108,628.77

110,653.73

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0903 Aug 2016

101.000 0.00241.879200Local0.966450
250.275958 0.00 9.48Base

9.16
0.00
0.00 24,438.96

25,287.35

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0904 Aug 2016

54.000 0.00237.672200Local0.964150
246.509568 0.00 4.99Base

4.81
0.00
0.00 12,839.11

13,316.51
B07ZBW903 Total

54.69 0.000.00 145,906.84604.000 Local

0.00 55.95 0.00 149,257.59Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B083BH906 SWISS PRIME SITE REG 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

2,190.000 0.0090.547200Local0.981700
92.235102 0.00 75.75Base

74.36
0.00
0.00 198,372.73

202,070.62

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH403 Aug 2016 0.0305 Aug 2016

47.000 0.0088.329800Local0.971600
90.911692 0.00 1.61Base

1.56
0.00
0.00 4,153.06

4,274.45
B083BH906 Total
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75.92 0.000.00 202,525.792,237.000 Local

0.00 77.36 0.00 206,345.07Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B0BV89902 MOBIMO HOLDING AG REG 28 Jul 2016 0.09COMMON STOCK CHF29.0 02 Aug 2016

184.000 0.00234.516300Local0.981700
238.887949 0.00 16.48Base

16.18
0.00
0.00 43,167.18

43,971.87

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0903 Aug 2016

313.000 0.00232.612500Local0.966450
240.687568 0.00 28.25Base

27.30
0.00
0.00 72,835.01

75,363.45

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0904 Aug 2016

37.000 0.00234.242500Local0.964150
242.952341 0.00 3.37Base

3.25
0.00
0.00 8,670.22

8,992.60

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0904 Aug 2016

50.000 0.00234.242500Local0.964150
242.952341 0.00 4.55Base

4.39
0.00
0.00 11,716.52

12,152.18
B0BV89902 Total

51.12 0.000.00 136,388.93584.000 Local

0.00 52.65 0.00 140,480.10Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B0C2PW905 MYRIAD GROUP AG 28 Jul 2016COMMON STOCK CHF.1 02 Aug 2016

7,307.000 0.002.527700Local0.981700
2.574819 0.00 7.06Base

6.93
0.00
0.00 18,476.83

18,821.26

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B0CDLF902 PARGESA HOLDING SA BR 28 Jul 2016 0.03COMMON STOCK CHF20.0 02 Aug 2016

1,416.000 0.0067.977400Local0.981700
69.244576 0.00 36.77Base

36.10
0.00
0.00 96,292.10

98,087.09

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

24.000 0.0066.950000Local0.964150
69.439403 0.00 0.62Base

0.60
0.00
0.00 1,607.40

1,667.17
B0CDLF902 Total

36.70 0.000.00 97,899.501,440.000 Local

Books Closed Prepared by State StreetPage 1293



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 37.39 0.00 99,754.26Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B0KJTG900 PANALPINA WELTTRANSPORT  REG 28 Jul 2016 0.05COMMON STOCK CHF.1 02 Aug 2016

876.000 0.00131.075100Local0.981700
133.518488 0.00 43.86Base

43.06
0.00
0.00 114,864.85

117,006.06

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0504 Aug 2016

66.000 0.00130.297000Local0.964150
135.141835 0.00 3.34Base

3.22
0.00
0.00 8,602.82

8,922.70
B0KJTG900 Total

46.28 0.000.00 123,467.67942.000 Local

0.00 47.20 0.00 125,928.76Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B0LF18905 EFG INTERNATIONAL AG 28 Jul 2016COMMON STOCK CHF.5 02 Aug 2016

5,686.000 0.004.612800Local0.981700
4.698788 0.00 10.02Base

9.84
0.00
0.00 26,238.22

26,727.33

INSTINET U.K. LTD CHF/CH4B0R80X901 DUFRY AG REG 28 Jul 2016 0.03COMMON STOCK CHF5.0

1,346.000 0.00114.276600Local0.981700
116.406845 0.00 47.00Base

46.14
0.00
0.00 153,862.44

156,730.61

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.03CANCEL

-1,346.000 0.00114.276600Local0.981700
116.406845 0.00 -47.00Base

-46.14
0.00
0.00 -153,862.44

-156,730.61

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.0302 Aug 2016

1,346.000 0.00114.276600Local0.980700
116.525543 0.00 47.05Base

46.14
0.00
0.00 153,862.44

156,890.43

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

31.000 0.00107.367700Local0.964150
111.359954 0.00 1.30Base

1.25
0.00
0.00 3,329.65

3,453.46
B0R80X901 Total

47.39 0.000.00 157,192.091,377.000 Local

0.00 48.35 0.00 160,343.89Base
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4B10DQJ900 IMPLENIA AG REG 22 Jul 2016COMMON STOCK CHF1.02 22 Jul 2016

10,935.000 0.0066.200000Local0.986950
67.075333 0.00 0.00Base

0.00
0.00
0.00 723,897.00

733,468.77

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B119QG904 PARTNERS GROUP HOLDING AG 28 Jul 2016 0.17COMMON STOCK CHF.01 02 Aug 2016

806.000 0.00445.468800Local0.981700
453.772843 0.00 137.15Base

134.64
0.00
0.00 359,182.49

365,878.06

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1704 Aug 2016

12.000 0.00447.229200Local0.964150
463.858528 0.00 2.08Base

2.01
0.00
0.00 5,368.76

5,568.39
B119QG904 Total

136.65 0.000.00 364,551.25818.000 Local

0.00 139.23 0.00 371,446.45Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B11TCY906 SCHINDLER HOLDING PART CERT 28 Jul 2016 0.07COMMON STOCK CHF.1 02 Aug 2016

3,510.000 0.00186.294500Local0.981700
189.767241 0.00 249.78Base

245.21
0.00
0.00 654,138.91

666,332.80

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0704 Aug 2016

30.000 0.00183.761700Local0.964150
190.594513 0.00 2.15Base

2.07
0.00
0.00 5,514.92

5,719.98
B11TCY906 Total

247.28 0.000.00 659,653.833,540.000 Local

0.00 251.93 0.00 672,052.78Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B11WWH904 SCHINDLER HOLDING AG REG 28 Jul 2016 0.07COMMON STOCK CHF.1 02 Aug 2016

1,620.000 0.00186.793100Local0.981700
190.275135 0.00 115.60Base

113.48
0.00
0.00 302,718.30

308,361.31

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0704 Aug 2016

14.000 0.00184.242900Local0.964150
191.093606 0.00 1.01Base

0.97
0.00
0.00 2,580.37

2,676.32
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B11WWH904 Total

114.45 0.000.00 305,298.671,634.000 Local

0.00 116.61 0.00 311,037.63Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B142S6906 KUEHNE + NAGEL INTL AG REG 02 Aug 2016 0.05COMMON STOCK CHF1.0 04 Aug 2016

37.000 0.00135.139200Local0.964150
140.164082 0.00 1.95Base

1.88
0.00
0.00 5,002.03

5,188.02

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B17641901 BURCKHARDT COMPRESSION HOLDI 28 Jul 2016 0.11COMMON STOCK CHF2.5 02 Aug 2016

238.000 0.00295.468500Local0.981700
300.976368 0.00 26.86Base

26.37
0.00
0.00 70,347.87

71,659.23

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1104 Aug 2016

33.000 0.00287.469700Local0.964150
298.158689 0.00 3.69Base

3.56
0.00
0.00 9,490.06

9,842.93
B17641901 Total

29.93 0.000.00 79,837.93271.000 Local

0.00 30.55 0.00 81,502.16Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B18ZRK909 LOGITECH INTERNATIONAL REG 22 Jul 2016COMMON STOCK CHF.25 22 Jul 2016

59,562.000 0.0016.450000Local0.986950
16.667511 0.00 0.00Base

0.00
0.00
0.00 979,794.90

992,750.29

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

861.000 0.0019.288500Local0.964150
20.005705 0.00 6.46Base

6.23
0.00
0.00 16,613.63

17,231.37
B18ZRK909 Total

6.23 0.000.00 996,408.5360,423.000 Local

0.00 6.46 0.00 1,009,981.66Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1FJ2J907 SANTHERA PHARMACEUTICALS REG 28 Jul 2016 1 0.02COMMON STOCK CHF1.0 03 Aug 2016

411.000 0.0055.315888Local0.981700
56.347039 0.00 8.69Base

8.53
0.00
0.00 22,743.36

23,167.32
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1JMFJ902 NEWRON PHARMACEUTICALS SPA 28 Jul 2016 0.01COMMON STOCK EUR.2 02 Aug 2016

424.000 0.0019.010300Local0.981700
19.364674 0.00 3.08Base

3.02
0.00
0.00 8,063.39

8,213.70

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0103 Aug 2016

509.000 0.0019.605400Local0.966450
20.285995 0.00 3.87Base

3.74
0.00
0.00 9,982.89

10,329.44
B1JMFJ902 Total

6.76 0.000.00 18,046.28933.000 Local

0.00 6.95 0.00 18,543.14Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1TSL1900 VZ HOLDING AG 28 Jul 2016 0.11COMMON STOCK CHF.25 02 Aug 2016

57.000 0.00283.995600Local0.981700
289.289600 0.00 6.18Base

6.07
0.00
0.00 16,193.82

16,495.69

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.1103 Aug 2016

171.000 0.00290.128700Local0.966450
300.200424 0.00 19.25Base

18.60
0.00
0.00 49,630.61

51,353.52

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1104 Aug 2016

21.000 0.00284.666700Local0.964150
295.251465 0.00 2.32Base

2.24
0.00
0.00 5,980.24

6,202.60
B1TSL1900 Total

26.91 0.000.00 71,804.67249.000 Local

0.00 27.75 0.00 74,051.81Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1WGG9901 GEBERIT AG REG 22 Jul 2016COMMON STOCK CHF.1 22 Jul 2016

3,087.000 0.00374.300000Local0.986950
379.249203 0.00 0.00Base

0.00
0.00
0.00 1,155,464.10

1,170,742.29

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1404 Aug 2016

26.000 0.00373.576900Local0.964150
387.467614 0.00 3.78Base

3.64
0.00
0.00 9,716.64

10,077.93
B1WGG9901 Total
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3.64 0.000.00 1,165,180.743,113.000 Local

0.00 3.78 0.00 1,180,820.22Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1WHVV903 GAM HOLDING AG 28 Jul 2016COMMON STOCK CHF.05 02 Aug 2016

13,330.000 0.0010.580100Local0.981700
10.777325 0.00 53.88Base

52.89
0.00
0.00 141,085.62

143,715.62

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

1,053.000 0.0010.468300Local0.964150
10.857543 0.00 4.28Base

4.13
0.00
0.00 11,027.25

11,437.28
B1WHVV903 Total

57.02 0.000.00 152,112.8714,383.000 Local

0.00 58.16 0.00 155,152.90Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1X3KP908 SWISSQUOTE GROUP HOLDING REG 28 Jul 2016 0.01COMMON STOCK CHF.2 02 Aug 2016

68.000 0.0023.764000Local0.981700
24.206988 0.00 0.62Base

0.61
0.00
0.00 1,616.56

1,646.69

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0103 Aug 2016

523.000 0.0023.595100Local0.966450
24.414196 0.00 4.79Base

4.63
0.00
0.00 12,344.87

12,773.42

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

142.000 0.0024.451800Local0.964150
25.360992 0.00 1.35Base

1.30
0.00
0.00 3,473.46

3,602.61
B1X3KP908 Total

6.54 0.000.00 17,434.89733.000 Local

0.00 6.76 0.00 18,022.72Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1YD5Q900 ACTELION LTD REG 22 Jul 2016COMMON STOCK 22 Jul 2016

3,343.000 0.00170.000000Local0.986950
172.247834 0.00 0.00Base

0.00
0.00
0.00 568,310.00

575,824.51

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0704 Aug 2016
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70.000 0.00172.087100Local0.964150
178.485817 0.00 4.69Base

4.52
0.00
0.00 12,050.62

12,498.70
B1YD5Q900 Total

4.52 0.000.00 580,360.623,413.000 Local

0.00 4.69 0.00 588,323.21Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1Z4WD908 DAETWYLER HOLDING AG BR 28 Jul 2016 0.05COMMON STOCK CHF.05 02 Aug 2016

676.000 0.00133.779900Local0.981700
136.273709 0.00 34.54Base

33.91
0.00
0.00 90,469.12

92,155.57

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0504 Aug 2016

73.000 0.00129.552100Local0.964150
134.369237 0.00 3.68Base

3.55
0.00
0.00 9,460.85

9,812.63
B1Z4WD908 Total

37.46 0.000.00 99,929.97749.000 Local

0.00 38.22 0.00 101,968.20Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B28PS9903 U BLOX HOLDING AG 28 Jul 2016 0.09COMMON STOCK CHF.9 02 Aug 2016

526.000 0.00244.715600Local0.981700
249.277376 0.00 49.17Base

48.27
0.00
0.00 128,768.68

131,169.07

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.1004 Aug 2016

42.000 0.00247.411900Local0.964150
256.611419 0.00 4.05Base

3.90
0.00
0.00 10,395.20

10,781.72
B28PS9903 Total

52.17 0.000.00 139,163.88568.000 Local

0.00 53.22 0.00 141,950.79Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B2R90D909 ORASCOM DEVELOPMENT HOLDING 28 Jul 2016COMMON STOCK 02 Aug 2016

99.000 0.007.171500Local0.981700
7.305185 0.00 0.28Base

0.27
0.00
0.00 710.25

723.49

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 03 Aug 2016

137.000 0.007.237000Local0.966450 0.37 0.00 991.84
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7.488230 0.00 0.38Base 0.00 1,026.27

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 04 Aug 2016

758.000 0.006.953100Local0.964150
7.211637 0.00 2.05Base

1.98
0.00
0.00 5,272.43

5,468.47
B2R90D909 Total

2.62 0.000.00 6,974.52994.000 Local

0.00 2.71 0.00 7,218.23Base

INSTINET U.K. LTD CHF/CH4B39VJC900 ARYZTA AG 28 Jul 2016 0.01COMMON STOCK CHF.02

2,581.000 0.0036.565300Local0.981700
37.246919 0.00 28.84Base

28.31
0.00
0.00 94,403.35

96,163.14

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.01CANCEL

-2,581.000 0.0036.565300Local0.981700
37.246919 0.00 -28.84Base

-28.31
0.00
0.00 -94,403.35

-96,163.14

INSTINET U.K. LTD CHF/CH428 Jul 2016 0.0102 Aug 2016

2,581.000 0.0036.565300Local0.980700
37.284899 0.00 28.87Base

28.31
0.00
0.00 94,403.35

96,261.19

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

59.000 0.0036.860000Local0.964150
38.230566 0.00 0.85Base

0.82
0.00
0.00 2,175.56

2,256.45
B39VJC900 Total

29.13 0.000.00 96,578.912,640.000 Local

0.00 29.72 0.00 98,517.64Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B4R2R5908 JULIUS BAER GROUP LTD 28 Jul 2016 0.02COMMON STOCK CHF.02 02 Aug 2016

7,746.000 0.0040.643300Local0.981700
41.400937 0.00 120.26Base

118.06
0.00
0.00 314,941.06

320,811.92

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

153.000 0.0039.447800Local0.964150
40.914588 0.00 2.34Base

2.26
0.00
0.00 6,037.77

6,262.27
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B4R2R5908 Total

120.32 0.000.00 320,978.837,899.000 Local

0.00 122.60 0.00 327,074.19Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B5NC0D909 MEYER BURGER TECHNOLOGY AG 28 Jul 2016COMMON STOCK CHF.05 02 Aug 2016

7,450.000 0.004.135500Local0.981700
4.212590 0.00 11.77Base

11.55
0.00
0.00 30,821.03

31,395.57

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B5VW1G908 ORIOR AG 28 Jul 2016 0.03COMMON STOCK CHF4.0 02 Aug 2016

64.000 0.0069.264800Local0.981700
70.555974 0.00 1.69Base

1.66
0.00
0.00 4,434.61

4,517.28

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0303 Aug 2016

308.000 0.0068.688300Local0.966450
71.072792 0.00 8.21Base

7.93
0.00
0.00 21,163.93

21,898.63

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

51.000 0.0069.041200Local0.964150
71.608360 0.00 1.37Base

1.32
0.00
0.00 3,522.42

3,653.39
B5VW1G908 Total

10.91 0.000.00 29,120.96423.000 Local

0.00 11.27 0.00 30,069.30Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4BFSSBH906 CEMBRA MONEY BANK AG 28 Jul 2016 0.03COMMON STOCK CHF1.0 02 Aug 2016

1,451.000 0.0070.228500Local0.981700
71.537639 0.00 38.92Base

38.21
0.00
0.00 101,939.76

103,840.03

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0303 Aug 2016

914.000 0.0069.870500Local0.966450
72.296032 0.00 24.78Base

23.95
0.00
0.00 63,885.59

66,103.36

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

221.000 0.0069.628100Local0.964150
72.217082 0.00 5.98Base

5.77
0.00
0.00 15,393.58

15,965.96
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BFSSBH906 Total

67.93 0.000.00 181,218.932,586.000 Local

0.00 69.68 0.00 185,909.35Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4BLWF8B903 SFS GROUP AG 28 Jul 2016 0.03COMMON STOCK CHF.1 02 Aug 2016

717.000 0.0073.849600Local0.981700
75.226240 0.00 20.23Base

19.86
0.00
0.00 52,970.02

53,957.44

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0303 Aug 2016

687.000 0.0073.882800Local0.966450
76.447618 0.00 19.69Base

19.03
0.00
0.00 50,776.51

52,539.20

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

112.000 0.0072.987500Local0.964150
75.701395 0.00 3.18Base

3.07
0.00
0.00 8,177.67

8,481.74
BLWF8B903 Total

41.96 0.000.00 111,924.201,516.000 Local

0.00 43.10 0.00 114,978.38Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4BRJLB3906 MOLECULAR PARTNERS AG 28 Jul 2016 0.01COMMON STOCK CHF.1 02 Aug 2016

33.000 0.0025.150000Local0.981700
25.618824 0.00 0.32Base

0.31
0.00
0.00 830.26

845.74

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0103 Aug 2016

310.000 0.0025.199000Local0.966450
26.073775 0.00 3.03Base

2.93
0.00
0.00 7,814.62

8,085.90

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

225.000 0.0025.386400Local0.964150
26.330343 0.00 2.22Base

2.14
0.00
0.00 5,714.08

5,926.55
BRJLB3906 Total

5.38 0.000.00 14,358.96568.000 Local

0.00 5.57 0.00 14,858.19Base
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CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4BVSS67909 SUNRISE COMMUNICATIONS GROUP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,927.000 0.0062.679400Local0.981700
63.847815 0.00 46.13Base

45.29
0.00
0.00 120,828.49

123,080.87

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH429 Jul 2016 0.0203 Aug 2016

842.000 0.0062.585900Local0.966450
64.758549 0.00 20.45Base

19.76
0.00
0.00 52,717.09

54,547.15

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0204 Aug 2016

211.000 0.0062.090800Local0.964150
64.399523 0.00 5.09Base

4.91
0.00
0.00 13,106.07

13,593.39
BVSS67909 Total

69.96 0.000.00 186,651.652,980.000 Local

0.00 71.67 0.00 191,221.41Base

0.00662,856.000 Local
0.00Base

10,989.90
11,214.53

0.00
0.00

40,692,923.80
41,448,237.14

SWISS FRANC Total

US DOLLAR

CUSIP CHANGE NON CASH USD/DTC058498106 BALL CORP 08 Jul 2016 1COMMON STOCK 14 Jul 2016

349.000 0.0071.080744Local1.000000
71.080744 0.00 0.00Base

0.00
0.00
0.00 24,807.18

24,807.18

CITIGROUP GLOBAL MARKETS INC USD/DTC585464100 MELCO CROWN ENTERTAINME ADR 28 Jul 2016 0.01ADR USD.01 02 Aug 2016

6,524.000 0.0014.123499Local1.000000
14.123499 0.00 58.72Base

58.72
0.00
0.00 92,200.43

92,200.43

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

8,570.000 0.0014.022400Local1.000000
14.022400 0.00 77.13Base

77.13
0.00
0.00 120,249.10

120,249.10

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

130.000 0.0013.860000Local1.000000
13.860000 0.00 1.17Base

1.17
0.00
0.00 1,802.97

1,802.97
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585464100 Total

137.02 0.000.00 214,252.5015,224.000 Local

0.00 137.02 0.00 214,252.50Base

CREDIT SUISSE SECURITIES (EUROPE) L USD/SG3643491905 HONGKONG LAND HOLDINGS LTD 28 Jul 2016COMMON STOCK USD.1 02 Aug 2016

50,900.000 0.006.605000Local1.000000
6.605000 0.00 126.07Base

126.07
134.47
134.47 336,455.04

336,455.04

CREDIT SUISSE SECURITIES (EUROPE) L USD/SG302 Aug 2016 05 Aug 2016

800.000 0.006.270000Local1.000000
6.270000 0.00 1.88Base

1.88
2.01
2.01 5,019.89

5,019.89
643491905 Total

127.95 136.480.00 341,474.9351,700.000 Local

0.00 127.95 136.48 341,474.93Base

CREDIT SUISSE SECURITIES (EUROPE) L USD/SG3647211002 JARDINE MATHESON HLDGS LTD 28 Jul 2016 0.02COMMON STOCK USD.25 02 Aug 2016

4,500.000 0.0058.022700Local1.000000
58.022700 0.00 97.91Base

97.91
104.44
104.44 261,304.50

261,304.50

CREDIT SUISSE SECURITIES (EUROPE) L USD/SG302 Aug 2016 0.0205 Aug 2016

200.000 0.0057.800000Local1.000000
57.800000 0.00 4.34Base

4.34
4.63
4.63 11,568.97

11,568.97
647211002 Total

102.25 109.070.00 272,873.474,700.000 Local

0.00 102.25 109.07 272,873.47Base

CITIGROUP GLOBAL MARKETS INC USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 28 Jul 2016 0.01ADR 02 Aug 2016

1,161.000 0.0070.843700Local1.000000
70.843700 0.00 10.45Base

10.45
0.00
0.00 82,259.99

82,259.99

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

1,523.000 0.0071.182900Local1.000000
71.182900 0.00 13.71Base

13.71
0.00
0.00 108,425.27

108,425.27
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UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

23.000 0.0070.835000Local1.000000
70.835000 0.00 0.21Base

0.21
0.00
0.00 1,629.42

1,629.42
783513203 Total

24.37 0.000.00 192,314.682,707.000 Local

0.00 24.37 0.00 192,314.68Base

EXCHANGE OFFER (NON CASH) USD/GBBACI0NFY66 BALL CORP 29 Jun 2016COMMON STOCK 14 Jul 2016

349.000 0.00191.481891Local1.000000
191.481891 0.00 0.00Base

0.00
0.00
0.00 66,827.18

66,827.18

CREDIT SUISSE SECURITIES (EUROPE) L USD/SG3B56ZM7906 HUTCHISON PORT HOLDINGS TR U 28 Jul 2016UNIT 02 Aug 2016

44,400.000 0.000.484800Local1.000000
0.484800 0.00 8.07Base

8.07
8.61
8.61 21,541.80

21,541.80

CREDIT SUISSE SECURITIES (EUROPE) L USD/SG302 Aug 2016 05 Aug 2016

3,600.000 0.000.470000Local1.000000
0.470000 0.00 0.63Base

0.63
0.68
0.68 1,693.31

1,693.31
B56ZM7906 Total

8.70 9.290.00 23,235.1148,000.000 Local

0.00 8.70 9.29 23,235.11Base

CITIGROUP GLOBAL MARKETS INC USD/DTCG6583A102 NORD ANGLIA EDUCATION INC 28 Jul 2016 0.01COMMON STOCK USD.01 02 Aug 2016

1,311.000 0.0022.021700Local1.000000
22.021700 0.00 11.80Base

11.80
0.00
0.00 28,882.25

28,882.25

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

1,689.000 0.0021.862600Local1.000000
21.862600 0.00 15.20Base

15.20
0.00
0.00 36,941.13

36,941.13

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

300.000 0.0022.171900Local1.000000
22.171900 0.00 2.70Base

2.70
0.00
0.00 6,654.27

6,654.27
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G6583A102 Total

29.70 0.000.00 72,477.653,300.000 Local

0.00 29.70 0.00 72,477.65Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM20598104 CAESARSTONE LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

961.000 0.0037.981000Local1.000000
37.981000 0.00 8.65Base

8.65
0.00
0.00 36,508.39

36,508.39

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

1,039.000 0.0037.587200Local1.000000
37.587200 0.00 9.35Base

9.35
0.00
0.00 39,062.45

39,062.45

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

200.000 0.0037.275000Local1.000000
37.275000 0.00 1.80Base

1.80
0.00
0.00 7,456.80

7,456.80
M20598104 Total

19.80 0.000.00 83,027.642,200.000 Local

0.00 19.80 0.00 83,027.64Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM22465104 CHECK POINT SOFTWARE TECH 28 Jul 2016 0.01COMMON STOCK USD.01 02 Aug 2016

4,953.000 0.0077.935300Local1.000000
77.935300 0.00 44.58Base

44.58
0.00
0.00 386,058.12

386,058.12

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

5,452.000 0.0076.773000Local1.000000
76.773000 0.00 49.07Base

49.07
0.00
0.00 418,615.47

418,615.47

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

89.000 0.0075.130000Local1.000000
75.130000 0.00 0.80Base

0.80
0.00
0.00 6,687.37

6,687.37
M22465104 Total

94.45 0.000.00 811,360.9610,494.000 Local

0.00 94.45 0.00 811,360.96Base
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CITIGROUP GLOBAL MARKETS INC USD/DTCM2682V108 CYBERARK SOFTWARE LTD/ISRAEL 28 Jul 2016 0.01COMMON STOCK ILS.01 02 Aug 2016

861.000 0.0056.635200Local1.000000
56.635200 0.00 7.75Base

7.75
0.00
0.00 48,770.66

48,770.66

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

839.000 0.0056.152500Local1.000000
56.152500 0.00 7.55Base

7.55
0.00
0.00 47,119.50

47,119.50

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

100.000 0.0056.050000Local1.000000
56.050000 0.00 0.90Base

0.90
0.00
0.00 5,605.90

5,605.90
M2682V108 Total

16.20 0.000.00 101,496.061,800.000 Local

0.00 16.20 0.00 101,496.06Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM6158M104 ITURAN LOCATION AND CONTROL 28 Jul 2016 0.01COMMON STOCK ILS.333 02 Aug 2016

621.000 0.0023.741200Local1.000000
23.741200 0.00 5.59Base

5.59
0.00
0.00 14,748.88

14,748.88

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

779.000 0.0023.881500Local1.000000
23.881500 0.00 7.01Base

7.01
0.00
0.00 18,610.70

18,610.70
M6158M104 Total

12.60 0.000.00 33,359.581,400.000 Local

0.00 12.60 0.00 33,359.58Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM6372Q113 KORNIT DIGITAL LTD 28 Jul 2016 0.01COMMON STOCK ILS.01 02 Aug 2016

384.000 0.0010.126589Local1.000000
10.126589 0.00 3.46Base

3.46
0.00
0.00 3,892.07

3,892.07

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

416.000 0.0010.126200Local1.000000
10.126200 0.00 3.74Base

3.74
0.00
0.00 4,216.24

4,216.24
M6372Q113 Total
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7.20 0.000.00 8,108.31800.000 Local

0.00 7.20 0.00 8,108.31Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM74231107 NEURODERM LTD 28 Jul 2016 0.01COMMON STOCK ILS.1 02 Aug 2016

434.000 0.0018.394900Local1.000000
18.394900 0.00 3.91Base

3.91
0.00
0.00 7,987.30

7,987.30

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

466.000 0.0018.739000Local1.000000
18.739000 0.00 4.19Base

4.19
0.00
0.00 8,736.56

8,736.56
M74231107 Total

8.10 0.000.00 16,723.86900.000 Local

0.00 8.10 0.00 16,723.86Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM75253100 ORBOTECH LTD 28 Jul 2016 0.01COMMON STOCK USD.14 02 Aug 2016

1,607.000 0.0028.620500Local1.000000
28.620500 0.00 14.46Base

14.46
0.00
0.00 46,007.60

46,007.60

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

2,093.000 0.0028.460600Local1.000000
28.460600 0.00 18.84Base

18.84
0.00
0.00 59,586.88

59,586.88

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

300.000 0.0028.789900Local1.000000
28.789900 0.00 2.70Base

2.70
0.00
0.00 8,639.67

8,639.67
M75253100 Total

36.00 0.000.00 114,234.154,000.000 Local

0.00 36.00 0.00 114,234.15Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM81873107 RADWARE LTD 28 Jul 2016 0.01COMMON STOCK ILS.05 02 Aug 2016

1,490.000 0.0012.221800Local1.000000
12.221800 0.00 13.41Base

13.41
0.00
0.00 18,223.89

18,223.89

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016
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1,810.000 0.0012.252000Local1.000000
12.252000 0.00 16.29Base

16.29
0.00
0.00 22,192.41

22,192.41

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

900.000 0.0012.351100Local1.000000
12.351100 0.00 8.10Base

8.10
0.00
0.00 11,124.09

11,124.09
M81873107 Total

37.80 0.000.00 51,540.394,200.000 Local

0.00 37.80 0.00 51,540.39Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM8737E108 TARO PHARMACEUTICAL INDUS 28 Jul 2016 0.01COMMON STOCK ILS.000 02 Aug 2016

569.000 0.00139.556000Local1.000000
139.556000 0.00 5.12Base

5.12
0.00
0.00 79,412.48

79,412.48

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

621.000 0.00140.062093Local1.000000
140.062093 0.00 5.59Base

5.59
0.00
0.00 86,984.15

86,984.15

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

10.000 0.00140.500000Local1.000000
140.500000 0.00 0.09Base

0.09
0.00
0.00 1,405.09

1,405.09
M8737E108 Total

10.80 0.000.00 167,801.721,200.000 Local

0.00 10.80 0.00 167,801.72Base

CITIGROUP GLOBAL MARKETS INC USD/DTCM98068105 WIX.COM LTD 28 Jul 2016 0.01COMMON STOCK ILS.01 02 Aug 2016

1,025.000 0.0035.961200Local1.000000
35.961200 0.00 9.23Base

9.23
0.00
0.00 36,869.46

36,869.46

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

1,075.000 0.0035.521100Local1.000000
35.521100 0.00 9.68Base

9.68
0.00
0.00 38,194.86

38,194.86

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

200.000 0.0036.247500Local1.000000 1.80 0.00 7,251.30
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36.247500 0.00 1.80Base 0.00 7,251.30
M98068105 Total

20.71 0.000.00 82,315.622,300.000 Local

0.00 20.71 0.00 82,315.62Base

CITIGROUP GLOBAL MARKETS INC USD/DTCN00985106 AERCAP HOLDINGS NV 28 Jul 2016 0.01COMMON STOCK EUR.01 02 Aug 2016

5,931.000 0.0036.371000Local1.000000
36.371000 0.00 53.38Base

53.38
0.00
0.00 215,769.78

215,769.78

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

7,578.000 0.0036.515500Local1.000000
36.515500 0.00 68.20Base

68.20
0.00
0.00 276,782.66

276,782.66

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

116.000 0.0036.430000Local1.000000
36.430000 0.00 1.04Base

1.04
0.00
0.00 4,226.92

4,226.92
N00985106 Total

122.62 0.000.00 496,779.3613,625.000 Local

0.00 122.62 0.00 496,779.36Base

CITIGROUP GLOBAL MARKETS INC USD/DTCN47279109 INTERXION HOLDING NV 28 Jul 2016 0.01COMMON STOCK EUR.1 02 Aug 2016

2,724.000 0.0037.198000Local1.000000
37.198000 0.00 24.52Base

24.52
0.00
0.00 101,351.87

101,351.87

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

2,976.000 0.0037.506600Local1.000000
37.506600 0.00 26.78Base

26.78
0.00
0.00 111,646.42

111,646.42

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

400.000 0.0038.496700Local1.000000
38.496700 0.00 3.60Base

3.60
0.00
0.00 15,402.28

15,402.28
N47279109 Total

54.90 0.000.00 228,400.576,100.000 Local

0.00 54.90 0.00 228,400.57Base
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CITIGROUP GLOBAL MARKETS INC USD/DTCN51488117 MOBILEYE NV 28 Jul 2016 0.01COMMON STOCK EUR.01 02 Aug 2016

6,757.000 0.0048.171000Local1.000000
48.171000 0.00 60.81Base

60.81
0.00
0.00 325,552.26

325,552.26

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

7,156.000 0.0047.638400Local1.000000
47.638400 0.00 64.40Base

64.40
0.00
0.00 340,964.79

340,964.79

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

120.000 0.0045.625000Local1.000000
45.625000 0.00 1.08Base

1.08
0.00
0.00 5,476.08

5,476.08
N51488117 Total

126.29 0.000.00 671,993.1314,033.000 Local

0.00 126.29 0.00 671,993.13Base

CITIGROUP GLOBAL MARKETS INC USD/DTCN6596X109 NXP SEMICONDUCTORS NV 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

23,331.000 0.0084.387000Local1.000000
84.387000 0.00 209.98Base

209.98
0.00
0.00 1,969,043.08

1,969,043.08

UBS SECURITIES LLC USD/DTC02 Aug 2016 0.0105 Aug 2016

200.000 0.0084.070000Local1.000000
84.070000 0.00 1.80Base

1.80
0.00
0.00 16,815.80

16,815.80
N6596X109 Total

211.78 0.000.00 1,985,858.8823,531.000 Local

0.00 211.78 0.00 1,985,858.88Base

CITIGROUP GLOBAL MARKETS INC USD/DTCY9384M101 VTTI ENERGY PARTNERS LP 28 Jul 2016 0.01MLP 02 Aug 2016

859.000 0.0019.341400Local1.000000
19.341400 0.00 7.73Base

7.73
0.00
0.00 16,621.99

16,621.99

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

841.000 0.0019.641700Local1.000000
19.641700 0.00 7.57Base

7.57
0.00
0.00 16,526.24

16,526.24
Y9384M101 Total
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15.30 0.000.00 33,148.231,700.000 Local

0.00 15.30 0.00 33,148.23Base

0.00214,612.000 Local
0.00Base

1,224.54
1,224.54

254.84
254.84

6,094,411.16
6,094,411.16

US DOLLAR Total

EQUITY  Total
114,480,797.000

Base 0.00 164,288.42 464,321.78 626,229,989.88

679,633,169.57464,321.78164,288.420.00

167,883,976.690

PURCHASE Total

Base
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FUTURE BUY TO OPEN
US DOLLAR

MORGAN STANLEY CO INCORPORATEDADI0GDTZ9 S+P500 EMINI FUT  SEP16 27 Jul 2016XCME 20160916

270.000 2,167.662037Local1.000000
2,167.662037 720.90Base

720.90
13,500.000

29,263,437.50
29,263,437.501

MORGAN STANLEY CO INCORPORATED27 Jul 2016 CANCEL

-270.000 2,167.662037Local1.000000
2,167.662037 -720.90Base

-720.90
-13,500.000

-29,263,437.50
-29,263,437.501

GOLDMAN SACHS + CO27 Jul 2016

1,005.000 2,161.600746Local1.000000
2,161.600746 2,683.35Base

2,683.35
50,250.000

108,620,437.49
108,620,437.492

GOLDMAN SACHS + CO27 Jul 2016 CANCEL

-1,005.000 2,161.600746Local1.000000
2,161.600746 -2,683.35Base

-2,683.35
-50,250.000

-108,620,437.49
-108,620,437.492

CITIGROUP GLOBAL MARKETS INC27 Jul 2016

1,005.000 2,161.600746Local1.000000
2,161.600746 2,683.35Base

2,683.35
50,250.000

108,620,437.49
108,620,437.494

CITIGROUP GLOBAL MARKETS INC27 Jul 2016

270.000 2,167.662037Local1.000000
2,167.662037 720.90Base

720.90
13,500.000

29,263,437.50
29,263,437.505

CITIGROUP GLOBAL MARKETS INC28 Jul 2016

46.000 2,159.282608Local1.000000
2,159.282608 122.82Base

122.82
2,300.000

4,966,350.00
4,966,350.008

ADI0GDTZ9 Total

3,527.07 142,850,224.991,321.000 Local

3,527.07 142,850,224.99Base66,050.000
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1,321.000 Local
Base

3,527.07
3,527.07

142,850,224.99
142,850,224.9966,050.000

US DOLLAR Total

FUTURE BUY TO OPEN  Total
1,321.000

66,050.000 Base 3,527.07 142,850,224.99

142,850,224.993,527.07

1,321.000

FUTURE PURCHASE Total

66,050.000 Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.510% 31 Dec 2030 06 Jul 2016

STIF FUND

30,785.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,785.81

30,785.81

STATE STREET BANK AND TRUST USD/CSW07 Jul 201631 Dec 2030 07 Jul 2016

STIF FUND

7,434,620.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,434,620.70

7,434,620.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.499% 31 Dec 2030 14 Jul 2016

STIF FUND

3,034.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,034.95

3,034.95

STATE STREET BANK AND TRUST USD/CSW25 Jul 201631 Dec 2030 25 Jul 2016

STIF FUND

1,282.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,282.40

1,282.40

STATE STREET BANK AND TRUST USD/CSW28 Jul 201631 Dec 2030 28 Jul 2016

STIF FUND

6,096,741.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,096,741.45

6,096,741.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.516% 31 Dec 2030 01 Aug 2016

STIF FUND

16,996,015.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,996,015.33

16,996,015.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.524% 31 Dec 2030 04 Aug 2016

STIF FUND

5,357,643.790 0.00100.000000Local1.000000 0.00 0.00 5,357,643.79
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100.000000 0.00 0.00Base 0.00 5,357,643.79

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

5,450,682.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,450,682.71

5,450,682.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.536% 31 Dec 2030 08 Aug 2016

STIF FUND

4,286,605.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,286,605.38

4,286,605.38

STATE STREET BANK AND TRUST USD/CSW09 Aug 201631 Dec 2030 09 Aug 2016

STIF FUND

6,540,406.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,540,406.01

6,540,406.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.545% 31 Dec 2030 23 Aug 2016

STIF FUND

7,273.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,273.95

7,273.95

STATE STREET BANK AND TRUST USD/CSW26 Aug 201631 Dec 2030 26 Aug 2016

STIF FUND

6,430,412.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,430,412.99

6,430,412.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.542% 31 Dec 2030 30 Aug 2016

STIF FUND

169,727.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 169,727.72

169,727.72

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

100.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100.99

100.99
86199E9B7 Total
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0.00 0.000.00 58,805,334.1858,805,334.180 Local

0.00 0.00 0.00 58,805,334.18Base

0.0058,805,334.180 Local
0.00Base

0.00
0.00

0.00
0.00

58,805,334.18
58,805,334.18

US DOLLAR Total

CASH EQUIVALENTS  Total
58,805,334.180

Base 0.00 0.00 0.00 58,805,334.18

EQUITY
AUSTRALIAN DOLLAR

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8600284905 AUSTRALIAN PHARMA INDUS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

103,015.000 0.001.950700Local1.331115
1.465463 0.00 56.61Base

75.36
0.00
0.00 200,876.00

150,908.07

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

29,822.000 0.001.895000Local1.313198
1.443042 0.00 0.00Base

0.00
0.00
0.00 56,512.69

43,034.40
600284905 Total

75.36 0.000.00 257,388.69132,837.000 Local

0.00 56.61 0.00 193,942.47Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600384903 AWE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

42,900.000 0.000.825000Local1.313198
0.628237 0.00 0.00Base

0.00
0.00
0.00 35,392.50

26,951.38

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600688006 ADELAIDE BRIGHTON LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

39,860.000 0.005.760000Local1.313198
4.386239 0.00 0.00Base

0.00
0.00
0.00 229,593.60

174,835.48

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8601581903 WEBJET LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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1,538.000 0.007.624300Local1.331115
5.727755 0.00 3.31Base

4.40
0.00
0.00 11,721.77

8,805.98

CITIGROUP GLOBAL MARKETS INC. AUD/AU828 Jul 2016 02 Aug 2016

33,054.000 0.007.686900Local1.331115
5.774783 0.00 71.58Base

95.28
0.00
0.00 253,987.51

190,808.09
601581903 Total

99.68 0.000.00 265,709.2834,592.000 Local

0.00 74.89 0.00 199,614.07Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8604199901 RAMSAY HEALTH CARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,318.000 0.0076.180000Local1.313198
58.011054 0.00 0.00Base

0.00
0.00
0.00 862,205.24

656,569.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8606558005 AUST AND NZ BANKING GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

233,427.000 0.0025.250000Local1.313198
19.227870 0.00 0.00Base

0.00
0.00
0.00 5,894,031.75

4,488,303.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8606660009 AMCOR LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

92,660.000 0.0015.140000Local1.313198
11.529107 0.00 0.00Base

0.00
0.00
0.00 1,402,872.40

1,068,287.04

ASSET TRANSFER AT MARKET NON CASH AUD/AU8606857001 APN NEWS + MEDIA LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

14,404.000 0.004.200000Local1.313198
3.198299 0.00 0.00Base

0.00
0.00
0.00 60,496.80

46,068.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8607614005 WESTPAC BANKING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

266,888.000 0.0030.190000Local1.313198
22.989679 0.00 0.00Base

0.00
0.00
0.00 8,057,348.72

6,135,669.35

ASSET TRANSFER AT MARKET NON CASH AUD/AU8607624004 BANK OF QUEENSLAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,096.000 0.0010.260000Local1.313198
7.812988 0.00 0.00Base

0.00
0.00
0.00 308,784.96

235,139.68
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8608625901 FORTESCUE METALS GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

124,564.000 0.004.560000Local1.313198
3.472439 0.00 0.00Base

0.00
0.00
0.00 568,011.84

432,540.90

ASSET TRANSFER AT MARKET NON CASH AUD/AU8608728903 TELSTRA CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

342,352.000 0.005.660000Local1.313198
4.310089 0.00 0.00Base

0.00
0.00
0.00 1,937,712.32

1,475,567.52

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8608820007 BEACH ENERGY LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

209,108.000 0.000.586500Local1.331115
0.440608 0.00 34.55Base

45.99
0.00
0.00 122,595.85

92,100.12

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

134,128.000 0.000.545000Local1.313198
0.415017 0.00 0.00Base

0.00
0.00
0.00 73,099.76

55,665.45
608820007 Total

45.99 0.000.00 195,695.61343,236.000 Local

0.00 34.55 0.00 147,765.57Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8609128905 BENDIGO AND ADELAIDE BANK 08 Aug 2016COMMON STOCK 08 Aug 2016

36,547.000 0.009.730000Local1.313198
7.409393 0.00 0.00Base

0.00
0.00
0.00 355,602.31

270,791.08

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8610226003 BLACKMORES LTD 28 Jul 2016 0.04COMMON STOCK 02 Aug 2016

2,591.000 0.00155.900400Local1.331115
117.120159 0.00 113.80Base

151.48
0.00
0.00 403,786.46

303,344.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

1,130.000 0.00156.620000Local1.313198
119.266097 0.00 0.00Base

0.00
0.00
0.00 176,980.60

134,770.69
610226003 Total

151.48 0.000.00 580,767.063,721.000 Local

0.00 113.80 0.00 438,115.22Base
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8610233900 GRAINCORP LTD A 08 Aug 2016COMMON STOCK 08 Aug 2016

16,300.000 0.008.320000Local1.313198
6.335679 0.00 0.00Base

0.00
0.00
0.00 135,616.00

103,271.56

ASSET TRANSFER AT MARKET NON CASH AUD/AU8610837908 TEN NETWORK HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,658.000 0.001.115000Local1.313198
0.849072 0.00 0.00Base

0.00
0.00
0.00 17,458.67

13,294.77

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8611776907 PRIMARY HEALTH CARE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

125,065.000 0.004.072800Local1.331115
3.059691 0.00 143.50Base

191.01
0.00
0.00 509,173.72

382,516.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

45,907.000 0.004.000000Local1.313198
3.045999 0.00 0.00Base

0.00
0.00
0.00 183,628.00

139,832.68
611776907 Total

191.01 0.000.00 692,801.72170,972.000 Local

0.00 143.50 0.00 522,349.38Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8611796905 ARDENT LEISURE GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

39,524.000 0.002.210000Local1.313198
1.682914 0.00 0.00Base

0.00
0.00
0.00 87,348.04

66,515.51

ASSET TRANSFER AT MARKET NON CASH AUD/AU8612345900 COCA COLA AMATIL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,820.000 0.009.250000Local1.313198
7.043873 0.00 0.00Base

0.00
0.00
0.00 423,835.00

322,750.26

ASSET TRANSFER AT MARKET NON CASH AUD/AU8612745901 BWP TRUST 08 Aug 2016REIT 08 Aug 2016

44,121.000 0.003.660000Local1.313198
2.787089 0.00 0.00Base

0.00
0.00
0.00 161,482.86

122,969.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8612922906 ASX LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,489.000 0.0048.940000Local1.313198
37.267800 0.00 0.00Base

0.00
0.00
0.00 758,031.66

577,240.95
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8613716901 AUSTAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,254.000 0.001.155000Local1.313198
0.879532 0.00 0.00Base

0.00
0.00
0.00 24,548.37

18,693.58

ASSET TRANSFER AT MARKET NON CASH AUD/AU8614469005 BHP BILLITON LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

256,960.000 0.0020.030000Local1.313198
15.252841 0.00 0.00Base

0.00
0.00
0.00 5,146,908.80

3,919,369.97

ASSET TRANSFER AT MARKET NON CASH AUD/AU8615870904 BREVILLE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,452.000 0.008.070000Local1.313198
6.145303 0.00 0.00Base

0.00
0.00
0.00 60,137.64

45,794.80

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616150009 CALTEX AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,602.000 0.0032.740000Local1.313198
24.931503 0.00 0.00Base

0.00
0.00
0.00 707,249.48

538,570.33

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616197901 MIRVAC GROUP 08 Aug 2016REIT 08 Aug 2016

296,125.000 0.002.130000Local1.313198
1.621995 0.00 0.00Base

0.00
0.00
0.00 630,746.25

480,313.14

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616769907 ALTIUM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,063.000 0.007.310000Local1.313198
5.566564 0.00 0.00Base

0.00
0.00
0.00 73,560.53

56,016.33

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616883906 SARACEN MINERAL HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,329.000 0.001.825000Local1.313198
1.389737 0.00 0.00Base

0.00
0.00
0.00 121,050.43

92,179.88

ASSET TRANSFER AT MARKET NON CASH AUD/AU8617350905 HARVEY NORMAN HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,459.000 0.004.710000Local1.313198
3.586664 0.00 0.00Base

0.00
0.00
0.00 209,401.89

159,459.50

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8617449905 PROGRAMMED MAINTENANCE SERV 28 Jul 2016COMMON STOCK 02 Aug 2016
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149,351.000 0.001.994300Local1.331115
1.498218 0.00 83.91Base

111.69
0.00
0.00 297,739.01

223,676.40

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

20,379.000 0.001.910000Local1.313198
1.454464 0.00 0.00Base

0.00
0.00
0.00 38,923.89

29,640.53
617449905 Total

111.69 0.000.00 336,662.90169,730.000 Local

0.00 83.91 0.00 253,316.93Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8618041909 COMPUTERSHARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

37,301.000 0.008.830000Local1.313198
6.724043 0.00 0.00Base

0.00
0.00
0.00 329,367.83

250,813.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8618228902 CEDAR WOODS PROPERTIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,761.000 0.004.710000Local1.313198
3.586665 0.00 0.00Base

0.00
0.00
0.00 22,424.31

17,076.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8618549901 CSL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

37,032.000 0.00114.690000Local1.313198
87.336411 0.00 0.00Base

0.00
0.00
0.00 4,247,200.08

3,234,241.97

ASSET TRANSFER AT MARKET NON CASH AUD/AU8619469901 CABCHARGE AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,869.000 0.003.810000Local1.313198
2.901315 0.00 0.00Base

0.00
0.00
0.00 33,790.89

25,731.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8619857907 REA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,215.000 0.0060.200000Local1.313198
45.842287 0.00 0.00Base

0.00
0.00
0.00 253,743.00

193,225.24

ASSET TRANSFER AT MARKET NON CASH AUD/AU8620088906 TRANSURBAN GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

162,858.000 0.0012.090000Local1.313198
9.206532 0.00 0.00Base

0.00
0.00
0.00 1,968,953.22

1,499,357.46
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JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8620569905 INVESTA OFFICE FUND 28 Jul 2016REIT 02 Aug 2016

36,227.000 0.004.527600Local1.331115
3.401359 0.00 46.21Base

61.51
0.00
0.00 163,959.86

123,174.83

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

50,159.000 0.004.480000Local1.313198
3.411519 0.00 0.00Base

0.00
0.00
0.00 224,712.32

171,118.38
620569905 Total

61.51 0.000.00 388,672.1886,386.000 Local

0.00 46.21 0.00 294,293.21Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621179902 COCHLEAR LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,576.000 0.00129.180000Local1.313198
98.370542 0.00 0.00Base

0.00
0.00
0.00 591,127.68

450,143.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621486901 ORIGIN ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

140,006.000 0.005.630000Local1.313198
4.287244 0.00 0.00Base

0.00
0.00
0.00 788,233.78

600,239.86

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621503002 COMMONWEALTH BANK OF AUSTRAL 08 Aug 2016COMMON STOCK 08 Aug 2016

136,617.000 0.0076.150000Local1.313198
57.988209 0.00 0.00Base

0.00
0.00
0.00 10,403,384.55

7,922,175.14

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621867902 BORAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,494.000 0.006.840000Local1.313198
5.208659 0.00 0.00Base

0.00
0.00
0.00 406,938.96

309,883.93

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8622010007 RIO TINTO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

440.000 0.0050.606591Local1.331115
38.018196 0.00 6.27Base

8.35
0.00
0.00 22,258.55

16,721.73

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

33,939.000 0.0049.520000Local1.313198
37.709470 0.00 0.00Base

0.00
0.00
0.00 1,680,659.28

1,279,821.69
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622010007 Total

8.35 0.000.00 1,702,917.8334,379.000 Local

0.00 6.27 0.00 1,296,543.42Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8622547909 CROMWELL PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

114,226.000 0.001.085000Local1.313198
0.826227 0.00 0.00Base

0.00
0.00
0.00 123,935.21

94,376.64

ASSET TRANSFER AT MARKET NON CASH AUD/AU8622559904 CHARTER HALL RETAIL REIT 08 Aug 2016REIT 08 Aug 2016

28,168.000 0.004.630000Local1.313198
3.525744 0.00 0.00Base

0.00
0.00
0.00 130,417.84

99,313.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8623864006 CSR LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,985.000 0.003.750000Local1.313198
2.855624 0.00 0.00Base

0.00
0.00
0.00 168,693.75

128,460.26

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8624325908 HANSEN TECHNOLOGIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

40,183.000 0.004.140200Local1.331115
3.110325 0.00 46.87Base

62.39
0.00
0.00 166,303.27

124,935.31

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

10,872.000 0.004.220000Local1.313198
3.213529 0.00 0.00Base

0.00
0.00
0.00 45,879.84

34,937.49
624325908 Total

62.39 0.000.00 212,183.1151,055.000 Local

0.00 46.87 0.00 159,872.80Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8624730909 APA GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

89,153.000 0.009.260000Local1.313198
7.051488 0.00 0.00Base

0.00
0.00
0.00 825,556.78

628,661.31

ASSET TRANSFER AT MARKET NON CASH AUD/AU8625398904 ARISTOCRAT LEISURE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,329.000 0.0015.430000Local1.313198
11.749942 0.00 0.00Base

0.00
0.00
0.00 668,566.47

509,113.23
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8625953005 VILLAGE ROADSHOW LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,628.000 0.005.280000Local1.313198
4.020718 0.00 0.00Base

0.00
0.00
0.00 34,995.84

26,649.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8626072904 SELECT HARVESTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,913.000 0.007.360000Local1.313198
5.604639 0.00 0.00Base

0.00
0.00
0.00 43,519.68

33,140.23

ASSET TRANSFER AT MARKET NON CASH AUD/AU8626124903 WESTERN AREAS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,233.000 0.002.960000Local1.313198
2.254039 0.00 0.00Base

0.00
0.00
0.00 56,929.68

43,351.94

ASSET TRANSFER AT MARKET NON CASH AUD/AU8627102908 INSURANCE AUSTRALIA GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

194,530.000 0.005.980000Local1.313198
4.553769 0.00 0.00Base

0.00
0.00
0.00 1,163,289.40

885,844.63

ASSET TRANSFER AT MARKET NON CASH AUD/AU8627791908 BILLABONG INTERNATIONAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,848.000 0.001.550000Local1.313198
1.180325 0.00 0.00Base

0.00
0.00
0.00 12,164.40

9,263.19

ASSET TRANSFER AT MARKET NON CASH AUD/AU8628600900 SIRTEX MEDICAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,040.000 0.0031.260000Local1.313198
23.804484 0.00 0.00Base

0.00
0.00
0.00 157,550.40

119,974.60

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8628661001 ANSELL LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,359.000 0.0019.184200Local1.331115
14.412128 0.00 61.39Base

81.72
0.00
0.00 217,831.61

163,645.97

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

13,486.000 0.0019.130000Local1.313198
14.567491 0.00 0.00Base

0.00
0.00
0.00 257,987.18

196,457.18
628661001 Total

81.72 0.000.00 475,818.7924,845.000 Local
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0.00 61.39 0.00 360,103.15Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8628765901 CREDIT CORP GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,494.000 0.0015.760000Local1.313198
12.001236 0.00 0.00Base

0.00
0.00
0.00 55,065.44

41,932.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629202904 TOX FREE SOLUTIONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,107.000 0.002.640000Local1.313198
2.010359 0.00 0.00Base

0.00
0.00
0.00 29,322.48

22,329.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629329905 REGIS HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,991.000 0.004.950000Local1.313198
3.769424 0.00 0.00Base

0.00
0.00
0.00 54,405.45

41,429.74

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8629749904 IRESS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

19,614.000 0.0011.238500Local1.331115
8.442922 0.00 62.10Base

82.66
0.00
0.00 220,349.28

165,537.37

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

11,442.000 0.0010.900000Local1.313198
8.300348 0.00 0.00Base

0.00
0.00
0.00 124,717.80

94,972.58
629749904 Total

82.66 0.000.00 345,067.0831,056.000 Local

0.00 62.10 0.00 260,509.95Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8630241909 TECHNOLOGY ONE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,102.000 0.005.740000Local1.313198
4.371009 0.00 0.00Base

0.00
0.00
0.00 121,125.48

92,237.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8631559903 BRICKWORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,952.000 0.0014.700000Local1.313198
11.194047 0.00 0.00Base

0.00
0.00
0.00 72,794.40

55,432.92

ASSET TRANSFER AT MARKET NON CASH AUD/AU8631707007 ST BARBARA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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43,610.000 0.003.280000Local1.313198
2.497719 0.00 0.00Base

0.00
0.00
0.00 143,040.80

108,925.54

ASSET TRANSFER AT MARKET NON CASH AUD/AU8631772001 ENERGY WORLD CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

55,358.000 0.000.310000Local1.313198
0.236065 0.00 0.00Base

0.00
0.00
0.00 17,160.98

13,068.08

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8633533906 NUFARM LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,253.000 0.008.373400Local1.331115
6.290516 0.00 7.67Base

10.21
0.00
0.00 27,228.46

20,455.38

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

16,443.000 0.008.330000Local1.313198
6.343293 0.00 0.00Base

0.00
0.00
0.00 136,970.19

104,302.77
633533906 Total

10.21 0.000.00 164,198.6519,696.000 Local

0.00 7.67 0.00 124,758.15Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8635187909 TPG TELECOM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

27,154.000 0.0012.590000Local1.313198
9.587282 0.00 0.00Base

0.00
0.00
0.00 341,868.86

260,333.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8635214901 FLIGHT CENTRE TRAVEL GROUP L 08 Aug 2016COMMON STOCK 08 Aug 2016

4,440.000 0.0031.670000Local1.313198
24.116698 0.00 0.00Base

0.00
0.00
0.00 140,614.80

107,078.14

ASSET TRANSFER AT MARKET NON CASH AUD/AU8635800006 G.U.D. HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,825.000 0.0010.050000Local1.313198
7.653073 0.00 0.00Base

0.00
0.00
0.00 78,641.25

59,885.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8636586000 GPT GROUP 08 Aug 2016REIT NPV 08 Aug 2016

143,767.000 0.005.450000Local1.313198
4.150174 0.00 0.00Base

0.00
0.00
0.00 783,530.15

596,658.04
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8638228908 AUSTRALIAN AGRICULTURAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

33,835.000 0.002.050000Local1.313198
1.561075 0.00 0.00Base

0.00
0.00
0.00 69,361.75

52,818.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8639294909 GWA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,367.000 0.002.040000Local1.313198
1.553459 0.00 0.00Base

0.00
0.00
0.00 33,388.68

25,425.47

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8639782903 OZ MINERALS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

145,268.000 0.006.508700Local1.331115
4.889660 0.00 266.36Base

354.56
0.00
0.00 945,151.27

710,044.79

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

25,719.000 0.006.410000Local1.313198
4.881214 0.00 0.00Base

0.00
0.00
0.00 164,858.79

125,539.93
639782903 Total

354.56 0.000.00 1,110,010.06170,987.000 Local

0.00 266.36 0.00 835,584.72Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8641297908 JAMES HARDIE INDUSTRIES CDI 08 Aug 2016CDI EUR.59 08 Aug 2016

35,643.000 0.0021.230000Local1.313198
16.166641 0.00 0.00Base

0.00
0.00
0.00 756,700.89

576,227.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8642782908 AINSWORTH GAME TECHNOLOGY LT 08 Aug 2016COMMON STOCK 08 Aug 2016

10,509.000 0.002.140000Local1.313198
1.629610 0.00 0.00Base

0.00
0.00
0.00 22,489.26

17,125.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8643956907 INDEPENDENCE GROUP NL 08 Aug 2016COMMON STOCK 08 Aug 2016

38,205.000 0.004.320000Local1.313198
3.289679 0.00 0.00Base

0.00
0.00
0.00 165,045.60

125,682.19

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8645800004 ORICA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,554.000 0.0014.223700Local1.331115
10.685553 0.00 14.24Base

18.96
0.00
0.00 50,532.07

37,962.21
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ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

29,877.000 0.0014.580000Local1.313198
11.102667 0.00 0.00Base

0.00
0.00
0.00 435,606.66

331,714.38
645800004 Total

18.96 0.000.00 486,138.7333,431.000 Local

0.00 14.24 0.00 369,676.59Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8646557900 DOWNER EDI LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

172,451.000 0.004.170100Local1.331115
3.132787 0.00 202.60Base

269.68
0.00
0.00 718,868.24

540,049.69

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

38,566.000 0.004.750000Local1.313198
3.617124 0.00 0.00Base

0.00
0.00
0.00 183,188.50

139,498.00
646557900 Total

269.68 0.000.00 902,056.74211,017.000 Local

0.00 202.60 0.00 679,547.69Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8646707000 FAIRFAX MEDIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

212,980.000 0.001.025000Local1.313198
0.780537 0.00 0.00Base

0.00
0.00
0.00 218,304.50

166,238.83

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8647654904 REGIS RESOURCES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

180,278.000 0.003.900000Local1.331115
2.929875 0.00 198.07Base

263.66
0.00
0.00 702,820.54

527,993.85

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

39,556.000 0.004.190000Local1.313198
3.190684 0.00 0.00Base

0.00
0.00
0.00 165,739.64

126,210.70
647654904 Total

263.66 0.000.00 868,560.18219,834.000 Local

0.00 198.07 0.00 654,204.55Base
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8651200008 LENDLEASE GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

44,177.000 0.0013.470000Local1.313198
10.257402 0.00 0.00Base

0.00
0.00
0.00 595,064.19

453,141.26

ASSET TRANSFER AT MARKET NON CASH AUD/AU8653323907 BLUESCOPE STEEL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

49,833.000 0.008.060000Local1.313198
6.137688 0.00 0.00Base

0.00
0.00
0.00 401,653.98

305,859.42

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8655259901 SIGMA PHARMACEUTICALS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

60,902.000 0.001.320000Local1.331115
0.991650 0.00 22.65Base

30.15
0.00
0.00 80,360.49

60,370.81

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

96,118.000 0.001.245000Local1.313198
0.948067 0.00 0.00Base

0.00
0.00
0.00 119,666.91

91,126.33
655259901 Total

30.15 0.000.00 200,027.40157,020.000 Local

0.00 22.65 0.00 151,497.14Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8656247905 WORLEYPARSONS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,131.000 0.007.379200Local1.331115
5.543623 0.00 6.51Base

8.66
0.00
0.00 23,095.62

17,350.58

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

18,425.000 0.007.500000Local1.313198
5.711248 0.00 0.00Base

0.00
0.00
0.00 138,187.50

105,229.75
656247905 Total

8.66 0.000.00 161,283.1221,556.000 Local

0.00 6.51 0.00 122,580.33Base

MORGAN STANLEY AND CO. INTERNATIONA AUD/AU8656570900 ABACUS PROPERTY GROUP 28 Jul 2016REIT 02 Aug 2016

128,937.000 0.003.173600Local1.331115
2.384167 0.00 115.28Base

153.45
0.00
0.00 409,041.01

307,292.01
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JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU828 Jul 2016 02 Aug 2016

33,484.000 0.003.179100Local1.331115
2.388299 0.00 29.99Base

39.92
0.00
0.00 106,409.06

79,939.79

MORGAN STANLEY AND CO. INTERNATIONA AUD/AU828 Jul 2016 02 Aug 2016

5,000.000 0.003.170000Local1.331115
2.381462 0.00 4.46Base

5.94
0.00
0.00 15,844.06

11,902.85

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

27,382.000 0.003.190000Local1.313198
2.429185 0.00 0.00Base

0.00
0.00
0.00 87,348.58

66,515.93
656570900 Total

199.31 0.000.00 618,642.71194,803.000 Local

0.00 149.73 0.00 465,650.58Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8658508007 SUNCORP GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

102,938.000 0.0013.490000Local1.313198
10.272632 0.00 0.00Base

0.00
0.00
0.00 1,388,633.62

1,057,444.21

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8660047903 MONADELPHOUS GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

64,420.000 0.0010.196000Local1.331115
7.659744 0.00 185.04Base

246.31
0.00
0.00 656,580.01

493,255.66

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

7,920.000 0.0011.490000Local1.313198
8.749633 0.00 0.00Base

0.00
0.00
0.00 91,000.80

69,297.09
660047903 Total

246.31 0.000.00 747,580.8172,340.000 Local

0.00 185.04 0.00 562,552.75Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8662460005 NATIONAL AUSTRALIA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

211,053.000 0.0025.870000Local1.313198
19.700000 0.00 0.00Base

0.00
0.00
0.00 5,459,941.11

4,157,744.00
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8663710002 NEWCREST MINING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

61,327.000 0.0025.690000Local1.313198
19.562930 0.00 0.00Base

0.00
0.00
0.00 1,575,490.63

1,199,735.78

ASSET TRANSFER AT MARKET NON CASH AUD/AU8665760005 OIL SEARCH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

109,644.000 0.007.250000Local1.313198
5.520873 0.00 0.00Base

0.00
0.00
0.00 794,919.00

605,330.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8666846902 PALADIN ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

118,678.000 0.000.175000Local1.313198
0.133262 0.00 0.00Base

0.00
0.00
0.00 20,768.65

15,815.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8667304901 INCITEC PIVOT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

134,987.000 0.002.770000Local1.313198
2.109354 0.00 0.00Base

0.00
0.00
0.00 373,913.99

284,735.42

ASSET TRANSFER AT MARKET NON CASH AUD/AU8668239007 PERPETUAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,883.000 0.0046.000000Local1.313198
35.028990 0.00 0.00Base

0.00
0.00
0.00 178,618.00

136,017.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8669880908 CUDECO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,072.000 0.000.440000Local1.313199
0.335060 0.00 0.00Base

0.00
0.00
0.00 6,191.68

4,714.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8669978009 PREMIER INVESTMENTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,333.000 0.0016.100000Local1.313198
12.260146 0.00 0.00Base

0.00
0.00
0.00 134,161.30

102,163.80

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8670262906 JB HI FI LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,449.000 0.0025.610100Local1.331115
19.239585 0.00 89.82Base

119.56
0.00
0.00 318,700.57

239,423.77

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

8,739.000 0.0025.800000Local1.313198 0.00 0.00 225,466.20
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19.646694 0.00 0.00Base 0.00 171,692.46
670262906 Total

119.56 0.000.00 544,166.7721,188.000 Local

0.00 89.82 0.00 411,116.23Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8670995901 AMP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

236,642.000 0.005.920000Local1.313198
4.508079 0.00 0.00Base

0.00
0.00
0.00 1,400,920.64

1,066,800.77

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671034908 QANTAS AIRWAYS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

41,251.000 0.003.140000Local1.313198
2.391109 0.00 0.00Base

0.00
0.00
0.00 129,528.14

98,635.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671070902 TASSAL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,388.000 0.004.100000Local1.313198
3.122149 0.00 0.00Base

0.00
0.00
0.00 46,690.80

35,555.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671439909 IOOF HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,616.000 0.009.210000Local1.313198
7.013413 0.00 0.00Base

0.00
0.00
0.00 217,503.36

165,628.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671526903 INVOCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,742.000 0.0014.240000Local1.313198
10.843757 0.00 0.00Base

0.00
0.00
0.00 138,726.08

105,639.88

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671560001 PILBARA MINERALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

83,774.000 0.000.540000Local1.313198
0.411210 0.00 0.00Base

0.00
0.00
0.00 45,237.96

34,448.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671574002 QBE INSURANCE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

109,712.000 0.0011.060000Local1.313198
8.422188 0.00 0.00Base

0.00
0.00
0.00 1,213,414.72

924,015.05

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671695906 SAI GLOBAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

17,452.000 0.003.370000Local1.313198
2.566254 0.00 0.00Base

0.00
0.00
0.00 58,813.24

44,786.27

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671745909 NORTHERN STAR RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

49,886.000 0.005.250000Local1.313198
3.997874 0.00 0.00Base

0.00
0.00
0.00 261,901.50

199,437.94

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8672630902 CHALLENGER LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

57,284.000 0.009.306200Local1.331115
6.991282 0.00 150.18Base

199.91
0.00
0.00 532,896.45

400,338.40

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

45,654.000 0.009.080000Local1.313198
6.914418 0.00 0.00Base

0.00
0.00
0.00 414,538.32

315,670.84
672630902 Total

199.91 0.000.00 947,434.77102,938.000 Local

0.00 150.18 0.00 716,009.24Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8673973905 SANDFIRE RESOURCES NL 08 Aug 2016COMMON STOCK 08 Aug 2016

13,619.000 0.005.790000Local1.313198
4.409084 0.00 0.00Base

0.00
0.00
0.00 78,854.01

60,047.31

ASSET TRANSFER AT MARKET NON CASH AUD/AU8677670002 SANTOS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

127,187.000 0.004.660000Local1.313198
3.548589 0.00 0.00Base

0.00
0.00
0.00 592,691.42

451,334.39

ASSET TRANSFER AT MARKET NON CASH AUD/AU8678385907 SEVEN GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,854.000 0.007.640000Local1.313198
5.817858 0.00 0.00Base

0.00
0.00
0.00 52,364.56

39,875.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8682112909 SONIC HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,418.000 0.0022.400000Local1.313198
17.057595 0.00 0.00Base

0.00
0.00
0.00 703,763.20

535,915.53
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8685085003 STOCKLAND 08 Aug 2016REIT 08 Aug 2016

191,382.000 0.004.960000Local1.313198
3.777039 0.00 0.00Base

0.00
0.00
0.00 949,254.72

722,857.27

ASSET TRANSFER AT MARKET NON CASH AUD/AU8687326900 TABCORP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,523.000 0.005.050000Local1.313198
3.845574 0.00 0.00Base

0.00
0.00
0.00 335,941.15

255,819.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8694883000 WESFARMERS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

90,099.000 0.0042.330000Local1.313198
32.234286 0.00 0.00Base

0.00
0.00
0.00 3,813,890.67

2,904,276.94

ASSET TRANSFER AT MARKET NON CASH AUD/AU8694943903 SEVEN WEST MEDIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

81,402.000 0.000.810000Local1.313198
0.616815 0.00 0.00Base

0.00
0.00
0.00 65,935.62

50,209.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8695498006 ALUMINA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

195,849.000 0.001.365000Local1.313198
1.039447 0.00 0.00Base

0.00
0.00
0.00 267,333.89

203,574.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8695757005 ILUKA RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

36,885.000 0.006.940000Local1.313198
5.284808 0.00 0.00Base

0.00
0.00
0.00 255,981.90

194,930.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8697972008 WOODSIDE PETROLEUM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,327.000 0.0026.890000Local1.313198
20.476729 0.00 0.00Base

0.00
0.00
0.00 1,595,303.03

1,214,822.92

ASSET TRANSFER AT MARKET NON CASH AUD/AU8698123908 WOOLWORTHS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

101,685.000 0.0023.410000Local1.313198
17.826710 0.00 0.00Base

0.00
0.00
0.00 2,380,445.85

1,812,709.01

ASSET TRANSFER AT MARKET NON CASH AUD/AU8939QXS903 MACQUARIE ATLAS ROADS GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

38,343.000 0.005.850000Local1.313198 0.00 0.00 224,306.55
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4.454774 0.00 0.00Base 0.00 170,809.39

ASSET TRANSFER AT MARKET NON CASH AUD/AU8988NUC908 SHOPPING CENTRES AUSTRALASIA 08 Aug 2016REIT 08 Aug 2016

64,588.000 0.002.290000Local1.313198
1.743834 0.00 0.00Base

0.00
0.00
0.00 147,906.52

112,630.78

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8ACI014TH7 EVOLUTION MINING LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

42,230.000 0.002.828900Local1.331115
2.125211 0.00 33.66Base

44.80
0.00
0.00 119,419.65

89,714.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

89,714.000 0.002.980000Local1.313198
2.269269 0.00 0.00Base

0.00
0.00
0.00 267,347.72

203,585.23
ACI014TH7 Total

44.80 0.000.00 386,767.37131,944.000 Local

0.00 33.66 0.00 293,299.23Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI07CVC1 PACT GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,146.000 0.005.750000Local1.313198
4.378624 0.00 0.00Base

0.00
0.00
0.00 92,839.50

70,697.26

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8ACI07Y5H1 SG FLEET GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,099.000 0.003.921800Local1.331115
2.946252 0.00 14.47Base

19.26
0.00
0.00 51,352.40

38,578.48

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

9,284.000 0.004.370000Local1.313198
3.327754 0.00 0.00Base

0.00
0.00
0.00 40,571.08

30,894.87
ACI07Y5H1 Total

19.26 0.000.00 91,923.4822,383.000 Local

0.00 14.47 0.00 69,473.35Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8ACI08GHD5 GENWORTH MORTGAGE INSURANCE 28 Jul 2016COMMON STOCK 02 Aug 2016

61,577.000 0.002.931300Local1.331115 67.69 0.00 180,432.97
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2.202139 0.00 50.85Base 0.00 135,550.25

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

22,815.000 0.003.190000Local1.313198
2.429184 0.00 0.00Base

0.00
0.00
0.00 72,779.85

55,421.84
ACI08GHD5 Total

67.69 0.000.00 253,212.8284,392.000 Local

0.00 50.85 0.00 190,972.09Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08KFV8 ISENTIA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,401.000 0.003.180000Local1.313198
2.421569 0.00 0.00Base

0.00
0.00
0.00 52,155.18

39,716.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08LSH3 WESTFIELD CORP 08 Aug 2016MISC. 08 Aug 2016

157,950.000 0.0010.750000Local1.313198
8.186123 0.00 0.00Base

0.00
0.00
0.00 1,697,962.50

1,292,998.09

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08WZJ7 BELLAMY S AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,344.000 0.0013.300000Local1.313198
10.127948 0.00 0.00Base

0.00
0.00
0.00 84,375.20

64,251.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI092GB0 AUSNET SERVICES 08 Aug 2016COMMON STOCK 08 Aug 2016

141,519.000 0.001.730000Local1.313198
1.317395 0.00 0.00Base

0.00
0.00
0.00 244,827.87

186,436.37

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0BX1F6 ARB CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,723.000 0.0017.820000Local1.313198
13.569927 0.00 0.00Base

0.00
0.00
0.00 101,983.86

77,660.69

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0CFB22 CIMIC GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,040.000 0.0030.500000Local1.313198
23.225744 0.00 0.00Base

0.00
0.00
0.00 245,220.00

186,734.98

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0KC147 CLEANAWAY WASTE MANAGEMENT L 08 Aug 2016COMMON STOCK 08 Aug 2016
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143,096.000 0.000.860000Local1.313198
0.654890 0.00 0.00Base

0.00
0.00
0.00 123,062.56

93,712.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0MS5G9 WPP AUNZ LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

27,794.000 0.001.285000Local1.313198
0.978527 0.00 0.00Base

0.00
0.00
0.00 35,715.29

27,197.19

LAPSED RIGHTS AUD/AU8ACI0NF519 VOCUS COMMUNICATIONS LTD 18 Jul 2016RIGHT 19 Jul 2016

3,151.000 0.000.000000Local1.316482
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B00G1Q906 MCMILLAN SHAKESPEARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,539.000 0.0013.710000Local1.313198
10.440162 0.00 0.00Base

0.00
0.00
0.00 89,649.69

68,268.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B00SV0904 KAROON GAS AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,867.000 0.001.305000Local1.313198
0.993757 0.00 0.00Base

0.00
0.00
0.00 22,011.44

16,761.71

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B0126H901 REJECT SHOP LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

23,204.000 0.0012.358900Local1.331115
9.284622 0.00 80.79Base

107.54
0.00
0.00 286,668.38

215,359.59

MORGAN STANLEY AND CO. INTERNATIONA AUD/AU828 Jul 2016 02 Aug 2016

14,377.000 0.0012.323600Local1.331115
9.258103 0.00 49.91Base

66.44
0.00
0.00 177,109.96

133,053.84
B0126H901 Total

173.98 0.000.00 463,778.3437,581.000 Local

0.00 130.70 0.00 348,413.43Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B015YX908 MAGELLAN FINANCIAL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,563.000 0.0023.340000Local1.313198
17.773405 0.00 0.00Base

0.00
0.00
0.00 246,540.42

187,740.48
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01C7R906 SUPER RETAIL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,192.000 0.009.730000Local1.313198
7.409393 0.00 0.00Base

0.00
0.00
0.00 118,628.16

90,335.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01CGK901 RCG CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,535.000 0.001.800000Local1.313198
1.370700 0.00 0.00Base

0.00
0.00
0.00 44,163.00

33,630.12

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B01WT6904 DUET GROUP 28 Jul 2016STAPLED SECURITY 02 Aug 2016

103,187.000 0.002.624800Local1.331115
1.971881 0.00 76.30Base

101.57
0.00
0.00 270,743.67

203,396.15

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

185,716.000 0.002.650000Local1.313198
2.017974 0.00 0.00Base

0.00
0.00
0.00 492,147.40

374,770.14
B01WT6904 Total

101.57 0.000.00 762,891.07288,903.000 Local

0.00 76.30 0.00 578,166.29Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B02HJ5909 METALS X LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,260.000 0.001.780000Local1.313198
1.355469 0.00 0.00Base

0.00
0.00
0.00 34,282.80

26,106.34

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B02L5H909 LIQUEFIED NATURAL GAS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

38,992.000 0.000.610000Local1.313198
0.464515 0.00 0.00Base

0.00
0.00
0.00 23,785.12

18,112.36

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B033YN903 DEXUS PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

77,444.000 0.009.620000Local1.313198
7.325628 0.00 0.00Base

0.00
0.00
0.00 745,011.28

567,325.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B03FYZ909 GOODMAN GROUP 08 Aug 2016REIT 08 Aug 2016

142,280.000 0.007.340000Local1.313198
5.589408 0.00 0.00Base

0.00
0.00
0.00 1,044,335.20

795,261.03
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JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B0498J907 NAVITAS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

78,941.000 0.005.876600Local1.331115
4.414795 0.00 130.69Base

173.96
0.00
0.00 463,730.72

348,377.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

21,349.000 0.005.470000Local1.313198
4.165404 0.00 0.00Base

0.00
0.00
0.00 116,779.03

88,927.21
B0498J907 Total

173.96 0.000.00 580,509.75100,290.000 Local

0.00 130.69 0.00 437,304.86Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B04D4Y909 TFS CORPORATION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,058.000 0.001.630000Local1.313198
1.241245 0.00 0.00Base

0.00
0.00
0.00 42,474.54

32,344.35

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B04SF4900 MESOBLAST LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,525.000 0.001.145000Local1.313198
0.871917 0.00 0.00Base

0.00
0.00
0.00 21,211.13

16,152.27

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B06HD8905 ASTRO JAPAN PROPERTY GROUP 28 Jul 2016REIT 02 Aug 2016

15,856.000 0.006.890300Local1.331115
5.176337 0.00 30.78Base

40.97
0.00
0.00 109,211.63

82,045.23

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B0744W900 METCASH LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

265,438.000 0.002.111000Local1.331115
1.585889 0.00 157.86Base

210.13
0.00
0.00 560,129.49

420,797.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

81,900.000 0.002.200000Local1.313198
1.675300 0.00 0.00Base

0.00
0.00
0.00 180,180.00

137,207.03
B0744W900 Total

210.13 0.000.00 740,309.49347,338.000 Local

0.00 157.86 0.00 558,004.25Base
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0767Y908 SEEK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,181.000 0.0016.050000Local1.313198
12.222072 0.00 0.00Base

0.00
0.00
0.00 420,205.05

319,986.06

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B07SFG900 DOMINO S PIZZA ENTERPRISES L 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

11,745.000 0.0074.026800Local1.331115
55.612626 0.00 244.94Base

326.04
0.00
0.00 869,118.73

652,925.35

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

4,908.000 0.0074.510000Local1.313198
56.739350 0.00 0.00Base

0.00
0.00
0.00 365,695.08

278,476.73
B07SFG900 Total

326.04 0.000.00 1,234,813.8116,653.000 Local

0.00 244.94 0.00 931,402.08Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0CRCP909 TATTS GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

117,174.000 0.004.040000Local1.313198
3.076459 0.00 0.00Base

0.00
0.00
0.00 473,382.96

360,481.02

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B0LCW7900 SIMS METAL MANAGEMENT LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

9,039.000 0.008.713199Local1.331115
6.545790 0.00 22.18Base

29.53
0.00
0.00 78,729.08

59,145.21

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

15,306.000 0.008.300000Local1.313198
6.320448 0.00 0.00Base

0.00
0.00
0.00 127,039.80

96,740.78
B0LCW7900 Total

29.53 0.000.00 205,768.8824,345.000 Local

0.00 22.18 0.00 155,885.99Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0T9JZ902 SPARK INFRASTRUCTURE GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

139,101.000 0.002.600000Local1.313198
1.979899 0.00 0.00Base

0.00
0.00
0.00 361,662.60

275,405.99
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8B15F6S902 CHARTER HALL GROUP 08 Aug 2016REIT 08 Aug 2016

30,388.000 0.005.530000Local1.313198
4.211094 0.00 0.00Base

0.00
0.00
0.00 168,045.64

127,966.72

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B15SCH901 RETAIL FOOD GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,035.000 0.005.850000Local1.313198
4.454773 0.00 0.00Base

0.00
0.00
0.00 58,704.75

44,703.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B17ZL5909 MINERAL RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,494.000 0.009.740000Local1.313198
7.417008 0.00 0.00Base

0.00
0.00
0.00 111,951.56

85,251.09

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1BHXL906 MAYNE PHARMA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

115,802.000 0.001.975000Local1.313198
1.503962 0.00 0.00Base

0.00
0.00
0.00 228,708.95

174,161.82

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1FJ0C904 BRAMBLES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

126,329.000 0.0012.950000Local1.313198
9.861422 0.00 0.00Base

0.00
0.00
0.00 1,635,960.55

1,245,783.61

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1L2QW902 FLEXIGROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,757.000 0.002.090000Local1.313198
1.591534 0.00 0.00Base

0.00
0.00
0.00 47,562.13

36,218.55

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1L4BC908 QUBE HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

79,777.000 0.002.650000Local1.313198
2.017974 0.00 0.00Base

0.00
0.00
0.00 211,409.05

160,987.95

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1LJTM904 GALAXY RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

92,865.000 0.000.470000Local1.313198
0.357905 0.00 0.00Base

0.00
0.00
0.00 43,646.55

33,236.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1WF97905 NANOSONICS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,366.000 0.002.740000Local1.313198 0.00 0.00 50,322.84
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2.086509 0.00 0.00Base 0.00 38,320.83

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1XK7D902 GREENCROSS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,973.000 0.007.140000Local1.313198
5.437109 0.00 0.00Base

0.00
0.00
0.00 49,787.22

37,912.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1XK7G905 PLATINUM ASSET MANAGEMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

18,775.000 0.005.940000Local1.313198
4.523309 0.00 0.00Base

0.00
0.00
0.00 111,523.50

84,925.12

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1XQXC902 WHITEHAVEN COAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,413.000 0.001.855000Local1.313198
1.412582 0.00 0.00Base

0.00
0.00
0.00 84,241.12

64,149.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1Y9BC903 GROWTHPOINT PROPERTIES AUSTR 08 Aug 2016REIT 08 Aug 2016

13,976.000 0.003.260000Local1.313198
2.482489 0.00 0.00Base

0.00
0.00
0.00 45,561.76

34,695.27

MERGER AUD/AU8B1YC5L903 ASCIANO LTD 19 Aug 2016COMMON STOCK 19 Aug 2016

46,425.000 0.008.280000Local1.312422
6.308946 0.00 0.00Base

0.00
0.00
0.00 384,399.00

292,892.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B23HV2907 SYRAH RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,318.000 0.004.540000Local1.313198
3.457209 0.00 0.00Base

0.00
0.00
0.00 96,783.72

73,700.78

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B28YTC906 MACQUARIE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,505.000 0.0075.300000Local1.313198
57.340934 0.00 0.00Base

0.00
0.00
0.00 1,845,226.50

1,405,139.59

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B2931P904 BT INVESTMENT MANAGEMENT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,152.000 0.008.760000Local1.313198
6.670738 0.00 0.00Base

0.00
0.00
0.00 141,491.52

107,745.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B293GJ902 OROCOBRE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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15,380.000 0.004.430000Local1.313198
3.373444 0.00 0.00Base

0.00
0.00
0.00 68,133.40

51,883.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B29631908 G8 EDUCATION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,354.000 0.003.650000Local1.313198
2.779474 0.00 0.00Base

0.00
0.00
0.00 110,792.10

84,368.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B29LCJ906 CROWN RESORTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

29,139.000 0.0013.180000Local1.313198
10.036567 0.00 0.00Base

0.00
0.00
0.00 384,052.02

292,455.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3R1D5907 CORPORATE TRAVEL MANAGEMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

5,277.000 0.0015.760000Local1.313198
12.001237 0.00 0.00Base

0.00
0.00
0.00 83,165.52

63,330.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3VL4P904 DULUXGROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,050.000 0.006.560000Local1.313198
4.995438 0.00 0.00Base

0.00
0.00
0.00 223,368.00

170,094.68

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3W35X905 ERM POWER LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,555.000 0.001.020000Local1.313198
0.776730 0.00 0.00Base

0.00
0.00
0.00 11,786.10

8,975.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3WS5W902 VOCUS COMMUNICATIONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

40,255.000 0.008.600000Local1.313198
6.548898 0.00 0.00Base

0.00
0.00
0.00 346,193.00

263,625.90

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B4X8YY907 VILLA WORLD LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,992.000 0.002.348800Local1.331115
1.764536 0.00 5.95Base

7.92
0.00
0.00 21,112.49

15,860.76

MORGAN STANLEY AND CO. INTERNATIONA AUD/AU828 Jul 2016 02 Aug 2016

35,970.000 0.002.348200Local1.331115
1.764085 0.00 23.79Base

31.67
0.00
0.00 84,433.08

63,430.34
B4X8YY907 Total
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39.59 0.000.00 105,545.5744,962.000 Local

0.00 29.74 0.00 79,291.10Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B50YPZ900 MYER HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

73,336.000 0.001.305000Local1.313198
0.993757 0.00 0.00Base

0.00
0.00
0.00 95,703.48

72,878.18

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B56CQJ907 BEGA CHEESE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,354.000 0.006.010000Local1.313198
4.576614 0.00 0.00Base

0.00
0.00
0.00 74,247.54

56,539.49

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B5LMKP900 NEXTDC LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,982.000 0.003.760000Local1.313198
2.863239 0.00 0.00Base

0.00
0.00
0.00 86,412.32

65,802.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B5M737901 SOUTHERN CROSS MEDIA GROUP L 08 Aug 2016COMMON STOCK 08 Aug 2016

64,743.000 0.001.210000Local1.313198
0.921415 0.00 0.00Base

0.00
0.00
0.00 78,339.03

59,655.15

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B61JC6908 TREASURY WINE ESTATES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,057.000 0.009.310000Local1.313198
7.089563 0.00 0.00Base

0.00
0.00
0.00 549,820.67

418,688.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B70DWB907 SYDNEY AIRPORT 08 Aug 2016STAPLED SECURITY 08 Aug 2016

87,403.000 0.007.310000Local1.313198
5.566564 0.00 0.00Base

0.00
0.00
0.00 638,915.93

486,534.35

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B86SZR908 ALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,470.000 0.005.150000Local1.313198
3.921724 0.00 0.00Base

0.00
0.00
0.00 229,020.50

174,399.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B87CVM907 AURIZON HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

167,484.000 0.005.120000Local1.313198
3.898879 0.00 0.00Base

0.00
0.00
0.00 857,518.08

652,999.84
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JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B8Q5WY904 APN OUTDOOR GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

16,286.000 0.007.909700Local1.331115
5.942161 0.00 36.29Base

48.31
0.00
0.00 128,769.06

96,737.74

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

14,545.000 0.007.870000Local1.313198
5.993003 0.00 0.00Base

0.00
0.00
0.00 114,469.15

87,168.23
B8Q5WY904 Total

48.31 0.000.00 243,238.2130,831.000 Local

0.00 36.29 0.00 183,905.97Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B946Z3909 DONACO INTL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,137.000 0.000.450000Local1.313198
0.342675 0.00 0.00Base

0.00
0.00
0.00 14,911.65

11,355.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B94C3B903 360 CAPITAL INDUSTRIAL FUND 08 Aug 2016REIT 08 Aug 2016

14,764.000 0.002.720000Local1.313198
2.071279 0.00 0.00Base

0.00
0.00
0.00 40,158.08

30,580.37

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BB36CD908 VIRTUS HEALTH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,580.000 0.007.800000Local1.313198
5.939699 0.00 0.00Base

0.00
0.00
0.00 51,324.00

39,083.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BCT5FD907 STEADFAST GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

65,939.000 0.002.130000Local1.313198
1.621995 0.00 0.00Base

0.00
0.00
0.00 140,450.07

106,952.70

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BD5ZR9901 STAR ENTERTAINMENT GRP LTD/T 28 Jul 2016COMMON STOCK 02 Aug 2016

120,438.000 0.005.909300Local1.331115
4.439361 0.00 200.50Base

266.89
0.00
0.00 711,437.38

534,467.25

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

67,951.000 0.005.960000Local1.313198
4.538539 0.00 0.00Base

0.00
0.00
0.00 404,987.96

308,398.25
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BD5ZR9901 Total

266.89 0.000.00 1,116,425.34188,389.000 Local

0.00 200.50 0.00 842,865.50Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BDB6DD904 IDP EDUCATION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,213.000 0.004.230000Local1.313198
3.221144 0.00 0.00Base

0.00
0.00
0.00 43,200.99

32,897.54

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BFG1Q5908 OFX GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,562.000 0.002.440000Local1.313198
1.858059 0.00 0.00Base

0.00
0.00
0.00 45,291.28

34,489.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BGDW13903 AVEO GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

35,853.000 0.003.500000Local1.313198
2.665249 0.00 0.00Base

0.00
0.00
0.00 125,485.50

95,557.18

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BGP647905 NATIONAL STORAGE REIT 28 Jul 2016REIT NPV 02 Aug 2016

23,537.000 0.001.638500Local1.331115
1.230923 0.00 10.86Base

14.46
0.00
0.00 38,550.91

28,961.37

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

35,048.000 0.001.600000Local1.313198
1.218400 0.00 0.00Base

0.00
0.00
0.00 56,076.80

42,702.47
BGP647905 Total

14.46 0.000.00 94,627.7158,585.000 Local

0.00 10.86 0.00 71,663.84Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BGQV18900 NINE ENTERTAINMENT CO HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

50,366.000 0.000.985000Local1.313198
0.750077 0.00 0.00Base

0.00
0.00
0.00 49,610.51

37,778.39

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BH4TCW902 ORORA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,925.000 0.002.874000Local1.331115
2.159092 0.00 3.99Base

5.31
0.00
0.00 14,149.14

10,629.54
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ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

104,825.000 0.002.790000Local1.313198
2.124584 0.00 0.00Base

0.00
0.00
0.00 292,461.75

222,709.56
BH4TCW902 Total

5.31 0.000.00 306,610.89109,750.000 Local

0.00 3.99 0.00 233,339.10Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BH7JB6909 COVER MORE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,802.000 0.001.510000Local1.313198
1.149865 0.00 0.00Base

0.00
0.00
0.00 38,961.02

29,668.81

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BHB0NV907 GDI PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

39,534.000 0.000.940000Local1.313198
0.715810 0.00 0.00Base

0.00
0.00
0.00 37,161.96

28,298.82

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BLD2CY908 BAPCOR LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,730.000 0.005.540000Local1.313198
4.218709 0.00 0.00Base

0.00
0.00
0.00 114,844.20

87,453.83

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BLRLQ2906 JAPARA HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,423.000 0.002.530000Local1.313198
1.926595 0.00 0.00Base

0.00
0.00
0.00 51,670.19

39,346.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BLZH0Z901 SCENTRE GROUP 08 Aug 2016REIT 08 Aug 2016

425,986.000 0.005.210000Local1.313198
3.967414 0.00 0.00Base

0.00
0.00
0.00 2,219,387.06

1,690,062.78

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BMJJMM908 SPOTLESS GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

98,515.000 0.001.210000Local1.313198
0.921415 0.00 0.00Base

0.00
0.00
0.00 119,203.15

90,773.17

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BMSK74902 MONASH IVF GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

40,580.000 0.002.160800Local1.331115 32.88 0.00 87,652.38
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1.623301 0.00 24.70Base 0.00 65,848.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BN7915901 MANTRA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,345.000 0.003.480000Local1.313198
2.650019 0.00 0.00Base

0.00
0.00
0.00 91,680.60

69,814.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BNB4V9906 FOLKESTONE EDUCATION TRUST 08 Aug 2016REIT 08 Aug 2016

15,849.000 0.002.760000Local1.313198
2.101740 0.00 0.00Base

0.00
0.00
0.00 43,743.24

33,310.47

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BNKVHC905 ASALEO CARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,499.000 0.001.340000Local1.313198
1.020410 0.00 0.00Base

0.00
0.00
0.00 43,548.66

33,162.30

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BP46PW900 HEALTHSCOPE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

507.000 0.002.928900Local1.331115
2.200336 0.00 0.42Base

0.56
0.00
0.00 1,484.39

1,115.15

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

138,821.000 0.002.820000Local1.313198
2.147429 0.00 0.00Base

0.00
0.00
0.00 391,475.22

298,108.30
BP46PW900 Total

0.56 0.000.00 392,959.61139,328.000 Local

0.00 0.42 0.00 299,223.45Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BRTNNQ907 MEDIBANK PRIVATE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

220,343.000 0.003.050000Local1.313198
2.322574 0.00 0.00Base

0.00
0.00
0.00 672,046.15

511,763.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BS7K5S901 IPH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,632.000 0.006.210000Local1.313198
4.728914 0.00 0.00Base

0.00
0.00
0.00 47,394.72

36,091.07

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSS7GP901 AGL ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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53,982.000 0.0020.410000Local1.313198
15.542211 0.00 0.00Base

0.00
0.00
0.00 1,101,772.62

838,999.62

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSSWC5904 ESTIA HEALTH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,741.000 0.005.020000Local1.313198
3.822729 0.00 0.00Base

0.00
0.00
0.00 53,919.82

41,059.93

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BSXN8D906 OOH MEDIA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,604.000 0.005.505300Local1.331115
4.135856 0.00 33.51Base

44.60
0.00
0.00 118,891.90

89,317.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU808 Aug 2016 08 Aug 2016

9,867.000 0.005.460000Local1.313198
4.157789 0.00 0.00Base

0.00
0.00
0.00 53,873.82

41,024.90
BSXN8D906 Total

44.60 0.000.00 172,765.7231,471.000 Local

0.00 33.51 0.00 130,342.43Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BW0BGZ901 CARSALES.COM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,357.000 0.0012.360000Local1.313198
9.412137 0.00 0.00Base

0.00
0.00
0.00 239,252.52

182,190.74

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BWSW5D906 SOUTH32 LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

425,943.000 0.001.910000Local1.313198
1.454465 0.00 0.00Base

0.00
0.00
0.00 813,551.13

619,519.01

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BWSWBT904 ECLIPX GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,857.000 0.003.650000Local1.313198
2.779474 0.00 0.00Base

0.00
0.00
0.00 46,928.05

35,735.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BX99WB900 AUTOMOTIVE HOLDINGS GROUP LT 08 Aug 2016COMMON STOCK 08 Aug 2016

19,939.000 0.004.310000Local1.313198
3.282064 0.00 0.00Base

0.00
0.00
0.00 85,937.09

65,441.08
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8BXB066906 MYOB GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,078.000 0.003.820000Local1.313198
2.908929 0.00 0.00Base

0.00
0.00
0.00 91,977.96

70,041.20

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BY7QXS904 VICINITY CENTRES 08 Aug 2016REIT 08 Aug 2016

269,216.000 0.003.350000Local1.313198
2.551024 0.00 0.00Base

0.00
0.00
0.00 901,873.60

686,776.56

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BY8L4Z900 GATEWAY LIFESTYLE 08 Aug 2016STAPLED SECURITY 08 Aug 2016

26,683.000 0.002.800000Local1.313198
2.132200 0.00 0.00Base

0.00
0.00
0.00 74,712.40

56,893.48

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BYSGKW908 COSTA GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,722.000 0.002.900000Local1.313198
2.208350 0.00 0.00Base

0.00
0.00
0.00 60,093.80

45,761.42

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BYZBCY906 LINK ADMINISTRATION HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

20,845.000 0.008.190000Local1.313198
6.236683 0.00 0.00Base

0.00
0.00
0.00 170,720.55

130,003.66

0.0015,215,541.000 Local
0.00Base

4,333.34
3,255.41

0.00
0.00

122,411,026.49
93,097,744.85

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

MORGAN STANLEY CO INCORPORATED BRL/BR3203699905 BRF SA 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

38,816.000 0.0050.730000Local3.287300
15.432118 0.00 419.31Base

1,378.39
194.68
639.97 1,967,117.32

598,399.09

MORGAN STANLEY CO INCORPORATED BRL/BR3219628005 VALE SA 27 Jul 2016COMMON STOCK 01 Aug 2016

60,341.000 0.0018.920000Local3.287300
5.755483 0.00 243.11Base

799.16
112.87
371.04 1,140,481.52

346,935.64

MORGAN STANLEY CO INCORPORATED BRL/BR3220015903 CIA PARANAENSE DE ENERGI PFB 27 Jul 2016 0.01PREFERENCE 01 Aug 2016
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6,447.000 0.0032.508900Local3.287300
9.889240 0.00 44.63Base

146.71
20.72
68.12 209,370.05

63,690.58

MORGAN STANLEY CO INCORPORATED BRL/BR3225712900 VALE SA PREF 27 Jul 2016PREFERENCE 01 Aug 2016

140,093.000 0.0015.080000Local3.287300
4.587351 0.00 449.86Base

1,478.82
208.86
686.60 2,110,437.02

641,997.09

MORGAN STANLEY CO INCORPORATED BRL/BR3229256904 TIM PARTICIPACOES SA 27 Jul 2016COMMON STOCK 01 Aug 2016

48,119.000 0.008.350000Local3.287300
2.540078 0.00 85.56Base

281.26
39.72

130.58 401,381.81
122,100.75

MORGAN STANLEY CO INCORPORATED BRL/BR3230844003 CENTRAIS ELETRICAS BRAS PR B 27 Jul 2016PREFERENCE 01 Aug 2016

19,772.000 0.0021.300100Local3.287300
6.479512 0.00 89.68Base

294.80
41.64

136.87 420,713.91
127,981.60

MORGAN STANLEY CO INCORPORATED BRL/BR3232859900 BANCO DO BRASIL S.A. 27 Jul 2016COMMON STOCK 01 Aug 2016

59,000.000 0.0021.480000Local3.287300
6.534238 0.00 269.86Base

887.12
125.29
411.88 1,266,021.00

385,124.87

MORGAN STANLEY CO INCORPORATED BRL/BR3245877006 ITAUSA INVESTIMENTOS ITAU PR 27 Jul 2016PREFERENCE 01 Aug 2016

253,620.000 0.008.330000Local3.287300
2.533994 0.00 449.87Base

1,478.86
208.87
686.61 2,110,489.13

642,012.94

MORGAN STANLEY CO INCORPORATED BRL/BR3251671905 LOJAS AMERICANAS SA PREF 27 Jul 2016PREFERENCE 01 Aug 2016

33,821.000 0.0018.379900Local3.287300
5.591184 0.00 132.37Base

435.14
61.46

202.03 620,989.43
188,905.62

FRACTIONAL SHARES BRL/BR328 Sep 2016 30 Sep 2016

0.200 0.0019.600000Local3.248250
6.034018 0.00 0.00Base

0.00
0.00
0.00 3.92

1.22
251671905 Total

435.14 202.030.00 620,993.3533,821.200 Local

0.00 132.37 61.46 188,906.84Base
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MORGAN STANLEY CO INCORPORATED BRL/BR3264551904 GERDAU SA PREF 27 Jul 2016PREFERENCE 01 Aug 2016

100,587.000 0.007.920000Local3.287300
2.409272 0.00 169.64Base

557.65
78.76

258.91 795,832.48
242,093.05

MORGAN STANLEY CO INCORPORATED BRL/BR3268236908 PETROBRAS   PETROLEO BRAS 27 Jul 2016COMMON STOCK 01 Aug 2016

61,500.000 0.0013.600000Local3.287300
4.137134 0.00 178.10Base

585.48
82.69

271.83 835,542.69
254,172.94

MORGAN STANLEY CO INCORPORATED BRL/BR3268453008 PETROBRAS   PETROLEO BRAS PR 27 Jul 2016PREFERENCE 01 Aug 2016

418,200.000 0.0011.510000Local3.287300
3.501354 0.00 1,024.99Base

3,369.44
475.89

1,564.38 4,808,548.18
1,462,765.24

MORGAN STANLEY CO INCORPORATED BRL/BR3283694909 KROTON EDUCACIONAL SA 27 Jul 2016COMMON STOCK 01 Aug 2016

77,400.000 0.0014.270000Local3.287300
4.340948 0.00 235.19Base

773.15
109.20
358.96 1,103,365.89

335,645.02

MORGAN STANLEY CO INCORPORATED BRL/BR3284097904 CCR SA 27 Jul 2016COMMON STOCK 01 Aug 2016

66,516.000 0.0017.800000Local3.287300
5.414778 0.00 252.12Base

828.79
117.06
384.80 1,182,771.21

359,800.20

MORGAN STANLEY CO INCORPORATED BRL/BR3294542907 WEG SA 27 Jul 2016COMMON STOCK 01 Aug 2016

57,300.000 0.0015.200000Local3.287300
4.623855 0.00 185.46Base

609.67
86.11

283.06 870,067.27
264,675.35

MORGAN STANLEY CO INCORPORATED BRL/BR3ACI0NT451 ENGIE BRASIL ENERGIA SA 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

20,368.000 0.0041.860300Local3.287300
12.733946 0.00 181.56Base

596.83
84.29

277.10 851,736.66
259,099.16

MORGAN STANLEY CO INCORPORATED BRL/BR3B00FM5901 BANCO BRADESCO SA PREF 27 Jul 2016 0.01PREFERENCE 01 Aug 2016

83,132.000 0.0028.780000Local3.287300
8.754905 0.00 509.47Base

1,674.78
236.54
777.58 2,390,086.60

727,066.77

MORGAN STANLEY CO INCORPORATED BRL/BR3B00FM8905 BANCO BRADESCO S.A. 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

55,692.000 0.0029.509900Local3.287300 1,150.43 534.13 1,641,780.79
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8.976942 0.00 349.96Base 162.48 499,431.38

CITIGROUP GLOBAL MARKETS INC. BRL/BR328 Jul 2016 0.0102 Aug 2016

71,392.000 0.0028.455400Local3.274000
8.691326 0.00 434.34Base

1,422.04
201.66
660.23 2,029,405.65

619,855.12
B00FM8905 Total

2,572.47 1,194.360.00 3,671,186.44127,084.000 Local

0.00 784.30 364.14 1,119,286.50Base

MORGAN STANLEY CO INCORPORATED BRL/BR3B014K5907 NATURA COSMETICOS SA 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

12,796.000 0.0027.241800Local3.287300
8.286983 0.00 74.23Base

244.01
34.46

113.29 348,228.77
105,931.55

MORGAN STANLEY CO INCORPORATED BRL/BR3B019KX905 CIA SIDERURGICA NACIONAL SA 27 Jul 2016COMMON STOCK 01 Aug 2016

38,830.000 0.0011.350100Local3.287300
3.452712 0.00 93.85Base

308.51
43.57

143.24 440,272.63
133,931.38

MORGAN STANLEY CO INCORPORATED BRL/BR3B02GKF907 SUZANO PAPEL E CELULO PREF A 27 Jul 2016PREFERENCE 01 Aug 2016

22,900.000 0.0010.490000Local3.287300
3.191069 0.00 51.15Base

168.15
23.75
78.07 239,974.78

73,000.57

MORGAN STANLEY CO INCORPORATED BRL/BR3B031NN909 CPFL ENERGIA SA 27 Jul 2016COMMON STOCK 01 Aug 2016

10,434.000 0.0022.479900Local3.287300
6.838408 0.00 49.95Base

164.19
23.19
76.23 234,314.86

71,278.82

FRACTIONAL SHARES BRL/BR310 Aug 2016 10 Aug 2016

0.041 0.0022.439024Local3.128650
7.172111 0.00 0.00Base

0.00
0.00
0.00 0.92

0.29
B031NN909 Total

164.19 76.230.00 234,315.7810,434.041 Local

0.00 49.95 23.19 71,279.11Base

MORGAN STANLEY CO INCORPORATED BRL/BR3B037HR904 ITAU UNIBANCO HOLDING S PREF 27 Jul 2016 0.01PREFERENCE 01 Aug 2016

184,086.000 0.0033.550000Local3.287300 4,323.26 2,007.23 6,169,754.81
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10.205944 0.00 1,315.14Base 610.60 1,876,845.68

MORGAN STANLEY CO INCORPORATED BRL/BR3B04M7D902 FIBRIA CELULOSE SA 27 Jul 2016COMMON STOCK 01 Aug 2016

15,334.000 0.0020.860200Local3.287300
6.345694 0.00 68.11Base

223.91
31.62

103.96 319,542.44
97,205.13

MORGAN STANLEY CO INCORPORATED BRL/BR3B0774N903 BRASKEM SA PREF A 27 Jul 2016PREFERENCE 01 Aug 2016

8,562.000 0.0018.999900Local3.287300
5.779789 0.00 34.64Base

113.87
16.08
52.87 162,510.40

49,435.83

CUSIP CHANGE NON CASH BRL/BR3B07C76906 TRACTEBEL ENERGIA SA 21 Jul 2016COMMON STOCK 26 Jul 2016

20,368.000 0.0033.054678Local3.130985
10.557278 0.00 0.00Base

0.00
0.00
0.00 673,257.70

215,030.65

MORGAN STANLEY CO INCORPORATED BRL/BR3B0CGYD906 LOJAS RENNER S.A. 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

33,060.000 0.0026.650300Local3.287300
8.107048 0.00 187.61Base

616.74
87.10

286.34 880,155.84
267,744.30

CITIGROUP GLOBAL MARKETS INC. BRL/BR3B0FHTN905 ULTRAPAR PARTICIPACOES SA 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

16,426.000 0.0072.338400Local3.274000
22.094808 0.00 254.05Base

831.76
117.95
386.17 1,187,012.63

362,557.31

MORGAN STANLEY CO INCORPORATED BRL/BR3B0P72G900 COSAN SA INDUSTRIA COMERCIO 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,393.000 0.0034.009600Local3.287300
10.345755 0.00 39.06Base

128.39
18.13
59.61 183,225.77

55,737.47

MORGAN STANLEY CO INCORPORATED BRL/BR3B16FPG906 EMBRAER SA 27 Jul 2016COMMON STOCK 01 Aug 2016

36,841.000 0.0017.490000Local3.287300
5.320476 0.00 137.21Base

451.04
63.70

209.41 643,688.64
195,810.74

MORGAN STANLEY CO INCORPORATED BRL/BR3B17MHG909 CIA ENERGETICA DE SP PREF B 27 Jul 2016PREFERENCE 01 Aug 2016

17,334.000 0.0014.570100Local3.287300
4.432239 0.00 53.78Base

176.79
24.97
82.08 252,299.24

76,749.69

MORGAN STANLEY CO INCORPORATED BRL/BR3B1RYG5906 BR MALLS PARTICIPACOES SA 27 Jul 2016COMMON STOCK 01 Aug 2016
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25,270.000 0.0013.699900Local3.287300
4.167523 0.00 73.72Base

242.34
34.23

112.51 345,841.62
105,205.37

MORGAN STANLEY CO INCORPORATED BRL/BR3B1V74X902 JBS SA 27 Jul 2016COMMON STOCK 01 Aug 2016

43,600.000 0.0010.400000Local3.287300
3.163691 0.00 96.56Base

317.41
44.83

147.37 452,975.22
137,795.52

MORGAN STANLEY CO INCORPORATED BRL/BR3B1YBRG902 CIA ENERGETICA MINAS GER PRF 27 Jul 2016PREFERENCE 01 Aug 2016

53,121.000 0.009.100000Local3.287300
2.768229 0.00 102.94Base

338.38
47.79

157.11 482,905.61
146,900.38

MORGAN STANLEY CO INCORPORATED BRL/BR3B1YCHL900 CIA SANEAMENTO BASICO DE SP 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

18,253.000 0.0030.749900Local3.287300
9.354151 0.00 119.52Base

392.89
55.49

182.42 560,702.61
170,566.30

MORGAN STANLEY CO INCORPORATED BRL/BR3B27WY8904 DURATEX SA 27 Jul 2016COMMON STOCK 01 Aug 2016

29,688.000 0.009.800100Local3.287300
2.981200 0.00 61.95Base

203.66
28.77
94.56 290,647.15

88,415.16

MORGAN STANLEY CO INCORPORATED BRL/BR3B2QY96901 HYPERMARCAS SA 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,900.000 0.0027.060000Local3.287300
8.231679 0.00 39.76Base

130.70
18.46
60.68 186,522.62

56,740.37

MORGAN STANLEY CO INCORPORATED BRL/BR3B2RHNV906 BM+FBOVESPA SA 27 Jul 2016COMMON STOCK 01 Aug 2016

90,846.000 0.0018.870100Local3.287300
5.740304 0.00 365.04Base

1,199.99
169.48
557.14 1,712,515.97

520,949.10

MORGAN STANLEY CO INCORPORATED BRL/BR3B3ZCNF901 TELEFONICA BRASIL S.A. PREF 27 Jul 2016 0.01PREFERENCE 01 Aug 2016

27,568.000 0.0047.949700Local3.287300
14.586347 0.00 281.48Base

925.31
130.69
429.61 1,320,522.41

401,704.26

MORGAN STANLEY CO INCORPORATED BRL/BR3B4V5RY903 BANCO SANTANDER  BRASIL UNIT 27 Jul 2016UNIT 01 Aug 2016

27,600.000 0.0020.120000Local3.287300
6.120524 0.00 118.25Base

388.72
54.90

180.48 554,742.80
168,753.32

Books Closed Prepared by State StreetPage 1356



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MORGAN STANLEY CO INCORPORATED BRL/BR3B55DVB907 CETIP SA MERCADOS ORGANIZADO 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,400.000 0.0042.800000Local3.287300
13.019803 0.00 58.33Base

191.74
27.08
89.02 273,639.24

83,241.33

MORGAN STANLEY CO INCORPORATED BRL/BR3B5VGS7904 CIA BRASILEIRA DE DIS PREF 27 Jul 2016 0.01PREFERENCE 01 Aug 2016

11,656.000 0.0053.799900Local3.287300
16.365984 0.00 133.53Base

438.96
62.00

203.80 626,448.87
190,566.38

MORGAN STANLEY CO INCORPORATED BRL/BR3B614LY900 CIELO SA 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

59,959.000 0.0035.850000Local3.287300
10.905606 0.00 457.72Base

1,504.67
212.51
698.60 2,147,326.88

653,219.02

MORGAN STANLEY CO INCORPORATED BRL/BR3B9N3SQ902 BB SEGURIDADE PARTICIPACOES 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

42,969.000 0.0029.050000Local3.287300
8.837040 0.00 265.80Base

873.77
123.41
405.68 1,246,970.00

379,329.54

MORGAN STANLEY CO INCORPORATED BRL/BR3BG7ZWY901 AMBEV SA 27 Jul 2016COMMON STOCK 01 Aug 2016

279,426.000 0.0019.320000Local3.287300
5.877164 0.00 1,149.56Base

3,778.96
533.73

1,754.52 5,392,976.84
1,640,549.03

MORGAN STANLEY CO INCORPORATED BRL/BR3BJ0K6Z901 KLABIN SA   UNIT 27 Jul 2016UNIT 01 Aug 2016

27,411.000 0.0016.520000Local3.287300
5.025401 0.00 96.43Base

316.98
44.77

147.17 452,365.57
137,610.07

0.002,845,147.241 Local
0.00Base

37,743.62
11,484.45

17,523.85
5,332.05

54,537,485.37
16,604,558.19

BRAZILIAN REAL Total

CANADIAN DOLLAR

PENSERRA SECURITIES LLC CAD/CAN00208D960 ARC RESOURCES LTD 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

21,604.000 0.0022.280000Local1.322100
16.851978 0.00 136.53Base

180.50
0.00
0.00 481,156.62

363,933.61

PENSERRA SECURITIES LLC CAD/CAN008474959 AGNICO EAGLE MINES LTD 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016
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13,589.000 0.0072.190000Local1.322100
54.602526 0.00 278.25Base

367.87
0.00
0.00 980,622.04

741,715.48

PENSERRA SECURITIES LLC CAD/CAN008916959 AGRIUM INC 27 Jul 2016 0.03COMMON STOCK 02 Aug 2016

10,073.000 0.00121.720000Local1.322100
92.065653 0.00 347.76Base

459.78
0.00
0.00 1,225,625.78

927,029.56

PENSERRA SECURITIES LLC CAD/CAN01626P957 ALIMENTATION COUCHE TARD  B 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

26,209.000 0.0059.300000Local1.322100
44.852886 0.00 440.83Base

582.82
0.00
0.00 1,553,610.88

1,175,108.45

PENSERRA SECURITIES LLC CAD/CAN021361951 ALTAGAS LTD 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,800.000 0.0032.610000Local1.322100
24.665305 0.00 35.15Base

46.47
0.00
0.00 123,871.53

93,693.01

PENSERRA SECURITIES LLC CAD/CAN046789954 ATCO LTD  CLASS I 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,600.000 0.0047.640000Local1.322100
36.033583 0.00 48.64Base

64.31
0.00
0.00 171,439.69

129,672.26

PENSERRA SECURITIES LLC CAD/CAN05534B950 BCE INC 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

9,812.000 0.0062.630000Local1.322100
47.371606 0.00 174.31Base

230.45
0.00
0.00 614,295.11

464,635.89

PENSERRA SECURITIES LLC CAD/CAN063671952 BANK OF MONTREAL 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

39,148.000 0.0084.010000Local1.322100
63.542848 0.00 932.84Base

1,233.31
0.00
0.00 3,287,590.17

2,486,642.59

PENSERRA SECURITIES LLC CAD/CAN064149958 BANK OF NOVA SCOTIA 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

75,314.000 0.0066.310000Local1.322100
50.155056 0.00 1,416.52Base

1,872.78
0.00
0.00 4,992,198.56

3,775,961.39

PENSERRA SECURITIES LLC CAD/CAN067901959 BARRICK GOLD CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

72,888.000 0.0028.220000Local1.322100
21.344830 0.00 583.42Base

771.34
0.00
0.00 2,056,128.02

1,555,198.56
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PENSERRA SECURITIES LLC CAD/CAN09228F954 BLACKBERRY LTD 27 Jul 2016COMMON STOCK 02 Aug 2016

66,401.000 0.009.980000Local1.322100
7.548597 0.00 187.97Base

248.51
0.00
0.00 662,433.47

501,046.42

PENSERRA SECURITIES LLC CAD/CAN112585955 BROOKFIELD ASSET MANAGE CL A 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

55,837.000 0.0045.210000Local1.322100
34.195598 0.00 716.02Base

946.65
0.00
0.00 2,523,444.12

1,908,663.58

PENSERRA SECURITIES LLC CAD/CAN124765959 CAE INC 27 Jul 2016COMMON STOCK 02 Aug 2016

11,009.000 0.0017.200000Local1.322100
13.009606 0.00 53.71Base

71.01
0.00
0.00 189,283.79

143,169.04

PENSERRA SECURITIES LLC CAD/CAN124900952 CCL INDUSTRIES INC   CL B 27 Jul 2016 0.07COMMON STOCK 02 Aug 2016

1,100.000 0.00233.110000Local1.322100
176.317979 0.00 72.73Base

96.16
0.00
0.00 256,324.84

193,877.04

PENSERRA SECURITIES LLC CAD/CAN125491951 CI FINANCIAL CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,700.000 0.0027.430000Local1.322100
20.747296 0.00 75.47Base

99.78
0.00
0.00 265,971.22

201,173.30

PENSERRA SECURITIES LLC CAD/CAN13321L959 CAMECO CORP 27 Jul 2016COMMON STOCK 02 Aug 2016

24,772.000 0.0014.020000Local1.322100
10.604342 0.00 98.51Base

130.24
0.00
0.00 347,173.20

262,592.24

PENSERRA SECURITIES LLC CAD/CAN136069952 CAN IMPERIAL BK OF COMMERCE 27 Jul 2016 0.03COMMON STOCK 02 Aug 2016

23,213.000 0.0099.260000Local1.322100
75.077528 0.00 653.54Base

864.05
0.00
0.00 2,303,258.33

1,742,121.12

PENSERRA SECURITIES LLC CAD/CAN136375961 CANADIAN NATL RAILWAY CO 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

49,236.000 0.0083.900000Local1.322100
63.459648 0.00 1,171.69Base

1,549.09
0.00
0.00 4,129,351.31

3,123,327.52

PENSERRA SECURITIES LLC CAD/CAN136385952 CANADIAN NATURAL RESOURCES 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

62,971.000 0.0039.220000Local1.322100 926.15 0.00 2,468,796.47
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29.664927 0.00 700.51Base 0.00 1,867,329.60

PENSERRA SECURITIES LLC CAD/CAN13645T951 CANADIAN PACIFIC RAILWAY LTD 27 Jul 2016 0.05COMMON STOCK 02 Aug 2016

8,711.000 0.00193.030000Local1.322100
146.002572 0.00 476.94Base

630.56
0.00
0.00 1,680,853.77

1,271,351.46

PENSERRA SECURITIES LLC CAD/CAN136681954 CANADIAN TIRE CORP CLASS A 27 Jul 2016 0.04COMMON STOCK 02 Aug 2016

2,907.000 0.00138.540000Local1.322100
104.787838 0.00 114.23Base

151.03
0.00
0.00 402,584.75

304,504.01

PENSERRA SECURITIES LLC CAD/CAN136717956 CANADIAN UTILITIES LTD A 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,300.000 0.0039.220000Local1.322100
29.664927 0.00 58.96Base

77.95
0.00
0.00 207,788.05

157,165.15

PENSERRA SECURITIES LLC CAD/CAN15135U950 CENOVUS ENERGY INC 27 Jul 2016COMMON STOCK 02 Aug 2016

45,842.000 0.0017.500000Local1.322100
13.236518 0.00 227.55Base

300.84
0.00
0.00 801,934.16

606,560.90

PENSERRA SECURITIES LLC CAD/CAN21037X951 CONSTELLATION SOFTWARE INC 27 Jul 2016 0.15COMMON STOCK 02 Aug 2016

800.000 0.00522.020000Local1.322100
394.841540 0.00 118.46Base

156.61
0.00
0.00 417,459.39

315,754.78

PENSERRA SECURITIES LLC CAD/CAN22576C952 CRESCENT POINT ENERGY CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

26,813.000 0.0018.900000Local1.322100
14.295439 0.00 143.74Base

190.04
0.00
0.00 506,575.66

383,159.87

PENSERRA SECURITIES LLC CAD/CAN25675T958 DOLLARAMA INC 27 Jul 2016 0.03COMMON STOCK 02 Aug 2016

5,100.000 0.0096.740000Local1.322100
73.171470 0.00 139.94Base

185.02
0.00
0.00 493,188.98

373,034.55

PENSERRA SECURITIES LLC CAD/CAN284902954 ELDORADO GOLD CORP 27 Jul 2016COMMON STOCK 02 Aug 2016

40,400.000 0.005.670000Local1.322100
4.288632 0.00 64.97Base

85.90
0.00
0.00 228,982.10

173,195.75

PENSERRA SECURITIES LLC CAD/CAN286181961 ELEMENT FLEET MANAGEMENT COR 27 Jul 2016COMMON STOCK 02 Aug 2016
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16,900.000 0.0013.960000Local1.322100
10.558959 0.00 66.92Base

88.47
0.00
0.00 235,835.53

178,379.49

PENSERRA SECURITIES LLC CAD/CAN291843951 EMPIRE CO LTD  A 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,100.000 0.0020.760000Local1.322100
15.702292 0.00 53.58Base

70.84
0.00
0.00 188,845.16

142,837.27

PENSERRA SECURITIES LLC CAD/CAN292505955 ENCANA CORP 27 Jul 2016COMMON STOCK 02 Aug 2016

49,020.000 0.0010.090000Local1.322100
7.631798 0.00 140.29Base

185.48
0.00
0.00 494,426.32

373,970.44

PENSERRA SECURITIES LLC CAD/CAN29250N956 ENBRIDGE INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

52,460.000 0.0051.060000Local1.322100
38.620377 0.00 759.76Base

1,004.48
0.00
0.00 2,677,603.12

2,025,265.20

PENSERRA SECURITIES LLC CAD/CAN303901953 FAIRFAX FINANCIAL HLDGS LTD 27 Jul 2016 0.20COMMON STOCK 02 Aug 2016

1,100.000 0.00698.000000Local1.322100
527.947962 0.00 217.78Base

287.93
0.00
0.00 767,512.07

580,524.98

PENSERRA SECURITIES LLC CAD/CAN318071958 FINNING INTERNATIONAL INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,600.000 0.0021.010000Local1.322100
15.891385 0.00 75.09Base

99.27
0.00
0.00 264,626.73

200,156.36

PENSERRA SECURITIES LLC CAD/CAN31943B951 FIRST CAPITAL REALTY INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,700.000 0.0022.810000Local1.322100
17.252855 0.00 43.35Base

57.31
0.00
0.00 152,769.69

115,550.78

PENSERRA SECURITIES LLC CAD/CAN335934956 FIRST QUANTUM MINERALS LTD 27 Jul 2016COMMON STOCK 02 Aug 2016

42,293.000 0.0010.400000Local1.322100
7.866273 0.00 124.76Base

164.94
0.00
0.00 439,682.26

332,563.54

PENSERRA SECURITIES LLC CAD/CAN349553958 FORTIS INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,500.000 0.0042.930000Local1.322100
32.471069 0.00 140.03Base

185.14
0.00
0.00 493,509.86

373,277.26
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PENSERRA SECURITIES LLC CAD/CAN351858956 FRANCO NEVADA CORP 27 Jul 2016 0.03COMMON STOCK 02 Aug 2016

10,900.000 0.0099.180000Local1.322100
75.017018 0.00 306.63Base

405.40
0.00
0.00 1,080,656.60

817,378.87

PENSERRA SECURITIES LLC CAD/CAN375916954 GILDAN ACTIVEWEAR INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,200.000 0.0038.610000Local1.322100
29.203540 0.00 133.61Base

176.64
0.00
0.00 470,865.36

356,149.58

PENSERRA SECURITIES LLC CAD/CAN380956953 GOLDCORP INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

48,564.000 0.0024.910000Local1.322100
18.841237 0.00 343.13Base

453.65
0.00
0.00 1,209,275.59

914,662.73

PENSERRA SECURITIES LLC CAD/CAN39138C957 GREAT WEST LIFECO INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

19,273.000 0.0033.570000Local1.322100
25.391423 0.00 183.51Base

242.62
0.00
0.00 646,751.99

489,185.38

PENSERRA SECURITIES LLC CAD/CAN39945C950 CGI GROUP INC   CLASS A 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

9,800.000 0.0063.050000Local1.322100
47.689282 0.00 175.26Base

231.71
0.00
0.00 617,658.29

467,179.71

PENSERRA SECURITIES LLC CAD/CAN404428955 H+R REAL ESTATE INV REIT UTS 27 Jul 2016 0.01REIT 02 Aug 2016

8,500.000 0.0023.230000Local1.322100
17.570532 0.00 56.01Base

74.05
0.00
0.00 197,380.95

149,293.51

PENSERRA SECURITIES LLC CAD/CAN448055954 HUSKY ENERGY INC 27 Jul 2016COMMON STOCK 02 Aug 2016

23,858.000 0.0015.450000Local1.322100
11.685954 0.00 104.55Base

138.23
0.00
0.00 368,467.87

278,698.94

PENSERRA SECURITIES LLC CAD/CAN449586957 IGM FINANCIAL INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,200.000 0.0036.610000Local1.322100
27.690795 0.00 74.77Base

98.85
0.00
0.00 263,493.15

199,298.96

PENSERRA SECURITIES LLC CAD/CAN453038960 IMPERIAL OIL LTD 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

17,242.000 0.0040.250000Local1.322100 260.25 0.00 693,730.25
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30.443991 0.00 196.85Base 0.00 524,718.44

PENSERRA SECURITIES LLC CAD/CAN455871954 INDUSTRIAL ALLIANCE INSURANC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,000.000 0.0042.890000Local1.322100
32.440814 0.00 48.67Base

64.34
0.00
0.00 171,495.66

129,714.59

PENSERRA SECURITIES LLC CAD/CAN45823T957 INTACT FINANCIAL CORP 27 Jul 2016 0.03COMMON STOCK 02 Aug 2016

5,300.000 0.0094.230000Local1.322100
71.272975 0.00 141.65Base

187.28
0.00
0.00 499,231.72

377,605.11

PENSERRA SECURITIES LLC CAD/CAN45833V950 INTER PIPELINE LTD 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

20,996.000 0.0026.850000Local1.322100
20.308600 0.00 159.90Base

211.40
0.00
0.00 563,531.20

426,239.47

PENSERRA SECURITIES LLC CAD/CAN47215Q955 JEAN COUTU GROUP INC CLASS A 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,500.000 0.0018.880000Local1.322100
14.280312 0.00 18.74Base

24.78
0.00
0.00 66,055.22

49,962.35

PENSERRA SECURITIES LLC CAD/CAN493271951 KEYERA CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,100.000 0.0037.470000Local1.322100
28.341275 0.00 54.20Base

71.66
0.00
0.00 191,025.34

144,486.30

PENSERRA SECURITIES LLC CAD/CAN496902958 KINROSS GOLD CORP 27 Jul 2016COMMON STOCK 02 Aug 2016

61,979.000 0.006.610000Local1.322100
4.999622 0.00 116.20Base

153.63
0.00
0.00 409,527.56

309,755.36

PENSERRA SECURITIES LLC CAD/CAN53278L966 LINAMAR CORP 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

6,800.000 0.0053.410000Local1.322100
40.397852 0.00 103.02Base

136.20
0.00
0.00 363,051.80

274,602.38

PENSERRA SECURITIES LLC CAD/CAN539481952 LOBLAW COMPANIES LTD 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

13,637.000 0.0073.450000Local1.322100
55.555556 0.00 284.10Base

375.61
0.00
0.00 1,001,262.04

757,327.01

PENSERRA SECURITIES LLC CAD/CAN559222955 MAGNA INTERNATIONAL INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016
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32,634.000 0.0051.980000Local1.322100
39.316239 0.00 481.14Base

636.12
0.00
0.00 1,695,679.20

1,282,565.01

PENSERRA SECURITIES LLC CAD/CAN56501R957 MANULIFE FINANCIAL CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

116,057.000 0.0018.020000Local1.322100
13.629831 0.00 593.19Base

784.26
0.00
0.00 2,090,562.88

1,581,244.14

PENSERRA SECURITIES LLC CAD/CAN59151K959 METHANEX CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,400.000 0.0037.680000Local1.322100
28.500113 0.00 57.71Base

76.30
0.00
0.00 203,395.70

153,842.90

PENSERRA SECURITIES LLC CAD/CAN633067954 NATIONAL BANK OF CANADA 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

19,066.000 0.0045.040000Local1.322100
34.067015 0.00 243.57Base

322.02
0.00
0.00 858,410.62

649,278.13

PENSERRA SECURITIES LLC CAD/CAN68272K954 ONEX CORPORATION 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

5,300.000 0.0080.400000Local1.322100
60.812344 0.00 120.87Base

159.80
0.00
0.00 425,960.20

322,184.55

PENSERRA SECURITIES LLC CAD/CAN683715957 OPEN TEXT CORP 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

4,600.000 0.0082.790000Local1.322100
62.620074 0.00 108.02Base

142.81
0.00
0.00 380,691.19

287,944.32

PENSERRA SECURITIES LLC CAD/CAN706327954 PEMBINA PIPELINE CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

14,148.000 0.0037.470000Local1.322100
28.341275 0.00 150.37Base

198.80
0.00
0.00 529,926.76

400,822.00

PENSERRA SECURITIES LLC CAD/CAN717046957 PEYTO EXPLORATION + DEV CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,100.000 0.0036.000000Local1.322100
27.229408 0.00 52.08Base

68.85
0.00
0.00 183,531.15

138,817.90

PENSERRA SECURITIES LLC CAD/CAN73755L958 POTASH CORP OF SASKATCHEWAN 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

54,414.000 0.0022.570000Local1.322100
17.071326 0.00 348.35Base

460.55
0.00
0.00 1,227,663.43

928,570.78
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PENSERRA SECURITIES LLC CAD/CAN739239952 POWER CORP OF CANADA 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

20,746.000 0.0028.370000Local1.322100
21.458286 0.00 166.94Base

220.71
0.00
0.00 588,343.31

445,006.66

PENSERRA SECURITIES LLC CAD/CAN73927C951 POWER FINANCIAL CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

18,559.000 0.0030.180000Local1.322100
22.827320 0.00 158.87Base

210.04
0.00
0.00 559,900.58

423,493.37

PENSERRA SECURITIES LLC CAD/CAN739721959 PRAIRIESKY ROYALTY LTD 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,397.000 0.0024.970000Local1.322100
18.886620 0.00 45.31Base

59.90
0.00
0.00 159,673.19

120,772.40

PENSERRA SECURITIES LLC CAD/CAN76131D954 RESTAURANT BRANDS INTERN 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

12,208.000 0.0057.810000Local1.322100
43.725891 0.00 200.17Base

264.65
0.00
0.00 705,479.83

533,605.50

PENSERRA SECURITIES LLC CAD/CAN775109960 ROGERS COMMUNICATIONS INC B 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

17,954.000 0.0057.850000Local1.322100
43.756146 0.00 294.60Base

389.49
0.00
0.00 1,038,249.41

785,303.24

PENSERRA SECURITIES LLC CAD/CAN780087953 ROYAL BANK OF CANADA 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

89,700.000 0.0079.430000Local1.322100
60.078663 0.00 2,020.90Base

2,671.83
0.00
0.00 7,122,199.17

5,387,035.15

PENSERRA SECURITIES LLC CAD/CAN78460T956 SNC LAVALIN GROUP INC 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

6,200.000 0.0055.130000Local1.322100
41.698812 0.00 96.95Base

128.18
0.00
0.00 341,677.82

258,435.69

PENSERRA SECURITIES LLC CAD/CAN802912956 SAPUTO INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,334.000 0.0039.570000Local1.322100
29.929657 0.00 115.98Base

153.34
0.00
0.00 408,763.04

309,177.10

PENSERRA SECURITIES LLC CAD/CAN82028K952 SHAW COMMUNICATIONS INC B 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

22,572.000 0.0026.390000Local1.322100 223.38 0.00 595,451.70
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19.960669 0.00 168.96Base 0.00 450,383.25

PENSERRA SECURITIES LLC CAD/CAN828336958 SILVER WHEATON CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

21,967.000 0.0035.520000Local1.322100
26.866349 0.00 221.31Base

292.60
0.00
0.00 779,975.24

589,951.77

PENSERRA SECURITIES LLC CAD/CAN866796956 SUN LIFE FINANCIAL INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

31,957.000 0.0043.240000Local1.322100
32.705544 0.00 391.94Base

518.18
0.00
0.00 1,381,302.50

1,044,779.14

PENSERRA SECURITIES LLC CAD/CAN867224958 SUNCOR ENERGY INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

92,036.000 0.0034.660000Local1.322100
26.215869 0.00 904.80Base

1,196.24
0.00
0.00 3,188,771.52

2,411,898.89

PENSERRA SECURITIES LLC CAD/CAN878742956 TECK RESOURCES LTD CLS B 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

35,110.000 0.0018.940000Local1.322100
14.325694 0.00 188.62Base

249.37
0.00
0.00 664,734.03

502,786.50

CUSIP CHANGE NON CASH CAD/CAX87971M962 TELUS CORP 20 Jul 2016COMMON STOCK 20 Jul 2016

3,200.000 0.0042.050000Local1.316850
31.932263 0.00 0.00Base

0.00
0.00
0.00 134,560.00

102,183.24

PENSERRA SECURITIES LLC CAD/CAN87971M996 TELUS CORP 27 Jul 2016 0.01COM (NON CANADIAN 02 Aug 2016

11,665.000 0.0043.850000Local1.322100
33.166931 0.00 145.09Base

191.82
0.00
0.00 511,318.43

386,747.17

PENSERRA SECURITIES LLC CAD/CAN884903956 THOMSON REUTERS CORP 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

23,383.000 0.0057.180000Local1.322100
43.249376 0.00 379.24Base

501.39
0.00
0.00 1,336,538.55

1,010,920.92

PENSERRA SECURITIES LLC CAD/CAN891160954 TORONTO DOMINION BANK 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

115,302.000 0.0057.070000Local1.322100
43.166175 0.00 1,866.43Base

2,467.61
0.00
0.00 6,577,817.53

4,975,279.88

PENSERRA SECURITIES LLC CAD/CAN89156V957 TOURMALINE OIL CORP 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7,400.000 0.0032.440000Local1.322100
24.536722 0.00 68.09Base

90.02
0.00
0.00 239,965.98

181,503.65

PENSERRA SECURITIES LLC CAD/CAN89353D958 TRANSCANADA CORP 27 Jul 2016 0.02COMMON STOCK 02 Aug 2016

40,015.000 0.0059.450000Local1.322100
44.966341 0.00 674.74Base

892.08
0.00
0.00 2,377,999.67

1,798,653.41

PENSERRA SECURITIES LLC CAD/CAN900435959 TURQUOISE HILL RESOURCES LTD 27 Jul 2016COMMON STOCK 02 Aug 2016

54,974.000 0.004.650000Local1.322100
3.517132 0.00 72.51Base

95.86
0.00
0.00 255,533.24

193,278.30

CITIGROUP GLOBAL MARKETS INC. CAD/CAN28 Jul 2016 03 Aug 2016

3,836.000 0.004.621000Local1.317050
3.508599 0.00 5.05Base

6.65
0.00
0.00 17,719.51

13,453.94
900435959 Total

102.51 0.000.00 273,252.7558,810.000 Local

0.00 77.56 0.00 206,732.24Base

PENSERRA SECURITIES LLC CAD/CAN91911K953 VALEANT PHARMACEUTICALS INTE 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

18,204.000 0.0030.960000Local1.322100
23.417291 0.00 159.86Base

211.35
0.00
0.00 563,384.49

426,128.50

PENSERRA SECURITIES LLC CAD/CAN92340R957 VERESEN INC 27 Jul 2016COMMON STOCK 02 Aug 2016

11,100.000 0.0010.720000Local1.322100
8.108313 0.00 33.75Base

44.62
0.00
0.00 118,947.38

89,968.52

PENSERRA SECURITIES LLC CAD/CAN923725956 VERMILION ENERGY INC 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,700.000 0.0042.900000Local1.322100
32.448378 0.00 45.02Base

59.52
0.00
0.00 158,670.48

120,013.98

PENSERRA SECURITIES LLC CAD/CAN952845956 WEST FRASER TIMBER CO LTD 27 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,600.000 0.0046.070000Local1.322100
34.846078 0.00 60.11Base

79.47
0.00
0.00 211,842.53

160,231.85
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PENSERRA SECURITIES LLC CAD/CAN961148954 WESTON (GEORGE) LTD 27 Jul 2016 0.03COMMON STOCK 02 Aug 2016

2,360.000 0.00117.330000Local1.322100
88.745178 0.00 78.54Base

103.84
0.00
0.00 276,794.96

209,360.08

PENSERRA SECURITIES LLC CAD/CAN98462Y951 YAMANA GOLD INC 27 Jul 2016COMMON STOCK 02 Aug 2016

54,577.000 0.007.770000Local1.322100
5.877014 0.00 120.28Base

159.02
0.00
0.00 423,904.27

320,629.51

0.002,193,446.000 Local
0.00Base

32,300.05
24,430.91

0.00
0.00

86,235,552.83
65,226,652.48

CANADIAN DOLLAR Total

COLOMBIAN PESO

MORGAN STANLEY CO INCORPORATED COP/CO1B2473N903 ECOPETROL SA 27 Jul 2016COMMON STOCK COP250. 01 Aug 2016

336,188.000 0.001,325.000000Local3,076.450000
0.430691 0.00 101.36Base

311,814.37
0.00
0.00 445,137,285.63

144,691.86

CITIGROUP GLOBAL MARKETS INC. COP/CO128 Jul 2016 02 Aug 2016

544,865.000 0.001,304.786500Local3,093.275000
0.421814 0.00 0.00Base

0.00
0.00
0.00 710,932,496.32

229,831.65
B2473N903 Total

311,814.37 0.000.00 1,156,069,781.95881,053.000 Local

0.00 101.36 0.00 374,523.51Base

MORGAN STANLEY CO INCORPORATED COP/CO1BMSK71908 GRUPO DE INV SURAMERICANA 27 Jul 2016 0.01COMMON STOCK COP187. 01 Aug 2016

5,608.000 0.0039,060.000000Local3,076.450000
12.696452 0.00 49.84Base

153,333.94
0.00
0.00 218,895,146.06

71,151.86

CITIGROUP GLOBAL MARKETS INC. COP/CO128 Jul 2016 02 Aug 2016

35,959.000 0.0038,852.475900Local3,093.275000
12.560304 0.00 0.00Base

0.00
0.00
0.00 1,397,096,180.89

451,655.99
BMSK71908 Total

153,333.94 0.000.00 1,615,991,326.9541,567.000 Local
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0.00 49.84 0.00 522,807.85Base

0.00922,620.000 Local
0.00Base

465,148.31
151.20

0.00
0.00

2,772,061,108.90
897,331.36

COLOMBIAN PESO Total

DANISH KRONE

ASSET TRANSFER AT MARKET NON CASH DKK/DK3416129906 BANG + OLUFSEN A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

2,992.000 0.0070.000000Local6.711749
10.429472 0.00 0.00Base

0.00
0.00
0.00 209,440.00

31,204.98

ASSET TRANSFER AT MARKET NON CASH DKK/DK3416921005 CARLSBERG AS B 08 Aug 2016COMMON STOCK DKK20. 08 Aug 2016

8,558.000 0.00656.000000Local6.711750
97.739039 0.00 0.00Base

0.00
0.00
0.00 5,614,048.00

836,450.70

ASSET TRANSFER AT MARKET NON CASH DKK/DK3425304003 AP MOELLER MAERSK A/S B 08 Aug 2016COMMON STOCK DKK1000 08 Aug 2016

510.000 0.009,075.000000Local6.711750
1,352.106373 0.00 0.00Base

0.00
0.00
0.00 4,628,250.00

689,574.25

ASSET TRANSFER AT MARKET NON CASH DKK/DK3425305000 AP MOELLER MAERSK A/S A 08 Aug 2016COMMON STOCK DKK1000 08 Aug 2016

305.000 0.008,730.000000Local6.711750
1,300.704000 0.00 0.00Base

0.00
0.00
0.00 2,662,650.00

396,714.72

ASSET TRANSFER AT MARKET NON CASH DKK/DK3435002902 ALM. BRAND A/S 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

5,654.000 0.0045.200000Local6.711749
6.734459 0.00 0.00Base

0.00
0.00
0.00 255,560.80

38,076.63

ASSET TRANSFER AT MARKET NON CASH DKK/DK3450109905 GN STORE NORD A/S 08 Aug 2016COMMON STOCK DKK4. 08 Aug 2016

13,527.000 0.00127.300000Local6.711750
18.966738 0.00 0.00Base

0.00
0.00
0.00 1,721,987.10

256,563.06

ASSET TRANSFER AT MARKET NON CASH DKK/DK3458882909 DANSKE BANK A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

56,488.000 0.00180.500000Local6.711750
26.893135 0.00 0.00Base

0.00
0.00
0.00 10,196,084.00

1,519,139.42
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ASSET TRANSFER AT MARKET NON CASH DKK/DK3459573903 GENMAB A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

4,537.000 0.001,223.000000Local6.711750
182.217752 0.00 0.00Base

0.00
0.00
0.00 5,548,751.00

826,721.94

ASSET TRANSFER AT MARKET NON CASH DKK/DK3471349902 ROCKWOOL INTL A/S B SHS 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

660.000 0.001,240.000000Local6.711750
184.750621 0.00 0.00Base

0.00
0.00
0.00 818,400.00

121,935.41

ASSET TRANSFER AT MARKET NON CASH DKK/DK3482167905 SOLAR A/S B SHS 08 Aug 2016COMMON STOCK DKK100. 08 Aug 2016

455.000 0.00348.500000Local6.711750
51.923868 0.00 0.00Base

0.00
0.00
0.00 158,567.50

23,625.36

ASSET TRANSFER AT MARKET NON CASH DKK/DK3526357900 FLSMIDTH + CO A/S 08 Aug 2016COMMON STOCK DKK20. 08 Aug 2016

3,407.000 0.00266.200000Local6.711750
39.661788 0.00 0.00Base

0.00
0.00
0.00 906,943.40

135,127.71

ASSET TRANSFER AT MARKET NON CASH DKK/DK3556461903 BAVARIAN NORDIC A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

2,761.000 0.00252.000000Local6.711750
37.546096 0.00 0.00Base

0.00
0.00
0.00 695,772.00

103,664.77

ASSET TRANSFER AT MARKET NON CASH DKK/DK3569085905 SCHOUW + CO 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

1,034.000 0.00376.000000Local6.711750
56.021161 0.00 0.00Base

0.00
0.00
0.00 388,784.00

57,925.88

ASSET TRANSFER AT MARKET NON CASH DKK/DK3569879901 TDC A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

64,960.000 0.0034.300000Local6.711750
5.110441 0.00 0.00Base

0.00
0.00
0.00 2,228,128.00

331,974.22

ASSET TRANSFER AT MARKET NON CASH DKK/DK3596465906 VESTAS WIND SYSTEMS A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

17,929.000 0.00473.900000Local6.711750
70.607517 0.00 0.00Base

0.00
0.00
0.00 8,496,553.10

1,265,922.17

ASSET TRANSFER AT MARKET NON CASH DKK/DK3710635905 NKT HOLDING A/S 08 Aug 2016COMMON STOCK DKK20. 08 Aug 2016

2,173.000 0.00353.500000Local6.711750 0.00 0.00 768,155.50
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52.668827 0.00 0.00Base 0.00 114,449.36

ASSET TRANSFER AT MARKET NON CASH DKK/DK3711676908 IC GROUP A/S 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

622.000 0.00170.500000Local6.711749
25.403215 0.00 0.00Base

0.00
0.00
0.00 106,051.00

15,800.80

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI04G724 COLOPLAST B 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

9,697.000 0.00523.000000Local6.711750
77.923045 0.00 0.00Base

0.00
0.00
0.00 5,071,531.00

755,619.77

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI0638D6 SIMCORP A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

3,665.000 0.00338.500000Local6.711750
50.433940 0.00 0.00Base

0.00
0.00
0.00 1,240,602.50

184,840.39

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI07GG13 NOVO NORDISK A/S B 08 Aug 2016COMMON STOCK DKK.2 08 Aug 2016

148,520.000 0.00330.000000Local6.711750
49.167505 0.00 0.00Base

0.00
0.00
0.00 49,011,600.00

7,302,357.81

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI0LPHJ7 TORM PLC 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

2,091.000 0.0063.500000Local6.711751
9.461019 0.00 0.00Base

0.00
0.00
0.00 132,778.50

19,782.99

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B0386J902 JYSKE BANK REG 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

6,238.000 0.00278.000000Local6.711750
41.419897 0.00 0.00Base

0.00
0.00
0.00 1,734,164.00

258,377.32

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B06JSP907 SYDBANK A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

6,614.000 0.00180.100000Local6.711750
26.833538 0.00 0.00Base

0.00
0.00
0.00 1,191,181.40

177,477.02

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B0SDJB907 ZEALAND PHARMA A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

1,199.000 0.00125.000000Local6.711751
18.624053 0.00 0.00Base

0.00
0.00
0.00 149,875.00

22,330.24

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B0VL7C906 ALK ABELLO A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016
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534.000 0.00942.000000Local6.711750
140.350880 0.00 0.00Base

0.00
0.00
0.00 503,028.00

74,947.37

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B14LS0907 SPAR NORD BANK A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

8,689.000 0.0054.500000Local6.711750
8.120087 0.00 0.00Base

0.00
0.00
0.00 473,550.50

70,555.44

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B1WP65900 D/S NORDEN 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

2,068.000 0.0099.500000Local6.711750
14.824749 0.00 0.00Base

0.00
0.00
0.00 205,766.00

30,657.58

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B1WT5G909 DSV A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

15,402.000 0.00316.200000Local6.711750
47.111409 0.00 0.00Base

0.00
0.00
0.00 4,870,112.40

725,609.92

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B44XTX902 PANDORA A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

9,296.000 0.00876.500000Local6.711750
130.591873 0.00 0.00Base

0.00
0.00
0.00 8,147,944.00

1,213,982.05

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B573M1909 CHR HANSEN HOLDING A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

7,911.000 0.00419.800000Local6.711750
62.547026 0.00 0.00Base

0.00
0.00
0.00 3,321,037.80

494,809.52

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B798FW902 NOVOZYMES A/S B SHARES 08 Aug 2016COMMON STOCK DKK2.0 08 Aug 2016

18,668.000 0.00321.300000Local6.711750
47.871271 0.00 0.00Base

0.00
0.00
0.00 5,998,028.40

893,660.88

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B94P97907 TOPDANMARK A/S 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

5,960.000 0.00167.000000Local6.711750
24.881737 0.00 0.00Base

0.00
0.00
0.00 995,320.00

148,295.15

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BBL4QM908 MATAS A/S 08 Aug 2016COMMON STOCK DKK2.5 08 Aug 2016

3,733.000 0.00118.500000Local6.711750
17.655604 0.00 0.00Base

0.00
0.00
0.00 442,360.50

65,908.37
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ASSET TRANSFER AT MARKET NON CASH DKK/DK3BKJ9RT904 ISS A/S 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

13,369.000 0.00256.500000Local6.711750
38.216561 0.00 0.00Base

0.00
0.00
0.00 3,429,148.50

510,917.20

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BTL0ZQ908 AMBU A/S B 08 Aug 2016COMMON STOCK DKK2.5 08 Aug 2016

2,403.000 0.00289.500000Local6.711750
43.133313 0.00 0.00Base

0.00
0.00
0.00 695,668.50

103,649.35

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BVZHXJ909 NNIT A/S 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

1,127.000 0.00279.000000Local6.711750
41.568891 0.00 0.00Base

0.00
0.00
0.00 314,433.00

46,848.14

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BX8ZX2902 ROYAL UNIBREW 08 Aug 2016COMMON STOCK DKK2.0 08 Aug 2016

3,884.000 0.00301.700000Local6.711750
44.951020 0.00 0.00Base

0.00
0.00
0.00 1,171,802.80

174,589.76

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BXDZ97902 TRYG A/S 08 Aug 2016COMMON STOCK DKK5.0 08 Aug 2016

9,267.000 0.00125.100000Local6.711750
18.638954 0.00 0.00Base

0.00
0.00
0.00 1,159,301.70

172,727.19

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYMM00903 PER AARSLEFF HOLDING A/S 08 Aug 2016COMMON STOCK DKK2.0 08 Aug 2016

1,597.000 0.00154.500000Local6.711751
23.019330 0.00 0.00Base

0.00
0.00
0.00 246,736.50

36,761.87

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK3BYSS4Q903 DFDS A/S 28 Jul 2016 0.02COMMON STOCK DKK20.0 01 Aug 2016

7,582.000 0.00302.872900Local6.711000
45.130815 0.00 128.32Base

861.14
0.00
0.00 2,295,521.19

342,053.52

MORGAN STANLEY AND CO. INTERNATIONA DKK/DK328 Jul 2016 0.0201 Aug 2016

254.000 0.00303.800000Local6.711000
45.268961 0.00 4.31Base

28.94
0.00
0.00 77,136.26

11,494.00

GOLDMAN SACHS INTERNATIONAL DKK/DK328 Jul 2016 0.0201 Aug 2016

2,235.000 0.00303.388698Local6.711000 254.28 0.00 677,819.46
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45.207674 0.00 37.89Base 0.00 101,001.26

MORGAN STANLEY AND CO. INTERNATIONA DKK/DK329 Jul 2016 0.0202 Aug 2016

875.000 0.00304.437300Local6.651450
45.770065 0.00 15.02Base

99.89
0.00
0.00 266,282.75

40,033.79

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK329 Jul 2016 0.0202 Aug 2016

1,364.000 0.00305.902700Local6.651450
45.990378 0.00 23.52Base

156.47
0.00
0.00 417,094.81

62,707.35

UBS LIMITED DKK/DK329 Jul 2016 0.0202 Aug 2016

1,364.000 0.00305.957400Local6.651450
45.998602 0.00 23.53Base

156.50
0.00
0.00 417,169.39

62,718.56

CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK301 Aug 2016 0.0203 Aug 2016

6,246.000 0.00303.535600Local6.658850
45.583787 0.00 106.77Base

710.96
0.00
0.00 1,895,172.40

284,609.56

CITIGROUP GLOBAL MARKETS LIMITED DKK/DK302 Aug 2016 0.0204 Aug 2016

3,612.000 0.00298.934000Local6.627200
45.107134 0.00 61.10Base

404.91
0.00
0.00 1,079,344.70

162,865.87

ASSET TRANSFER AT MARKET NON CASH DKK/DK308 Aug 2016 08 Aug 2016

2,696.000 0.00303.100000Local6.711750
45.159607 0.00 0.00Base

0.00
0.00
0.00 817,157.60

121,750.30
BYSS4Q903 Total

2,673.09 0.000.00 7,942,698.5626,228.000 Local

0.00 400.46 0.00 1,189,234.21Base

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYZGMM900 SCANDINAVIAN TOBACCO GROUP A 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

3,562.000 0.00120.000000Local6.711750
17.879093 0.00 0.00Base

0.00
0.00
0.00 427,440.00

63,685.33

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BZ01RF908 WILLIAM DEMANT HOLDING 08 Aug 2016COMMON STOCK DKK.2 08 Aug 2016

9,798.000 0.00140.200000Local6.711750
20.888740 0.00 0.00Base

0.00
0.00
0.00 1,373,679.60

204,667.87
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0.00508,092.000 Local
0.00Base

2,673.09
400.46

0.00
0.00

145,653,914.56
21,707,164.12

DANISH KRONE Total

EGYPTIAN POUND

MERRILL LYNCH INTERNATIONAL EGP/EG2624389904 COMMERCIAL INTERNATIONAL BAN 28 Jul 2016COMMON STOCK EGP10. 01 Aug 2016

76,115.000 0.0047.545800Local8.879950
5.354287 0.00 285.28Base

2,533.26
0.00
0.00 3,616,415.31

407,256.27

MERRILL LYNCH INTERNATIONAL EGP/EG2B2989Q903 T M G HOLDING 28 Jul 2016COMMON STOCK EGP10.0 01 Aug 2016

40,000.000 0.005.585000Local8.879950
0.628945 0.00 17.61Base

156.38
0.00
0.00 223,243.62

25,140.19

0.00116,115.000 Local
0.00Base

2,689.64
302.89

0.00
0.00

3,839,658.93
432,396.46

EGYPTIAN POUND Total

EURO CURRENCY

AUSTRIA

ASSET TRANSFER AT MARKET NON CASH EUR/AT3401995006 PORR AG 08 Aug 2016COMMON STOCK 08 Aug 2016

745.000 0.0026.550000Local0.902568
29.416067 0.00 0.00Base

0.00
0.00
0.00 19,779.75

21,914.97

ASSET TRANSFER AT MARKET NON CASH EUR/AT3429537004 EVN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,048.000 0.0010.440000Local0.902568
11.566995 0.00 0.00Base

0.00
0.00
0.00 31,821.12

35,256.20

ASSET TRANSFER AT MARKET NON CASH EUR/AT3442233904 UNIQA INSURANCE GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,265.000 0.005.294000Local0.902568
5.865486 0.00 0.00Base

0.00
0.00
0.00 59,636.91

66,074.70

ASSET TRANSFER AT MARKET NON CASH EUR/AT3451233001 LENZING AG 08 Aug 2016COMMON STOCK 08 Aug 2016

695.000 0.0097.000000Local0.902568
107.471122 0.00 0.00Base

0.00
0.00
0.00 67,415.00

74,692.43
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ASSET TRANSFER AT MARKET NON CASH EUR/AT3465145001 OMV AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,783.000 0.0023.705000Local0.902568
26.263949 0.00 0.00Base

0.00
0.00
0.00 279,316.02

309,468.12

ASSET TRANSFER AT MARKET NON CASH EUR/AT3471991000 RHI AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,111.000 0.0018.745002Local0.902568
20.768522 0.00 0.00Base

0.00
0.00
0.00 39,570.70

43,842.35

ASSET TRANSFER AT MARKET NON CASH EUR/AT3494340904 VOESTALPINE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,098.000 0.0031.375000Local0.902568
34.761924 0.00 0.00Base

0.00
0.00
0.00 285,449.75

316,263.98

ASSET TRANSFER AT MARKET NON CASH EUR/AT3528983901 ERSTE GROUP BANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

22,352.000 0.0024.065000Local0.902568
26.662811 0.00 0.00Base

0.00
0.00
0.00 537,900.88

595,967.15

ASSET TRANSFER AT MARKET NON CASH EUR/AT3549234904 DO + CO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

520.000 0.0068.500000Local0.902568
75.894558 0.00 0.00Base

0.00
0.00
0.00 35,620.00

39,465.17

ASSET TRANSFER AT MARKET NON CASH EUR/AT3567991906 IMMOFINANZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

69,470.000 0.001.994000Local0.902568
2.209252 0.00 0.00Base

0.00
0.00
0.00 138,523.18

153,476.72

ASSET TRANSFER AT MARKET NON CASH EUR/AT3568104905 CA IMMOBILIEN ANLAGEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,501.000 0.0016.640000Local0.902568
18.436284 0.00 0.00Base

0.00
0.00
0.00 108,176.64

119,854.28

ASSET TRANSFER AT MARKET NON CASH EUR/AT3569937907 WIENERBERGER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

10,335.000 0.0014.190000Local0.902568
15.721807 0.00 0.00Base

0.00
0.00
0.00 146,653.65

162,484.88

ASSET TRANSFER AT MARKET NON CASH EUR/AT3570035907 PALFINGER AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,063.000 0.0027.700000Local0.902568
30.690207 0.00 0.00Base

0.00
0.00
0.00 29,445.10

32,623.69

ASSET TRANSFER AT MARKET NON CASH EUR/AT3576028906 SEMPERIT AG HOLDING 08 Aug 2016COMMON STOCK 08 Aug 2016

849.000 0.0029.900000Local0.902568
33.127703 0.00 0.00Base

0.00
0.00
0.00 25,385.10

28,125.42

ASSET TRANSFER AT MARKET NON CASH EUR/AT3739080901 S IMMO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,877.000 0.008.500000Local0.902568
9.417573 0.00 0.00Base

0.00
0.00
0.00 32,954.50

36,511.93

ASSET TRANSFER AT MARKET NON CASH EUR/AT3751788902 CONWERT IMMOBILIEN INVEST SE 08 Aug 2016COMMON STOCK 08 Aug 2016

5,450.000 0.0014.550000Local0.902568
16.120670 0.00 0.00Base

0.00
0.00
0.00 79,297.50

87,857.65

ASSET TRANSFER AT MARKET NON CASH EUR/AT3757130901 SCHOELLER BLECKMANN OILFIELD 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,032.000 0.0056.430000Local0.902568
62.521609 0.00 0.00Base

0.00
0.00
0.00 58,235.76

64,522.30

ASSET TRANSFER AT MARKET NON CASH EUR/AT3993SBA905 AUSTRIA TECHNOLOGIE + SYSTEM 08 Aug 2016COMMON STOCK 08 Aug 2016

2,076.000 0.0010.250000Local0.902568
11.356484 0.00 0.00Base

0.00
0.00
0.00 21,279.00

23,576.06

ASSET TRANSFER AT MARKET NON CASH EUR/AT3ACI087RH5 BUWOG AG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,587.000 0.0021.780000Local0.902568
24.131146 0.00 0.00Base

0.00
0.00
0.00 143,464.86

158,951.86

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B0704T905 RAIFFEISEN BANK INTERNATIONA 08 Aug 2016COMMON STOCK 08 Aug 2016

9,376.000 0.0011.495000Local0.902568
12.735882 0.00 0.00Base

0.00
0.00
0.00 107,777.12

119,411.63

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B0BKSS902 VIENNA INSURANCE GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,482.000 0.0016.675000Local0.902568
18.475063 0.00 0.00Base

0.00
0.00
0.00 58,062.35

64,330.17
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ASSET TRANSFER AT MARKET NON CASH EUR/AT3B13WZ2902 ZUMTOBEL GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,296.000 0.0014.180000Local0.902568
15.710727 0.00 0.00Base

0.00
0.00
0.00 32,557.28

36,071.83

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B1577G905 OESTERREICHISCHE POST AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,059.000 0.0031.640000Local0.902568
35.055531 0.00 0.00Base

0.00
0.00
0.00 96,786.76

107,234.87

CITIGROUP GLOBAL MARKETS LIMITED EUR/AT3B1WVF6905 ANDRITZ AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

3,737.000 0.0045.202700Local0.902242
50.100417 0.00 70.21Base

63.35
0.00
0.00 168,859.14

187,155.04

ASSET TRANSFER AT MARKET NON CASH EUR/AT308 Aug 2016 08 Aug 2016

5,825.000 0.0043.600000Local0.902568
48.306609 0.00 0.00Base

0.00
0.00
0.00 253,970.00

281,386.00
B1WVF6905 Total

63.35 0.000.00 422,829.149,562.000 Local

0.00 70.21 0.00 468,541.04Base

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B1Z4QP908 KAPSCH TRAFFICCOM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

426.000 0.0037.000000Local0.902568
40.994131 0.00 0.00Base

0.00
0.00
0.00 15,762.00

17,463.50

ASSET TRANSFER AT MARKET NON CASH EUR/AT3BN796M909 FACC AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,637.000 0.005.045003Local0.902568
5.589609 0.00 0.00Base

0.00
0.00
0.00 8,258.67

9,150.19

2,881,958.740.0063.350.00198,695.000 Local
AUSTRIA Total

3,193,133.090.0070.210.00Base

BELGIUM

ASSET TRANSFER AT MARKET NON CASH EUR/BE5400500005 UMICORE 08 Aug 2016COMMON STOCK 08 Aug 2016

7,617.000 0.0053.630000Local0.902568 0.00 0.00 408,499.71
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59.419346 0.00 0.00Base 0.00 452,597.16

ASSET TRANSFER AT MARKET NON CASH EUR/BE5408262905 BEFIMMO 08 Aug 2016REIT 08 Aug 2016

1,604.000 0.0059.920000Local0.902568
66.388348 0.00 0.00Base

0.00
0.00
0.00 96,111.68

106,486.91

ASSET TRANSFER AT MARKET NON CASH EUR/BE5417798907 COFINIMMO 08 Aug 2016REIT 08 Aug 2016

1,737.000 0.00112.100000Local0.902568
124.201169 0.00 0.00Base

0.00
0.00
0.00 194,717.70

215,737.43

MERGER NON CASH EUR/BE5426211009 DELHAIZE GROUP 25 Jul 2016COMMON STOCK

4,779.000 0.0074.427568Local0.825383
90.173373 0.00 0.00Base

0.00
0.00
0.00 355,689.35

430,938.55

MERGER NON CASH EUR/BE525 Jul 2016 CANCEL

-4,779.000 0.0074.427568Local0.825383
90.173373 0.00 0.00Base

0.00
0.00
0.00 -355,689.35

-430,938.55

MERGER NON CASH EUR/BE525 Jul 2016 27 Jul 2016

4,779.000 0.0074.427568Local0.825383
90.173373 0.00 0.00Base

0.00
0.00
0.00 355,689.35

430,938.55
426211009 Total

0.00 0.000.00 355,689.354,779.000 Local

0.00 0.00 0.00 430,938.55Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5431826007 CFE 08 Aug 2016COMMON STOCK 08 Aug 2016

631.000 0.0079.390000Local0.902568
87.960127 0.00 0.00Base

0.00
0.00
0.00 50,095.09

55,502.84

ASSET TRANSFER AT MARKET NON CASH EUR/BE5449774009 KBC GROEP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

20,071.000 0.0047.015000Local0.902568
52.090258 0.00 0.00Base

0.00
0.00
0.00 943,638.07

1,045,503.57

ASSET TRANSFER AT MARKET NON CASH EUR/BE5470409905 BARCO N.V. 08 Aug 2016COMMON STOCK 08 Aug 2016

932.000 0.0070.640000Local0.902568 0.00 0.00 65,836.48
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78.265569 0.00 0.00Base 0.00 72,943.51

ASSET TRANSFER AT MARKET NON CASH EUR/BE5475531901 ANHEUSER BUSCH INBEV SA/NV 08 Aug 2016COMMON STOCK 08 Aug 2016

64,337.000 0.00112.000000Local0.902568
124.090373 0.00 0.00Base

0.00
0.00
0.00 7,205,744.00

7,983,602.34

ASSET TRANSFER AT MARKET NON CASH EUR/BE5482030004 SOFINA 08 Aug 2016COMMON STOCK 08 Aug 2016

1,469.000 0.00120.650000Local0.902568
133.674139 0.00 0.00Base

0.00
0.00
0.00 177,234.85

196,367.31

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5482110004 SOLVAY SA 28 Jul 2016 0.04COMMON STOCK EUR15.0 01 Aug 2016

804.000 0.0088.355100Local0.902242
97.928383 0.00 29.53Base

26.64
0.00
0.00 71,010.86

78,704.89

ASSET TRANSFER AT MARKET NON CASH EUR/BE508 Aug 2016 08 Aug 2016

5,930.000 0.0092.740000Local0.902568
102.751261 0.00 0.00Base

0.00
0.00
0.00 549,948.20

609,314.98
482110004 Total

26.64 0.000.00 620,959.066,734.000 Local

0.00 29.53 0.00 688,019.87Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5488400003 TESSENDERLO CHEMIE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,653.000 0.0030.675001Local0.902568
33.986362 0.00 0.00Base

0.00
0.00
0.00 81,380.78

90,165.82

ASSET TRANSFER AT MARKET NON CASH EUR/BE5512481904 SIOEN INDUSTRIES NV 08 Aug 2016COMMON STOCK 08 Aug 2016

574.000 0.0020.410000Local0.902568
22.613258 0.00 0.00Base

0.00
0.00
0.00 11,715.34

12,980.01

ASSET TRANSFER AT MARKET NON CASH EUR/BE5524908902 GIMV NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,683.000 0.0048.420000Local0.902568
53.646928 0.00 0.00Base

0.00
0.00
0.00 81,490.86

90,287.78

ASSET TRANSFER AT MARKET NON CASH EUR/BE5533111902 VAN DE VELDE NV 08 Aug 2016COMMON STOCK 08 Aug 2016
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487.000 0.0064.840000Local0.902568
71.839466 0.00 0.00Base

0.00
0.00
0.00 31,577.08

34,985.82

ASSET TRANSFER AT MARKET NON CASH EUR/BE5554197905 ORANGE BELGIUM 08 Aug 2016COMMON STOCK 08 Aug 2016

2,768.000 0.0021.345000Local0.902568
23.649187 0.00 0.00Base

0.00
0.00
0.00 59,082.96

65,460.95

ASSET TRANSFER AT MARKET NON CASH EUR/BE5559699905 UCB SA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,116.000 0.0069.480000Local0.902568
76.980349 0.00 0.00Base

0.00
0.00
0.00 702,859.68

778,733.21

ASSET TRANSFER AT MARKET NON CASH EUR/BE5563360908 INTERVEST OFFICES+WAREHOUSES 08 Aug 2016REIT 08 Aug 2016

1,005.000 0.0025.100000Local0.902568
27.809542 0.00 0.00Base

0.00
0.00
0.00 25,225.50

27,948.59

ASSET TRANSFER AT MARKET NON CASH EUR/BE5568905905 AGFA GEVAERT NV 08 Aug 2016COMMON STOCK 08 Aug 2016

15,486.000 0.003.186000Local0.902568
3.529928 0.00 0.00Base

0.00
0.00
0.00 49,338.40

54,664.47

ASSET TRANSFER AT MARKET NON CASH EUR/BE5570487900 GREENYARD NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,292.000 0.0012.595000Local0.902568
13.954628 0.00 0.00Base

0.00
0.00
0.00 16,272.74

18,029.38

ASSET TRANSFER AT MARKET NON CASH EUR/BE5570549907 ION BEAM APPLICATIONS 08 Aug 2016COMMON STOCK 08 Aug 2016

1,821.000 0.0042.400000Local0.902568
46.977068 0.00 0.00Base

0.00
0.00
0.00 77,210.40

85,545.24

ASSET TRANSFER AT MARKET NON CASH EUR/BE5571036904 WAREHOUSES DE PAUW SCA 08 Aug 2016REIT 08 Aug 2016

1,191.000 0.0087.130000Local0.902568
96.535659 0.00 0.00Base

0.00
0.00
0.00 103,771.83

114,973.97

ASSET TRANSFER AT MARKET NON CASH EUR/BE5571577907 ACKERMANS + VAN HAAREN 08 Aug 2016COMMON STOCK 08 Aug 2016

2,051.000 0.00107.450000Local0.902568
119.049201 0.00 0.00Base

0.00
0.00
0.00 220,379.95

244,169.91
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ASSET TRANSFER AT MARKET NON CASH EUR/BE5582743902 BEKAERT NV 08 Aug 2016COMMON STOCK 08 Aug 2016

3,193.000 0.0039.970000Local0.902568
44.284751 0.00 0.00Base

0.00
0.00
0.00 127,624.21

141,401.21

ASSET TRANSFER AT MARKET NON CASH EUR/BE5709732903 GROUPE BRUXELLES LAMBERT SA 08 Aug 2016COMMON STOCK 08 Aug 2016

6,455.000 0.0076.240000Local0.902568
84.470090 0.00 0.00Base

0.00
0.00
0.00 492,129.20

545,254.43

ASSET TRANSFER AT MARKET NON CASH EUR/BE5737006908 MELEXIS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,786.000 0.0058.530000Local0.902568
64.848298 0.00 0.00Base

0.00
0.00
0.00 104,534.58

115,819.06

ASSET TRANSFER AT MARKET NON CASH EUR/BE5761819903 EXMAR NV 08 Aug 2016COMMON STOCK 08 Aug 2016

2,436.000 0.005.878000Local0.902568
6.512528 0.00 0.00Base

0.00
0.00
0.00 14,318.81

15,864.52

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI009ZR8 COLRUYT SA 08 Aug 2016COMMON STOCK 08 Aug 2016

5,386.000 0.0049.530000Local0.902568
54.876751 0.00 0.00Base

0.00
0.00
0.00 266,768.58

295,566.18

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI00DRF4 D IETEREN SA/NV 08 Aug 2016COMMON STOCK 08 Aug 2016

2,195.000 0.0038.940000Local0.902568
43.143563 0.00 0.00Base

0.00
0.00
0.00 85,473.30

94,700.12

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI08HHK7 KINEPOLIS 08 Aug 2016COMMON STOCK 08 Aug 2016

1,422.000 0.0039.795000Local0.902568
44.090858 0.00 0.00Base

0.00
0.00
0.00 56,588.49

62,697.20

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI0CGHW8 BIOCARTIS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,318.000 0.007.033998Local0.902568
7.793315 0.00 0.00Base

0.00
0.00
0.00 9,270.81

10,271.59

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI0MQQM7 NYRSTAR NV 08 Aug 2016COMMON STOCK 08 Aug 2016

6,279.000 0.007.895999Local0.902568 0.00 0.00 49,578.98
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8.748370 0.00 0.00Base 0.00 54,931.02

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B00D9P907 PROXIMUS 08 Aug 2016COMMON STOCK 08 Aug 2016

12,170.000 0.0027.940000Local0.902568
30.956117 0.00 0.00Base

0.00
0.00
0.00 340,029.80

376,735.94

CITIGROUP GLOBAL MARKETS LIMITED EUR/BE5B04M8J908 EURONAV NV 28 Jul 2016COMMON STOCK 01 Aug 2016

45,831.000 0.007.813900Local0.902242
8.660537 0.00 148.84Base

134.29
0.00
0.00 357,984.56

396,772.22

ASSET TRANSFER AT MARKET NON CASH EUR/BE508 Aug 2016 08 Aug 2016

11,624.000 0.007.857000Local0.902568
8.705162 0.00 0.00Base

0.00
0.00
0.00 91,329.77

101,188.80
B04M8J908 Total

134.29 0.000.00 449,314.3357,455.000 Local

0.00 148.84 0.00 497,961.02Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B08CHG902 EVS BROADCAST EQUIPMENT S.A. 08 Aug 2016COMMON STOCK 08 Aug 2016

1,053.000 0.0030.425004Local0.902568
33.709372 0.00 0.00Base

0.00
0.00
0.00 32,037.53

35,495.97

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B09M9F900 ELIA SYSTEM OPERATOR SA/NV 08 Aug 2016COMMON STOCK 08 Aug 2016

2,644.000 0.0048.195000Local0.902568
53.397640 0.00 0.00Base

0.00
0.00
0.00 127,427.58

141,183.36

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B0LKSK908 TELENET GROUP HOLDING NV 08 Aug 2016COMMON STOCK 08 Aug 2016

4,219.000 0.0041.385001Local0.902568
45.852503 0.00 0.00Base

0.00
0.00
0.00 174,603.32

193,451.71

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B1G5XP908 AEDIFICA 08 Aug 2016REIT 08 Aug 2016

1,182.000 0.0071.700000Local0.902568
79.440000 0.00 0.00Base

0.00
0.00
0.00 84,749.40

93,898.08

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B1YWXY900 KBC ANCORA 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,155.000 0.0028.845001Local0.902568
31.958811 0.00 0.00Base

0.00
0.00
0.00 91,005.98

100,830.05

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B281L7907 FAGRON 08 Aug 2016COMMON STOCK 08 Aug 2016

3,822.000 0.006.760000Local0.902568
7.489741 0.00 0.00Base

0.00
0.00
0.00 25,836.72

28,625.79

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B28W60901 ABLYNX NV 08 Aug 2016COMMON STOCK 08 Aug 2016

5,229.000 0.0012.960000Local0.902568
14.359029 0.00 0.00Base

0.00
0.00
0.00 67,767.84

75,083.36

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B86S2N903 AGEAS 08 Aug 2016COMMON STOCK 08 Aug 2016

16,113.000 0.0030.225000Local0.902568
33.487782 0.00 0.00Base

0.00
0.00
0.00 487,015.43

539,588.63

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B86ZRY906 ECONOCOM GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,538.000 0.0011.600000Local0.902568
12.852217 0.00 0.00Base

0.00
0.00
0.00 64,240.80

71,175.58

ASSET TRANSFER AT MARKET NON CASH EUR/BE5BBH7K6907 BPOST SA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,514.000 0.0023.240000Local0.902568
25.748753 0.00 0.00Base

0.00
0.00
0.00 197,865.36

219,224.88

ASSET TRANSFER AT MARKET NON CASH EUR/BE5BBPLYF902 CELYAD 08 Aug 2016COMMON STOCK 08 Aug 2016

461.000 0.0023.170000Local0.902568
25.671193 0.00 0.00Base

0.00
0.00
0.00 10,681.37

11,834.42

ASSET TRANSFER AT MARKET NON CASH EUR/BE5BNBNNH905 ONTEX GROUP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

6,294.000 0.0031.705000Local0.902568
35.127547 0.00 0.00Base

0.00
0.00
0.00 199,551.27

221,092.78

15,137,245.200.00160.930.00309,357.000 Local
BELGIUM Total

16,808,331.540.00178.370.00Base

FINLAND
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ASSET TRANSFER AT MARKET NON CASH EUR/FI3402400006 AMER SPORTS OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,306.000 0.0024.900000Local0.902568
27.587949 0.00 0.00Base

0.00
0.00
0.00 256,619.40

284,321.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3444747000 HUHTAMAKI OYJ 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

9,293.000 0.0039.615100Local0.902242
43.907400 0.00 153.01Base

138.05
0.00
0.00 368,005.07

407,878.45

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

7,824.000 0.0038.750000Local0.902568
42.933053 0.00 0.00Base

0.00
0.00
0.00 303,180.00

335,908.21
444747000 Total

138.05 0.000.00 671,185.0717,117.000 Local

0.00 153.01 0.00 743,786.66Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3449000900 KESKO OYJ B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

5,534.000 0.0040.960000Local0.902568
45.381623 0.00 0.00Base

0.00
0.00
0.00 226,672.64

251,141.90

ASSET TRANSFER AT MARKET NON CASH EUR/FI3449109909 CITYCON OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

34,848.000 0.002.247999Local0.902568
2.490670 0.00 0.00Base

0.00
0.00
0.00 78,338.30

86,794.90

ASSET TRANSFER AT MARKET NON CASH EUR/FI3451361901 KEMIRA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

8,808.000 0.0011.630000Local0.902568
12.885455 0.00 0.00Base

0.00
0.00
0.00 102,437.04

113,495.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3452518905 WARTSILA OYJ ABP 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

16,867.000 0.0038.985300Local0.902242
43.209361 0.00 273.31Base

246.59
0.00
0.00 657,318.47

728,538.98

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

11,835.000 0.0038.060000Local0.902568
42.168568 0.00 0.00Base

0.00
0.00
0.00 450,440.10

499,065.00
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452518905 Total

246.59 0.000.00 1,107,758.5728,702.000 Local

0.00 273.31 0.00 1,227,603.98Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3466514908 OUTOKUMPU OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

25,499.000 0.005.275000Local0.902568
5.844435 0.00 0.00Base

0.00
0.00
0.00 134,507.23

149,027.25

ASSET TRANSFER AT MARKET NON CASH EUR/FI3472266907 CRAMO OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

3,432.000 0.0023.100000Local0.902568
25.593639 0.00 0.00Base

0.00
0.00
0.00 79,279.20

87,837.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3505125906 UPM KYMMENE OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

9,418.000 0.0018.375500Local0.902242
20.366487 0.00 71.93Base

64.90
0.00
0.00 172,995.56

191,739.64

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

42,704.000 0.0018.610000Local0.902568
20.618945 0.00 0.00Base

0.00
0.00
0.00 794,721.44

880,511.43
505125906 Total

64.90 0.000.00 967,717.0052,122.000 Local

0.00 71.93 0.00 1,072,251.07Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3507143907 METSA BOARD OYJ 08 Aug 2016COMMON STOCK EUR1.7 08 Aug 2016

16,845.000 0.005.195000Local0.902568
5.755799 0.00 0.00Base

0.00
0.00
0.00 87,509.78

96,956.44

ASSET TRANSFER AT MARKET NON CASH EUR/FI3507267904 STORA ENSO OYJ R SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

44,076.000 0.008.055000Local0.902568
8.924535 0.00 0.00Base

0.00
0.00
0.00 355,032.18

393,357.82

ASSET TRANSFER AT MARKET NON CASH EUR/FI3522249903 PKC GROUP OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

1,778.000 0.0017.160000Local0.902568
19.012418 0.00 0.00Base

0.00
0.00
0.00 30,510.48

33,804.08
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3522603901 SAMPO OYJ A SHS 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

5,465.000 0.0037.239800Local0.902242
41.274736 0.00 84.59Base

76.32
0.00
0.00 203,439.19

225,481.84

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

35,767.000 0.0037.820000Local0.902568
41.902660 0.00 0.00Base

0.00
0.00
0.00 1,352,707.94

1,498,732.44
522603901 Total

76.32 0.000.00 1,556,147.1341,232.000 Local

0.00 84.59 0.00 1,724,214.28Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3523267904 UPONOR OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

4,822.000 0.0016.250000Local0.902568
18.004183 0.00 0.00Base

0.00
0.00
0.00 78,357.50

86,816.17

ASSET TRANSFER AT MARKET NON CASH EUR/FI3526428909 ATRIA OYJ 08 Aug 2016COMMON STOCK EUR1.7 08 Aug 2016

877.000 0.008.850000Local0.902568
9.805359 0.00 0.00Base

0.00
0.00
0.00 7,761.45

8,599.30

ASSET TRANSFER AT MARKET NON CASH EUR/FI3545717902 RAMIRENT OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

5,334.000 0.006.810000Local0.902568
7.545139 0.00 0.00Base

0.00
0.00
0.00 36,324.54

40,245.77

ASSET TRANSFER AT MARKET NON CASH EUR/FI3546239906 STOCKMANN OYJ ABP B SHARE 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

2,684.000 0.006.035000Local0.902568
6.686475 0.00 0.00Base

0.00
0.00
0.00 16,197.94

17,946.50

ASSET TRANSFER AT MARKET NON CASH EUR/FI3547256909 SPONDA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

19,347.000 0.004.198000Local0.902568
4.651173 0.00 0.00Base

0.00
0.00
0.00 81,218.71

89,986.25

ASSET TRANSFER AT MARKET NON CASH EUR/FI3547970905 TIETO OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

4,874.000 0.0025.790000Local0.902568 0.00 0.00 125,700.46
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28.574023 0.00 0.00Base 0.00 139,269.79

ASSET TRANSFER AT MARKET NON CASH EUR/FI3553738907 HKSCAN OYJ A SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

2,226.000 0.003.200000Local0.902568
3.545440 0.00 0.00Base

0.00
0.00
0.00 7,123.20

7,892.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3557955903 FORTUM OYJ 28 Jul 2016 0.01COMMON STOCK EUR3.4 01 Aug 2016

6,743.000 0.0015.102000Local0.902242
16.738303 0.00 42.33Base

38.19
0.00
0.00 101,794.60

112,824.05

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

35,538.000 0.0014.280000Local0.902568
15.821523 0.00 0.00Base

0.00
0.00
0.00 507,482.64

562,265.27
557955903 Total

38.19 0.000.00 609,277.2442,281.000 Local

0.00 42.33 0.00 675,089.32Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3570151902 ELISA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

11,380.000 0.0031.960000Local0.902568
35.410075 0.00 0.00Base

0.00
0.00
0.00 363,704.80

402,966.65

ASSET TRANSFER AT MARKET NON CASH EUR/FI3570293902 TECHNOPOLIS OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

7,881.000 0.003.860000Local0.902568
4.276686 0.00 0.00Base

0.00
0.00
0.00 30,420.66

33,704.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3571342906 METSO OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

15,251.000 0.0025.017900Local0.902242
27.728592 0.00 158.58Base

143.08
0.00
0.00 381,404.91

422,730.17

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

9,021.000 0.0024.470000Local0.902568
27.111531 0.00 0.00Base

0.00
0.00
0.00 220,743.87

244,573.12
571342906 Total

143.08 0.000.00 602,148.7824,272.000 Local
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0.00 158.58 0.00 667,303.29Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3580685907 F SECURE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

7,138.000 0.003.070000Local0.902568
3.401405 0.00 0.00Base

0.00
0.00
0.00 21,913.66

24,279.23

ASSET TRANSFER AT MARKET NON CASH EUR/FI3590294906 NOKIA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

461,600.000 0.004.916000Local0.902568
5.446681 0.00 0.00Base

0.00
0.00
0.00 2,269,225.60

2,514,187.96

ASSET TRANSFER AT MARKET NON CASH EUR/FI3596464909 SANOMA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

6,442.000 0.007.670000Local0.902568
8.497974 0.00 0.00Base

0.00
0.00
0.00 49,410.14

54,743.95

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B06YV4907 NESTE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,257.000 0.0036.060000Local0.902568
39.952668 0.00 0.00Base

0.00
0.00
0.00 369,867.42

409,794.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/FI3B07G37909 NOKIAN RENKAAT OYJ 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,227.000 0.0034.154599Local0.902242
37.855253 0.00 45.81Base

41.33
0.00
0.00 110,175.56

122,113.09

ASSET TRANSFER AT MARKET NON CASH EUR/FI308 Aug 2016 08 Aug 2016

9,161.000 0.0034.600000Local0.902568
38.335062 0.00 0.00Base

0.00
0.00
0.00 316,970.60

351,187.50
B07G37909 Total

41.33 0.000.00 427,146.1612,388.000 Local

0.00 45.81 0.00 473,300.59Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B09M9D905 KONE OYJ B 08 Aug 2016COMMON STOCK 08 Aug 2016

26,955.000 0.0045.630000Local0.902568
50.555748 0.00 0.00Base

0.00
0.00
0.00 1,229,956.65

1,362,730.18

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B09M9L907 CARGOTEC OYJ B SHARE 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,127.000 0.0039.030000Local0.902568
43.243278 0.00 0.00Base

0.00
0.00
0.00 122,046.81

135,221.73

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B11BQV906 YIT OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,366.000 0.006.150000Local0.902568
6.813891 0.00 0.00Base

0.00
0.00
0.00 63,750.90

70,632.79

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B11WFP905 KONECRANES OYJ 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

4,446.000 0.0025.990000Local0.902568
28.795614 0.00 0.00Base

0.00
0.00
0.00 115,551.54

128,025.30

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B125V7905 PONSSE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

908.000 0.0027.360000Local0.902568
30.313502 0.00 0.00Base

0.00
0.00
0.00 24,842.88

27,524.66

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B17NY4905 ORION OYJ CLASS B 08 Aug 2016COMMON STOCK EUR.65 08 Aug 2016

8,189.000 0.0035.820000Local0.902568
39.686760 0.00 0.00Base

0.00
0.00
0.00 293,329.98

324,994.88

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B17NY9904 ORIOLA KD OYJ   B SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

9,337.000 0.004.250000Local0.902568
4.708787 0.00 0.00Base

0.00
0.00
0.00 39,682.25

43,965.94

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B1FN8X901 OUTOTEC OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

13,871.000 0.004.093999Local0.902568
4.535945 0.00 0.00Base

0.00
0.00
0.00 56,787.87

62,918.11

ASSET TRANSFER AT MARKET NON CASH EUR/FI3BBP6J8908 CAVERION CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,491.000 0.005.790000Local0.902568
6.415029 0.00 0.00Base

0.00
0.00
0.00 49,162.89

54,470.01

ASSET TRANSFER AT MARKET NON CASH EUR/FI3BH6XZT903 VALMET OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,622.000 0.0011.520000Local0.902568
12.763581 0.00 0.00Base

0.00
0.00
0.00 122,365.44

135,574.76

Books Closed Prepared by State StreetPage 1390



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

12,866,989.490.00748.460.001,010,414.000 Local
FINLAND Total

14,256,776.600.00829.560.00Base

FRANCE

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4400212908 BOUYGUES SA 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

1,110.000 0.0026.884100Local0.902242
29.796995 0.00 12.40Base

11.19
0.00
0.00 29,830.16

33,062.26

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

16,568.000 0.0026.265000Local0.902568
29.100301 0.00 0.00Base

0.00
0.00
0.00 435,158.52

482,133.78
400212908 Total

11.19 0.000.00 464,988.6817,678.000 Local

0.00 12.40 0.00 515,196.04Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4401225909 AIRBUS GROUP SE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

47,126.000 0.0051.000000Local0.902568
56.505438 0.00 0.00Base

0.00
0.00
0.00 2,403,426.00

2,662,875.26

ASSET TRANSFER AT MARKET NON CASH EUR/FR4401701909 ERAMET 08 Aug 2016COMMON STOCK EUR3.05 08 Aug 2016

424.000 0.0032.500000Local0.902568
36.008373 0.00 0.00Base

0.00
0.00
0.00 13,780.00

15,267.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4403187909 VEOLIA ENVIRONNEMENT 28 Jul 2016 0.01COMMON STOCK EUR5. 01 Aug 2016

15,686.000 0.0019.939800Local0.902242
22.100279 0.00 130.00Base

117.29
0.00
0.00 312,658.41

346,534.98

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

36,059.000 0.0020.000000Local0.902568
22.158995 0.00 0.00Base

0.00
0.00
0.00 721,180.00

799,031.21
403187909 Total

117.29 0.000.00 1,033,838.4151,745.000 Local

0.00 130.00 0.00 1,145,566.19Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4405780909 L OREAL 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

20,269.000 0.00171.950000Local0.902568
190.511962 0.00 0.00Base

0.00
0.00
0.00 3,485,254.55

3,861,486.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4406139907 CHRISTIAN DIOR SE 28 Jul 2016 0.07COMMON STOCK EUR2.0 01 Aug 2016

409.000 0.00161.781200Local0.902242
179.310207 0.00 27.50Base

24.81
0.00
0.00 66,143.70

73,310.38

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

4,362.000 0.00162.000000Local0.902568
179.487861 0.00 0.00Base

0.00
0.00
0.00 706,644.00

782,926.05
406139907 Total

24.81 0.000.00 772,787.704,771.000 Local

0.00 27.50 0.00 856,236.43Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4406141903 LVMH MOET HENNESSY LOUIS VUI 08 Aug 2016COMMON STOCK EUR.3 08 Aug 2016

22,309.000 0.00153.400000Local0.902568
169.959494 0.00 0.00Base

0.00
0.00
0.00 3,422,200.60

3,791,626.34

ASSET TRANSFER AT MARKET NON CASH EUR/FR4412171902 ABC ARBITRAGE 08 Aug 2016COMMON STOCK EUR.016 08 Aug 2016

2,663.000 0.006.100000Local0.902568
6.758494 0.00 0.00Base

0.00
0.00
0.00 16,244.30

17,997.87

ASSET TRANSFER AT MARKET NON CASH EUR/FR4416279008 THALES SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

8,439.000 0.0081.250000Local0.902568
90.020918 0.00 0.00Base

0.00
0.00
0.00 685,668.75

759,686.53

ASSET TRANSFER AT MARKET NON CASH EUR/FR4416343002 CAPGEMINI 08 Aug 2016COMMON STOCK EUR8.0 08 Aug 2016

13,087.000 0.0085.580000Local0.902568
94.818340 0.00 0.00Base

0.00
0.00
0.00 1,119,985.46

1,240,887.62

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4417841004 CASINO GUICHARD PERRACHON 28 Jul 2016 0.02COMMON STOCK EUR1.53 01 Aug 2016

54.000 0.0051.479500Local0.902242
57.057308 0.00 1.15Base

1.04
0.00
0.00 2,778.85

3,079.94
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ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

4,529.000 0.0045.115001Local0.902568
49.985156 0.00 0.00Base

0.00
0.00
0.00 204,325.84

226,382.77
417841004 Total

1.04 0.000.00 207,104.694,583.000 Local

0.00 1.15 0.00 229,462.71Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4419689906 INGENICO GROUP 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

4,391.000 0.0097.020000Local0.902568
107.493286 0.00 0.00Base

0.00
0.00
0.00 426,014.82

472,003.02

ASSET TRANSFER AT MARKET NON CASH EUR/FR4420765000 FONCIERE DE PARIS SIIC 08 Aug 2016COMMON STOCK EUR15.0 08 Aug 2016

170.000 0.00142.000000Local0.902568
157.328882 0.00 0.00Base

0.00
0.00
0.00 24,140.00

26,745.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4431880905 FINANCIERE DE L ODET 28 Jul 2016 0.32COMMON STOCK EUR16. 01 Aug 2016

5.000 0.00772.300000Local0.902242
855.978773 0.00 1.61Base

1.45
0.00
0.00 3,860.05

4,278.29

KEPLER EQUITIES PARIS EUR/FR428 Jul 2016 0.6401 Aug 2016

374.000 0.00773.500000Local0.902242
857.308793 0.00 240.48Base

216.97
0.00
0.00 289,072.03

320,393.01

KEPLER EQUITIES PARIS EUR/FR401 Aug 2016 0.6303 Aug 2016

110.000 0.00755.150000Local0.895135
843.615767 0.00 69.60Base

62.30
0.00
0.00 83,004.20

92,728.14
431880905 Total

280.72 0.000.00 375,936.28489.000 Local

0.00 311.69 0.00 417,399.44Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4432098002 ESSO STE ANONYME FRANCAISE 08 Aug 2016COMMON STOCK EUR7.65 08 Aug 2016

213.000 0.0037.550000Local0.902568
41.603521 0.00 0.00Base

0.00
0.00
0.00 7,998.15

8,861.55
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4434407904 FFP 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

517.000 0.0069.740000Local0.902568
77.268414 0.00 0.00Base

0.00
0.00
0.00 36,055.58

39,947.77

ASSET TRANSFER AT MARKET NON CASH EUR/FR4436892905 RALLYE SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

1,789.000 0.0015.000000Local0.902568
16.619245 0.00 0.00Base

0.00
0.00
0.00 26,835.00

29,731.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4438042905 PUBLICIS GROUPE 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

15,134.000 0.0066.130000Local0.902568
73.268717 0.00 0.00Base

0.00
0.00
0.00 1,000,811.42

1,108,848.77

ASSET TRANSFER AT MARKET NON CASH EUR/FR4439515008 GUERBET 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

449.000 0.0058.130000Local0.902568
64.405123 0.00 0.00Base

0.00
0.00
0.00 26,100.37

28,917.90

ASSET TRANSFER AT MARKET NON CASH EUR/FR4440044907 FAURECIA 08 Aug 2016COMMON STOCK EUR7. 08 Aug 2016

6,017.000 0.0034.530000Local0.902568
38.257505 0.00 0.00Base

0.00
0.00
0.00 207,767.01

230,195.41

ASSET TRANSFER AT MARKET NON CASH EUR/FR4443383906 INTERPARFUMS SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

889.000 0.0023.650000Local0.902568
26.203015 0.00 0.00Base

0.00
0.00
0.00 21,024.85

23,294.48

ASSET TRANSFER AT MARKET NON CASH EUR/FR4445708902 DERICHEBOURG 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

6,190.000 0.002.746000Local0.902568
3.042430 0.00 0.00Base

0.00
0.00
0.00 16,997.74

18,832.64

ASSET TRANSFER AT MARKET NON CASH EUR/FR4445762909 TRIGANO SA 08 Aug 2016COMMON STOCK EUR4.25 08 Aug 2016

704.000 0.0050.970000Local0.902568
56.472202 0.00 0.00Base

0.00
0.00
0.00 35,882.88

39,756.43

ASSET TRANSFER AT MARKET NON CASH EUR/FR4454721002 LAGARDERE SCA 08 Aug 2016COMMON STOCK EUR6.1 08 Aug 2016

9,442.000 0.0022.405000Local0.902568 0.00 0.00 211,548.01
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24.823615 0.00 0.00Base 0.00 234,384.57

ASSET TRANSFER AT MARKET NON CASH EUR/FR4455440909 ICADE 08 Aug 2016REIT 08 Aug 2016

2,965.000 0.0069.090000Local0.902568
76.548250 0.00 0.00Base

0.00
0.00
0.00 204,851.85

226,965.56

ASSET TRANSFER AT MARKET NON CASH EUR/FR4456953900 MGI COUTIER 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016

772.000 0.0020.500000Local0.902568
22.712966 0.00 0.00Base

0.00
0.00
0.00 15,826.00

17,534.41

ASSET TRANSFER AT MARKET NON CASH EUR/FR4457270007 BOLLORE 08 Aug 2016COMMON STOCK EUR.16 08 Aug 2016

69,433.000 0.003.260999Local0.902568
3.613023 0.00 0.00Base

0.00
0.00
0.00 226,421.01

250,863.10

UBS LIMITED EUR/FR4458836004 MICHELIN (CGDE) 06 Jul 2016 0.03COMMON STOCK EUR2. 07 Jul 2016

6,338.000 0.0082.244100Local0.903220
91.056553 0.00 158.71Base

143.35
0.00
0.00 521,119.76

576,957.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.0401 Aug 2016

1,189.000 0.0091.765000Local0.902242
101.707746 0.00 45.35Base

40.92
0.00
0.00 109,067.67

120,885.16

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

14,554.000 0.0093.760000Local0.902568
103.881369 0.00 0.00Base

0.00
0.00
0.00 1,364,583.04

1,511,889.45
458836004 Total

184.27 0.000.00 1,994,770.4722,081.000 Local

0.00 204.06 0.00 2,209,732.34Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4468232004 PERNOD RICARD SA 08 Aug 2016COMMON STOCK EUR1.55 08 Aug 2016

16,988.000 0.00103.050000Local0.902568
114.174223 0.00 0.00Base

0.00
0.00
0.00 1,750,613.40

1,939,591.70

UBS LIMITED EUR/FR4471279901 RENAULT SA 06 Jul 2016 0.02COMMON STOCK EUR3.81 07 Jul 2016

6,320.000 0.0064.856200Local0.903220 112.72 0.00 409,778.46
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71.805540 0.00 124.80Base 0.00 453,686.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.0301 Aug 2016

920.000 0.0077.261100Local0.902242
85.632347 0.00 29.55Base

26.66
0.00
0.00 71,053.55

78,752.21

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

15,379.000 0.0077.110000Local0.902568
85.434006 0.00 0.00Base

0.00
0.00
0.00 1,185,874.69

1,313,889.58
471279901 Total

139.38 0.000.00 1,666,706.7022,619.000 Local

0.00 154.35 0.00 1,846,328.00Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4471310904 RUBIS 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

3,398.000 0.0073.290000Local0.902568
81.201639 0.00 0.00Base

0.00
0.00
0.00 249,039.42

275,923.17

ASSET TRANSFER AT MARKET NON CASH EUR/FR4474171006 REMY COINTREAU 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

1,754.000 0.0077.370000Local0.902568
85.722075 0.00 0.00Base

0.00
0.00
0.00 135,706.98

150,356.52

ASSET TRANSFER AT MARKET NON CASH EUR/FR4479213001 SEB SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,966.000 0.00120.250000Local0.902568
133.230956 0.00 0.00Base

0.00
0.00
0.00 236,411.50

261,932.06

ASSET TRANSFER AT MARKET NON CASH EUR/FR4483410007 SCHNEIDER ELECTRIC SE 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

44,662.000 0.0059.000000Local0.902568
65.369036 0.00 0.00Base

0.00
0.00
0.00 2,635,058.00

2,919,511.88

ASSET TRANSFER AT MARKET NON CASH EUR/FR4483477907 VIVENDI 08 Aug 2016COMMON STOCK EUR5.5 08 Aug 2016

93,062.000 0.0017.640000Local0.902568
19.544234 0.00 0.00Base

0.00
0.00
0.00 1,641,613.68

1,818,825.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4487416901 TECHNIP SA 28 Jul 2016 0.02COMMON STOCK EUR.762 01 Aug 2016

16,274.000 0.0050.634300Local0.902242 309.01 0.00 823,713.59
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56.120531 0.00 342.49Base 0.00 912,963.03

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

8,570.000 0.0048.790000Local0.902568
54.056869 0.00 0.00Base

0.00
0.00
0.00 418,130.30

463,267.37
487416901 Total

309.01 0.000.00 1,241,843.8924,844.000 Local

0.00 342.49 0.00 1,376,230.40Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4490773900 ALTRAN TECHNOLOGIES SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

11,630.000 0.0012.750000Local0.902568
14.126359 0.00 0.00Base

0.00
0.00
0.00 148,282.50

164,289.56

ASSET TRANSFER AT MARKET NON CASH EUR/FR4491603908 AIR FRANCE KLM 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

11,944.000 0.005.082999Local0.902568
5.631708 0.00 0.00Base

0.00
0.00
0.00 60,711.35

67,265.13

ASSET TRANSFER AT MARKET NON CASH EUR/FR4514282904 NATUREX 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

494.000 0.0077.050000Local0.902568
85.367530 0.00 0.00Base

0.00
0.00
0.00 38,062.70

42,171.56

ASSET TRANSFER AT MARKET NON CASH EUR/FR4517617908 ORANGE 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

158,949.000 0.0013.840000Local0.902568
15.334025 0.00 0.00Base

0.00
0.00
0.00 2,199,854.16

2,437,327.89

ASSET TRANSFER AT MARKET NON CASH EUR/FR4518228903 MARIE BRIZARD WINE + SPIRITS 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

1,633.000 0.0016.300000Local0.902568
18.059584 0.00 0.00Base

0.00
0.00
0.00 26,617.90

29,491.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4525397907 HERMES INTERNATIONAL 28 Jul 2016 0.16COMMON STOCK 01 Aug 2016

292.000 0.00382.612500Local0.902242
424.068598 0.00 46.44Base

41.90
0.00
0.00 111,680.95

123,781.59

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

2,111.000 0.00388.000000Local0.902568 0.00 0.00 819,068.00
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429.884505 0.00 0.00Base 0.00 907,486.19
525397907 Total

41.90 0.000.00 930,748.952,403.000 Local

0.00 46.44 0.00 1,031,267.78Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4528658909 JACQUET METAL SERVICE 08 Aug 2016COMMON STOCK 08 Aug 2016

971.000 0.0014.000000Local0.902568
15.511298 0.00 0.00Base

0.00
0.00
0.00 13,594.00

15,061.47

ASSET TRANSFER AT MARKET NON CASH EUR/FR4529878902 SOCIETE BIC SA 08 Aug 2016COMMON STOCK EUR3.82 08 Aug 2016

2,302.000 0.00134.450000Local0.902568
148.963845 0.00 0.00Base

0.00
0.00
0.00 309,503.90

342,914.77

ASSET TRANSFER AT MARKET NON CASH EUR/FR4533004909 DASSAULT SYSTEMES SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

10,269.000 0.0074.180000Local0.902568
82.187714 0.00 0.00Base

0.00
0.00
0.00 761,754.42

843,985.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4536683907 SECHE ENVIRONNEMENT 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

315.000 0.0031.510000Local0.902568
34.911492 0.00 0.00Base

0.00
0.00
0.00 9,925.65

10,997.12

ASSET TRANSFER AT MARKET NON CASH EUR/FR4545623902 CEGEDIM SA 08 Aug 2016COMMON STOCK EUR.952 08 Aug 2016

406.000 0.0025.500000Local0.902568
28.252709 0.00 0.00Base

0.00
0.00
0.00 10,353.00

11,470.60

ASSET TRANSFER AT MARKET NON CASH EUR/FR4548120906 MERSEN (EX CARBON LORRAINE) 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

1,105.000 0.0016.100000Local0.902568
17.837991 0.00 0.00Base

0.00
0.00
0.00 17,790.50

19,710.98

ASSET TRANSFER AT MARKET NON CASH EUR/FR4548198902 BONDUELLE SCA 08 Aug 2016COMMON STOCK EUR1.75 08 Aug 2016

1,054.000 0.0022.690000Local0.902568
25.139383 0.00 0.00Base

0.00
0.00
0.00 23,915.26

26,496.91

ASSET TRANSFER AT MARKET NON CASH EUR/FR4548991900 LISI 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016
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1,322.000 0.0024.380000Local0.902568
27.011815 0.00 0.00Base

0.00
0.00
0.00 32,230.36

35,709.62

ASSET TRANSFER AT MARKET NON CASH EUR/FR4550507909 KERING 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

6,061.000 0.00172.500000Local0.902568
191.121333 0.00 0.00Base

0.00
0.00
0.00 1,045,522.50

1,158,386.40

ASSET TRANSFER AT MARKET NON CASH EUR/FR4554398909 CNP ASSURANCES 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

13,734.000 0.0013.750000Local0.902568
15.234309 0.00 0.00Base

0.00
0.00
0.00 188,842.50

209,228.00

ASSET TRANSFER AT MARKET NON CASH EUR/FR4555299908 BOURBON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,049.000 0.0010.610000Local0.902568
11.755349 0.00 0.00Base

0.00
0.00
0.00 21,739.89

24,086.71

ASSET TRANSFER AT MARKET NON CASH EUR/FR4560891905 ALTEN SA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,513.000 0.0060.540000Local0.902568
67.075277 0.00 0.00Base

0.00
0.00
0.00 152,137.02

168,560.17

ASSET TRANSFER AT MARKET NON CASH EUR/FR4561709908 NEOPOST SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

3,157.000 0.0023.730000Local0.902568
26.291647 0.00 0.00Base

0.00
0.00
0.00 74,915.61

83,002.73

ASSET TRANSFER AT MARKET NON CASH EUR/FR4563361906 SOPRA STERIA GROUP 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

1,257.000 0.00104.650000Local0.902568
115.946945 0.00 0.00Base

0.00
0.00
0.00 131,545.05

145,745.31

ASSET TRANSFER AT MARKET NON CASH EUR/FR4564156909 CARREFOUR SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

44,313.000 0.0021.840000Local0.902568
24.197623 0.00 0.00Base

0.00
0.00
0.00 967,795.92

1,072,269.26

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4565478906 ATOS SE 28 Jul 2016 0.04COMMON STOCK EUR1.0 01 Aug 2016

6,300.000 0.0087.468700Local0.902242
96.945941 0.00 229.03Base

206.64
0.00
0.00 550,846.17

610,530.40
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ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

7,040.000 0.0088.380000Local0.902568
97.920599 0.00 0.00Base

0.00
0.00
0.00 622,195.20

689,361.02
565478906 Total

206.64 0.000.00 1,173,041.3713,340.000 Local

0.00 229.03 0.00 1,299,891.42Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4567173901 SANOFI 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

94,020.000 0.0072.530000Local0.902568
80.359596 0.00 0.00Base

0.00
0.00
0.00 6,819,270.60

7,555,409.23

ASSET TRANSFER AT MARKET NON CASH EUR/FR4570047902 PIERRE + VACANCES 08 Aug 2016COMMON STOCK EUR10. 08 Aug 2016

393.000 0.0041.210000Local0.902568
45.658601 0.00 0.00Base

0.00
0.00
0.00 16,195.53

17,943.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4572404903 MANITOU BF 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

809.000 0.0014.500000Local0.902568
16.065266 0.00 0.00Base

0.00
0.00
0.00 11,730.50

12,996.80

ASSET TRANSFER AT MARKET NON CASH EUR/FR4576320907 VICAT 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

1,632.000 0.0054.220000Local0.902568
60.073033 0.00 0.00Base

0.00
0.00
0.00 88,487.04

98,039.19

ASSET TRANSFER AT MARKET NON CASH EUR/FR4579792904 ASSYSTEM 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

733.000 0.0024.900000Local0.902568
27.587954 0.00 0.00Base

0.00
0.00
0.00 18,251.70

20,221.97

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4585284904 ACCOR SA 28 Jul 2016 0.02COMMON STOCK EUR3. 01 Aug 2016

634.000 0.0037.730600Local0.902242
41.818714 0.00 9.94Base

8.97
0.00
0.00 23,912.23

26,503.12

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

14,123.000 0.0035.725000Local0.902568
39.581505 0.00 0.00Base

0.00
0.00
0.00 504,544.18

559,009.60
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585284904 Total

8.97 0.000.00 528,456.4114,757.000 Local

0.00 9.94 0.00 585,512.72Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4595066903 EULER HERMES GROUP 08 Aug 2016COMMON STOCK EUR.32 08 Aug 2016

1,210.000 0.0073.260000Local0.902568
81.168397 0.00 0.00Base

0.00
0.00
0.00 88,644.60

98,213.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4596233908 STMICROELECTRONICS NV 28 Jul 2016COMMON STOCK EUR1.04 01 Aug 2016

3,839.000 0.006.446200Local0.902242
7.144646 0.00 10.29Base

9.28
0.00
0.00 24,737.68

27,418.01

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

50,995.000 0.006.660000Local0.902568
7.378945 0.00 0.00Base

0.00
0.00
0.00 339,626.70

376,289.32
596233908 Total

9.28 0.000.00 364,364.3854,834.000 Local

0.00 10.29 0.00 403,707.33Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4596651901 SOCIETE GENERALE SA 08 Aug 2016COMMON STOCK EUR1.25 08 Aug 2016

61,281.000 0.0030.940000Local0.902568
34.279966 0.00 0.00Base

0.00
0.00
0.00 1,896,034.14

2,100,710.57

ASSET TRANSFER AT MARKET NON CASH EUR/FR4596884908 HAULOTTE GROUP 08 Aug 2016COMMON STOCK EUR.13 08 Aug 2016

1,020.000 0.0014.010000Local0.902568
15.522373 0.00 0.00Base

0.00
0.00
0.00 14,290.20

15,832.82

ASSET TRANSFER AT MARKET NON CASH EUR/FR4597264902 EUROFINS SCIENTIFIC 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

806.000 0.00386.650000Local0.902568
428.388772 0.00 0.00Base

0.00
0.00
0.00 311,639.90

345,281.35

ASSET TRANSFER AT MARKET NON CASH EUR/FR4598095909 HAVAS SA 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

14,880.000 0.007.427000Local0.902568
8.228743 0.00 0.00Base

0.00
0.00
0.00 110,513.76

122,443.69
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4599390903 M6 METROPOLE TELEVISION 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

5,217.000 0.0016.140000Local0.902568
17.882310 0.00 0.00Base

0.00
0.00
0.00 84,202.38

93,292.01

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599711900 TELEVISION FRANCAISE (T.F.1) 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

10,436.000 0.008.488999Local0.902568
9.405385 0.00 0.00Base

0.00
0.00
0.00 88,591.20

98,154.60

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599817905 OENEO 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,007.000 0.008.420000Local0.902568
9.328939 0.00 0.00Base

0.00
0.00
0.00 16,898.94

18,723.18

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4599933900 TELEPERFORMANCE 28 Jul 2016 0.03COMMON STOCK EUR2.5 01 Aug 2016

12,530.000 0.0083.315000Local0.902242
92.342188 0.00 433.90Base

391.48
0.00
0.00 1,043,545.47

1,156,613.71

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

4,989.000 0.0083.240000Local0.902568
92.225739 0.00 0.00Base

0.00
0.00
0.00 415,284.36

460,114.21
599933900 Total

391.48 0.000.00 1,458,829.8317,519.000 Local

0.00 433.90 0.00 1,616,727.92Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599974904 SYNERGIE SA 08 Aug 2016COMMON STOCK EUR5. 08 Aug 2016

606.000 0.0029.330000Local0.902568
32.496172 0.00 0.00Base

0.00
0.00
0.00 17,773.98

19,692.68

ASSET TRANSFER AT MARKET NON CASH EUR/FR4704239904 EURAZEO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,241.000 0.0054.790000Local0.902568
60.704567 0.00 0.00Base

0.00
0.00
0.00 177,574.39

196,743.50

ASSET TRANSFER AT MARKET NON CASH EUR/FR4706271905 SODEXO 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

7,543.000 0.00104.400000Local0.902568 0.00 0.00 787,489.20
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115.669955 0.00 0.00Base 0.00 872,498.47

ASSET TRANSFER AT MARKET NON CASH EUR/FR4707177903 GROUPE CRIT 08 Aug 2016COMMON STOCK EUR.36 08 Aug 2016

232.000 0.0058.100000Local0.902568
64.371897 0.00 0.00Base

0.00
0.00
0.00 13,479.20

14,934.28

CUSIP CHANGE NON CASH EUR/FR4707624904 UNIBAIL RODAMCO SE 05 Aug 2016REIT EUR5.0 05 Aug 2016

2,976.000 0.00133.572123Local0.703043
189.991454 0.00 0.00Base

0.00
0.00
0.00 397,510.64

565,414.57

ASSET TRANSFER AT MARKET NON CASH EUR/FR4708842901 AXA SA 08 Aug 2016COMMON STOCK EUR2.29 08 Aug 2016

155,309.000 0.0017.650000Local0.902568
19.555313 0.00 0.00Base

0.00
0.00
0.00 2,741,203.85

3,037,116.15

UBS LIMITED EUR/FR4710352907 PEUGEOT SA 06 Jul 2016COMMON STOCK EUR1. 07 Jul 2016

60,925.000 0.0010.335600Local0.903220
11.443059 0.00 191.73Base

173.17
0.00
0.00 629,523.26

696,976.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.0101 Aug 2016

42,579.000 0.0013.556400Local0.902242
15.025237 0.00 239.91Base

216.46
0.00
0.00 577,001.50

639,519.66

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

38,818.000 0.0013.215000Local0.902568
14.641556 0.00 0.00Base

0.00
0.00
0.00 512,979.87

568,355.92
710352907 Total

389.63 0.000.00 1,719,504.63142,322.000 Local

0.00 431.64 0.00 1,904,852.24Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4713083905 NEXANS SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,270.000 0.0045.085000Local0.902568
49.951916 0.00 0.00Base

0.00
0.00
0.00 102,342.95

113,390.85

ASSET TRANSFER AT MARKET NON CASH EUR/FR4713666907 JCDECAUX SA 08 Aug 2016COMMON STOCK 08 Aug 2016

5,945.000 0.0030.060000Local0.902568 0.00 0.00 178,706.70
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33.304971 0.00 0.00Base 0.00 197,998.05

ASSET TRANSFER AT MARKET NON CASH EUR/FR4715410908 GL EVENTS 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

583.000 0.0017.300000Local0.902568
19.167530 0.00 0.00Base

0.00
0.00
0.00 10,085.90

11,174.67

ASSET TRANSFER AT MARKET NON CASH EUR/FR4721247906 ESSILOR INTERNATIONAL 08 Aug 2016COMMON STOCK EUR.18 08 Aug 2016

16,452.000 0.00114.000000Local0.902568
126.306273 0.00 0.00Base

0.00
0.00
0.00 1,875,528.00

2,077,990.80

ASSET TRANSFER AT MARKET NON CASH EUR/FR4726261902 CREDIT AGRICOLE SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

84,466.000 0.007.966999Local0.902568
8.827035 0.00 0.00Base

0.00
0.00
0.00 672,940.62

745,584.40

ASSET TRANSFER AT MARKET NON CASH EUR/FR4729433904 ZODIAC AEROSPACE 08 Aug 2016COMMON STOCK 08 Aug 2016

16,209.000 0.0019.640000Local0.902568
21.760133 0.00 0.00Base

0.00
0.00
0.00 318,344.76

352,710.00

ASSET TRANSFER AT MARKET NON CASH EUR/FR4730928900 BENETEAU 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

3,063.000 0.008.530999Local0.902568
9.451920 0.00 0.00Base

0.00
0.00
0.00 26,130.45

28,951.23

ASSET TRANSFER AT MARKET NON CASH EUR/FR4730968906 BNP PARIBAS 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

84,763.000 0.0043.845000Local0.902568
48.578057 0.00 0.00Base

0.00
0.00
0.00 3,716,433.74

4,117,621.87

ASSET TRANSFER AT MARKET NON CASH EUR/FR4733945901 ORPEA 08 Aug 2016COMMON STOCK EUR1.25 08 Aug 2016

3,680.000 0.0079.200000Local0.902568
87.749622 0.00 0.00Base

0.00
0.00
0.00 291,456.00

322,918.61

ASSET TRANSFER AT MARKET NON CASH EUR/FR4738048909 COMPAGNIE DE SAINT GOBAIN 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

38,148.000 0.0037.900000Local0.902568
41.991296 0.00 0.00Base

0.00
0.00
0.00 1,445,809.20

1,601,883.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4739011906 WENDEL 28 Jul 2016 0.04COMMON STOCK EUR4. 01 Aug 2016
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657.000 0.0094.976200Local0.902242
105.266880 0.00 25.94Base

23.40
0.00
0.00 62,375.96

69,134.40

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

2,304.000 0.0095.780000Local0.902568
106.119427 0.00 0.00Base

0.00
0.00
0.00 220,677.12

244,499.16
739011906 Total

23.40 0.000.00 283,053.082,961.000 Local

0.00 25.94 0.00 313,633.56Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4739936904 VIRBAC SA 08 Aug 2016COMMON STOCK EUR1.25 08 Aug 2016

380.000 0.00180.450000Local0.902568
199.929526 0.00 0.00Base

0.00
0.00
0.00 68,571.00

75,973.22

ASSET TRANSFER AT MARKET NON CASH EUR/FR4753014901 LATECOERE 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

5,315.000 0.003.350000Local0.902568
3.711631 0.00 0.00Base

0.00
0.00
0.00 17,805.25

19,727.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4758255905 KLEPIERRE 28 Jul 2016 0.02REIT EUR1.4 01 Aug 2016

275.000 0.0042.214100Local0.902242
46.788001 0.00 4.82Base

4.35
0.00
0.00 11,604.53

12,861.88

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

17,605.000 0.0043.165000Local0.902568
47.824651 0.00 0.00Base

0.00
0.00
0.00 759,919.83

841,952.99
758255905 Total

4.35 0.000.00 771,524.3617,880.000 Local

0.00 4.82 0.00 854,814.87Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4762204907 BOIRON SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

612.000 0.0082.810000Local0.902568
91.749314 0.00 0.00Base

0.00
0.00
0.00 50,679.72

56,150.58

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4774246904 GECINA SA 28 Jul 2016 0.06REIT EUR7.5 01 Aug 2016
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123.000 0.00134.159800Local0.902242
148.696026 0.00 6.86Base

6.19
0.00
0.00 16,495.47

18,282.76

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

3,290.000 0.00135.150000Local0.902568
149.739410 0.00 0.00Base

0.00
0.00
0.00 444,643.50

492,642.66
774246904 Total

6.19 0.000.00 461,138.973,413.000 Local

0.00 6.86 0.00 510,925.42Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4774372908 CEGID GROUP 08 Aug 2016COMMON STOCK EUR.95 08 Aug 2016

434.000 0.0061.180000Local0.902568
67.784378 0.00 0.00Base

0.00
0.00
0.00 26,552.12

29,418.42

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4774563902 FONCIERE DES REGIONS 28 Jul 2016 0.04REIT EUR3.0 01 Aug 2016

190.000 0.0084.645100Local0.902242
93.816404 0.00 6.68Base

6.03
0.00
0.00 16,076.54

17,818.43

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

2,667.000 0.0084.370000Local0.902568
93.477720 0.00 0.00Base

0.00
0.00
0.00 225,014.79

249,305.08
774563902 Total

6.03 0.000.00 241,091.332,857.000 Local

0.00 6.68 0.00 267,123.51Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4775943905 ILIAD SA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,113.000 0.00172.000000Local0.902568
190.567359 0.00 0.00Base

0.00
0.00
0.00 363,436.00

402,668.83

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4ACI0061K6 TECHNICOLOR   REGR 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

118,484.000 0.005.744000Local0.902242
6.366363 0.00 282.86Base

255.21
0.00
0.00 680,316.89

754,029.28

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 02 Aug 2016
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117,293.000 0.005.569000Local0.894254
6.227537 0.00 273.92Base

244.95
0.00
0.00 652,959.77

730,172.60

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 03 Aug 2016

7,764.000 0.005.608000Local0.895135
6.264977 0.00 18.24Base

16.33
0.00
0.00 43,524.18

48,623.03

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

30,716.000 0.005.638999Local0.902568
6.247728 0.00 0.00Base

0.00
0.00
0.00 173,207.52

191,905.23
ACI0061K6 Total

516.49 0.000.00 1,550,008.36274,257.000 Local

0.00 575.02 0.00 1,724,730.14Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI078GR4 TARKETT 08 Aug 2016COMMON STOCK 08 Aug 2016

1,746.000 0.0028.960000Local0.902568
32.086226 0.00 0.00Base

0.00
0.00
0.00 50,564.16

56,022.55

ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI07W296 GAZTRANSPORT ET TECHNIGA SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

2,078.000 0.0027.000000Local0.902568
29.914644 0.00 0.00Base

0.00
0.00
0.00 56,106.00

62,162.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B00ZQQ907 SES 08 Aug 2016RECEIPT 08 Aug 2016

29,146.000 0.0019.520000Local0.902568
21.627179 0.00 0.00Base

0.00
0.00
0.00 568,929.92

630,345.77

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B011GL903 IMERYS SA 28 Jul 2016 0.03COMMON STOCK EUR2. 01 Aug 2016

1,480.000 0.0063.183400Local0.902242
70.029327 0.00 38.87Base

35.07
0.00
0.00 93,476.36

103,604.53

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

2,865.000 0.0063.280000Local0.902568
70.111061 0.00 0.00Base

0.00
0.00
0.00 181,297.20

200,868.19
B011GL903 Total

35.07 0.000.00 274,773.564,345.000 Local
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0.00 38.87 0.00 304,472.72Base

CUSIP CHANGE NON CASH EUR/FR4B011JK902 GEMALTO 05 Aug 2016COMMON STOCK EUR1.0 05 Aug 2016

740.000 0.0063.037702Local0.793493
79.443296 0.00 0.00Base

0.00
0.00
0.00 46,647.90

58,788.04

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B037JC905 NEXITY 08 Aug 2016COMMON STOCK EUR5.0 08 Aug 2016

3,603.000 0.0047.820000Local0.902568
52.982157 0.00 0.00Base

0.00
0.00
0.00 172,295.46

190,894.71

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B03B70905 GENFIT 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

2,049.000 0.0024.560000Local0.902568
27.211245 0.00 0.00Base

0.00
0.00
0.00 50,323.44

55,755.84

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B03KGM907 VALNEVA SE 08 Aug 2016COMMON STOCK EUR.15 08 Aug 2016

4,568.000 0.002.650000Local0.902568
2.936066 0.00 0.00Base

0.00
0.00
0.00 12,105.20

13,411.95

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B04VST904 PARROT SA 08 Aug 2016COMMON STOCK EUR.152 08 Aug 2016

1,478.000 0.0014.940000Local0.902568
16.552767 0.00 0.00Base

0.00
0.00
0.00 22,081.32

24,464.99

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B058TZ909 SAFRAN SA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

25,024.000 0.0060.510000Local0.902568
67.042040 0.00 0.00Base

0.00
0.00
0.00 1,514,202.24

1,677,660.01

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B05DY7904 MAUREL ET PROM 08 Aug 2016COMMON STOCK EUR.77 08 Aug 2016

10,318.000 0.003.940000Local0.902568
4.365322 0.00 0.00Base

0.00
0.00
0.00 40,652.92

45,041.39

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B08H9V907 ANF IMMOBILIER 08 Aug 2016REIT EUR1.0 08 Aug 2016

566.000 0.0021.990000Local0.902568
24.363816 0.00 0.00Base

0.00
0.00
0.00 12,446.34

13,789.92
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CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B08V9H907 PLASTIC OMNIUM 28 Jul 2016 0.01COMMON STOCK EUR.5 01 Aug 2016

32,194.000 0.0028.081600Local0.902242
31.124244 0.00 375.75Base

339.02
0.00
0.00 903,720.01

1,001,638.15

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

8,095.000 0.0028.218500Local0.894254
31.555352 0.00 95.79Base

85.66
0.00
0.00 228,343.10

255,344.79

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

5,400.000 0.0028.260000Local0.902568
31.310661 0.00 0.00Base

0.00
0.00
0.00 152,604.00

169,077.57
B08V9H907 Total

424.68 0.000.00 1,284,667.1145,689.000 Local

0.00 471.54 0.00 1,426,060.51Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0C2CQ902 ENGIE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

116,906.000 0.0014.620000Local0.902568
16.198226 0.00 0.00Base

0.00
0.00
0.00 1,709,165.72

1,893,669.75

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0DJ8Q909 ALSTOM 08 Aug 2016COMMON STOCK EUR7.0 08 Aug 2016

12,273.000 0.0021.590000Local0.902568
23.920636 0.00 0.00Base

0.00
0.00
0.00 264,974.07

293,577.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0LMF8905 MERCIALYS 28 Jul 2016 0.01REIT EUR1.0 01 Aug 2016

18,121.000 0.0020.717000Local0.902242
22.961689 0.00 156.03Base

140.78
0.00
0.00 375,271.98

415,932.73

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

1,303.000 0.0020.791800Local0.894254
23.250441 0.00 11.36Base

10.16
0.00
0.00 27,081.56

30,283.97

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

4,438.000 0.0020.720000Local0.902568
22.956719 0.00 0.00Base

0.00
0.00
0.00 91,955.36

101,881.92
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B0LMF8905 Total

150.94 0.000.00 494,308.9023,862.000 Local

0.00 167.39 0.00 548,098.62Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0M7KJ907 EUTELSAT COMMUNICATIONS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

13,968.000 0.0017.075000Local0.902568
18.918242 0.00 0.00Base

0.00
0.00
0.00 238,503.60

264,250.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0NJJ1901 EDF 28 Jul 2016COMMON STOCK EUR.5 01 Aug 2016

312.000 0.0011.045300Local0.902242
12.242059 0.00 1.43Base

1.29
0.00
0.00 3,444.84

3,818.09

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

19,971.000 0.0011.690000Local0.902568
12.951933 0.00 0.00Base

0.00
0.00
0.00 233,460.99

258,663.05
B0NJJ1901 Total

1.29 0.000.00 236,905.8320,283.000 Local

0.00 1.43 0.00 262,481.14Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0R7JF902 IPSEN 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

3,275.000 0.0060.670000Local0.902568
67.219313 0.00 0.00Base

0.00
0.00
0.00 198,694.25

220,143.25

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0WM39904 VILMORIN + CIE 08 Aug 2016COMMON STOCK EUR15.2 08 Aug 2016

514.000 0.0059.910000Local0.902568
66.377276 0.00 0.00Base

0.00
0.00
0.00 30,793.74

34,117.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B0Z5YZ906 ARKEMA 28 Jul 2016 0.03COMMON STOCK EUR10. 01 Aug 2016

1,269.000 0.0075.508000Local0.902242
83.689298 0.00 39.82Base

35.93
0.00
0.00 95,783.72

106,161.89

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

5,364.000 0.0078.250000Local0.902568
86.697069 0.00 0.00Base

0.00
0.00
0.00 419,733.00

465,043.08
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B0Z5YZ906 Total

35.93 0.000.00 515,516.726,633.000 Local

0.00 39.82 0.00 571,204.97Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B11HYH905 FAIVELEY TRANSPORT 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

611.000 0.0094.160000Local0.902568
104.324550 0.00 0.00Base

0.00
0.00
0.00 57,531.76

63,742.30

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B11ZRK906 LEGRAND SA 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

21,357.000 0.0051.500000Local0.902568
57.059413 0.00 0.00Base

0.00
0.00
0.00 1,099,885.50

1,218,617.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B13X01900 EIFFAGE 28 Jul 2016 0.03COMMON STOCK EUR4. 01 Aug 2016

31,432.000 0.0068.975700Local0.902242
76.449223 0.00 901.11Base

813.02
0.00
0.00 2,167,231.18

2,402,050.87

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

4,581.000 0.0068.280000Local0.902568
75.650810 0.00 0.00Base

0.00
0.00
0.00 312,790.68

346,556.36
B13X01900 Total

813.02 0.000.00 2,480,021.8636,013.000 Local

0.00 901.11 0.00 2,748,607.23Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B15C55900 TOTAL SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

176,706.000 0.0042.945000Local0.902568
47.580903 0.00 0.00Base

0.00
0.00
0.00 7,588,639.17

8,407,830.96

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B164FY903 ADP 28 Jul 2016 0.04COMMON STOCK EUR3. 01 Aug 2016

1,102.000 0.0099.732800Local0.902242
110.538858 0.00 45.68Base

41.21
0.00
0.00 109,864.34

121,768.15

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

2,375.000 0.0093.350000Local0.902568
103.427112 0.00 0.00Base

0.00
0.00
0.00 221,706.25

245,639.39
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B164FY903 Total

41.21 0.000.00 331,570.593,477.000 Local

0.00 45.68 0.00 367,407.54Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188CY905 ALBIOMA SA 08 Aug 2016COMMON STOCK EUR.038 08 Aug 2016

2,058.000 0.0015.350000Local0.902568
17.007031 0.00 0.00Base

0.00
0.00
0.00 31,590.30

35,000.47

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188LG904 AKKA TECHNOLOGIES 08 Aug 2016COMMON STOCK EUR1.53 08 Aug 2016

832.000 0.0030.410000Local0.902568
33.692752 0.00 0.00Base

0.00
0.00
0.00 25,301.12

28,032.37

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B188NJ906 IPSOS 28 Jul 2016 0.01COMMON STOCK EUR.25 01 Aug 2016

13,875.000 0.0029.184300Local0.902242
32.346421 0.00 168.30Base

151.85
0.00
0.00 404,780.31

448,638.29

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

4,949.000 0.0029.359500Local0.894254
32.831276 0.00 60.93Base

54.49
0.00
0.00 145,245.68

162,421.06

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

3,003.000 0.0028.540000Local0.902568
31.620886 0.00 0.00Base

0.00
0.00
0.00 85,705.62

94,957.52
B188NJ906 Total

206.34 0.000.00 635,731.6121,827.000 Local

0.00 229.23 0.00 706,016.87Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B197DR900 VALLOUREC SA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

26,582.000 0.003.225000Local0.902568
3.573138 0.00 0.00Base

0.00
0.00
0.00 85,726.95

94,981.15

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1G5FB909 INNATE PHARMA SA 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

3,534.000 0.0011.000000Local0.902568
12.187448 0.00 0.00Base

0.00
0.00
0.00 38,874.00

43,070.44
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1HDJL905 NATIXIS 08 Aug 2016COMMON STOCK 08 Aug 2016

75,082.000 0.003.589000Local0.902568
3.976432 0.00 0.00Base

0.00
0.00
0.00 269,469.30

298,558.45

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1HKRM908 KORIAN 08 Aug 2016COMMON STOCK EUR5.0 08 Aug 2016

3,846.000 0.0031.445000Local0.902568
34.839480 0.00 0.00Base

0.00
0.00
0.00 120,937.47

133,992.64

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1L3CS904 UBISOFT ENTERTAINMENT 08 Aug 2016COMMON STOCK EUR.077 08 Aug 2016

7,772.000 0.0037.735000Local0.902568
41.808484 0.00 0.00Base

0.00
0.00
0.00 293,276.42

324,935.54

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1LB9P906 SCOR SE 28 Jul 2016 0.01COMMON STOCK EUR7.87 01 Aug 2016

39,226.000 0.0026.148500Local0.902242
28.981692 0.00 426.32Base

384.64
0.00
0.00 1,025,316.42

1,136,409.54

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

13,056.000 0.0025.690000Local0.902568
28.463229 0.00 0.00Base

0.00
0.00
0.00 335,408.64

371,615.92
B1LB9P906 Total

384.64 0.000.00 1,360,725.0652,282.000 Local

0.00 426.32 0.00 1,508,025.46Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1P76L903 CELLECTIS 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

2,229.000 0.0025.130000Local0.902568
27.842777 0.00 0.00Base

0.00
0.00
0.00 56,014.77

62,061.55

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4B1VP0K904 REXEL SA 28 Jul 2016 0.01COMMON STOCK EUR5. 01 Aug 2016

2,072.000 0.0012.852300Local0.902242
14.244848 0.00 11.07Base

9.99
0.00
0.00 26,619.98

29,504.26

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

24,152.000 0.0013.650000Local0.902568
15.123514 0.00 0.00Base

0.00
0.00
0.00 329,674.80

365,263.12
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B1VP0K904 Total

9.99 0.000.00 356,294.7826,224.000 Local

0.00 11.07 0.00 394,767.38Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1XH02900 VINCI SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

40,078.000 0.0067.040000Local0.902568
74.276952 0.00 0.00Base

0.00
0.00
0.00 2,686,829.12

2,976,871.68

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1Y9TB906 DANONE 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

47,162.000 0.0069.640000Local0.902568
77.157621 0.00 0.00Base

0.00
0.00
0.00 3,284,361.68

3,638,907.74

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YBWR902 COMPAGNIE DES ALPES 08 Aug 2016COMMON STOCK 08 Aug 2016

702.000 0.0017.650000Local0.902568
19.555313 0.00 0.00Base

0.00
0.00
0.00 12,390.30

13,727.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YJJ5908 ALTAMIR 08 Aug 2016COMMON STOCK EUR6. 08 Aug 2016

2,273.000 0.0010.100000Local0.902568
11.190295 0.00 0.00Base

0.00
0.00
0.00 22,957.30

25,435.54

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YXBJ905 AIR LIQUIDE SA 08 Aug 2016COMMON STOCK EUR5.5 08 Aug 2016

27,541.000 0.0093.220000Local0.902568
103.283077 0.00 0.00Base

0.00
0.00
0.00 2,567,372.02

2,844,519.22

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B28DTJ907 BUREAU VERITAS SA 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

21,194.000 0.0019.425000Local0.902568
21.521924 0.00 0.00Base

0.00
0.00
0.00 411,693.45

456,135.66

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B292JQ905 GROUPE EUROTUNNEL SE   REGR 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

37,405.000 0.009.641000Local0.902568
10.681744 0.00 0.00Base

0.00
0.00
0.00 360,621.61

399,550.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B3B8D0900 SUEZ 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

26,049.000 0.0014.130000Local0.902568 0.00 0.00 368,072.37
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15.655330 0.00 0.00Base 0.00 407,805.69

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B3S0TP907 AXWAY SOFTWARE SA 08 Aug 2016COMMON STOCK 08 Aug 2016

608.000 0.0025.270000Local0.902568
27.997895 0.00 0.00Base

0.00
0.00
0.00 15,364.16

17,022.72

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B43XG3903 ADOCIA SAS 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

331.000 0.0053.390000Local0.902568
59.153444 0.00 0.00Base

0.00
0.00
0.00 17,672.09

19,579.79

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B4RFDT902 ID LOGISTICS GROUP 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

183.000 0.00134.140000Local0.902568
148.620383 0.00 0.00Base

0.00
0.00
0.00 24,547.62

27,197.53

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B59DTF907 DBV TECHNOLOGIES SA 08 Aug 2016COMMON STOCK 08 Aug 2016

1,502.000 0.0061.260000Local0.902568
67.873003 0.00 0.00Base

0.00
0.00
0.00 92,012.52

101,945.25

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B5VSTM904 AB SCIENCE SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

1,283.000 0.0013.780000Local0.902568
15.267545 0.00 0.00Base

0.00
0.00
0.00 17,679.74

19,588.26

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B62G1B904 EDENRED 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

16,585.000 0.0020.605000Local0.902568
22.829305 0.00 0.00Base

0.00
0.00
0.00 341,733.93

378,624.03

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B7VQL4902 GROUPE FNAC 08 Aug 2016COMMON STOCK EUR50.0 08 Aug 2016

828.000 0.0056.500000Local0.902568
62.599167 0.00 0.00Base

0.00
0.00
0.00 46,782.00

51,832.11

UBS LIMITED EUR/FR4BDC5ST904 VALEO SA 06 Jul 2016 0.01COMMON STOCK EUR1.0 07 Jul 2016

5,247.000 0.0037.988900Local0.903220
42.059410 0.00 60.69Base

54.82
0.00
0.00 199,272.94

220,625.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR428 Jul 2016 0.0201 Aug 2016
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29,206.000 0.0046.073700Local0.902242
51.065789 0.00 559.28Base

504.61
0.00
0.00 1,345,123.87

1,490,868.16

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

19,073.000 0.0045.970000Local0.902568
50.932451 0.00 0.00Base

0.00
0.00
0.00 876,785.81

971,434.63
BDC5ST904 Total

559.43 0.000.00 2,421,182.6253,526.000 Local

0.00 619.97 0.00 2,682,927.82Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BG3FC1903 SFR GROUP SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

8,766.000 0.0021.165000Local0.902568
23.449757 0.00 0.00Base

0.00
0.00
0.00 185,532.39

205,560.57

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BN40H6904 ELIOR GROUP 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

26,612.000 0.0020.052700Local0.902242
22.225412 0.00 221.80Base

200.12
0.00
0.00 533,442.33

591,240.85

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

12,070.000 0.0019.392400Local0.894254
21.685561 0.00 98.15Base

87.77
0.00
0.00 233,978.50

261,646.58

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

9,150.000 0.0019.985000Local0.902568
22.142376 0.00 0.00Base

0.00
0.00
0.00 182,862.75

202,602.74
BN40H6904 Total

287.89 0.000.00 950,283.5847,832.000 Local

0.00 319.95 0.00 1,055,490.17Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BNBNSG902 EURONEXT NV 28 Jul 2016 0.02COMMON STOCK EUR1.6 01 Aug 2016

17,654.000 0.0038.403600Local0.902242
42.564633 0.00 281.79Base

254.24
0.00
0.00 677,722.91

751,154.25

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0202 Aug 2016

981.000 0.0038.236300Local0.894254 14.07 0.00 37,495.74
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42.757762 0.00 15.73Base 0.00 41,929.63

GOLDMAN SACHS INTERNATIONAL EUR/FR429 Jul 2016 0.0202 Aug 2016

2,326.000 0.0038.911698Local0.894254
43.513027 0.00 37.95Base

33.94
0.00
0.00 90,474.67

101,173.35

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR429 Jul 2016 0.0202 Aug 2016

2,326.000 0.0038.915000Local0.894254
43.516719 0.00 37.95Base

33.94
0.00
0.00 90,482.35

101,181.93

UBS LIMITED EUR/FR429 Jul 2016 0.0202 Aug 2016

2,326.000 0.0038.885300Local0.894254
43.483507 0.00 37.93Base

33.92
0.00
0.00 90,413.29

101,104.71

MORGAN STANLEY AND CO. INTERNATIONA EUR/FR429 Jul 2016 0.0202 Aug 2016

2,326.000 0.0038.880000Local0.894254
43.477580 0.00 37.92Base

33.91
0.00
0.00 90,400.97

101,090.93

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR401 Aug 2016 0.0203 Aug 2016

12,978.000 0.0037.995000Local0.895135
42.446111 0.00 206.57Base

184.91
0.00
0.00 492,914.20

550,659.06

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

5,188.000 0.0039.690000Local0.902568
43.974526 0.00 0.00Base

0.00
0.00
0.00 205,911.72

228,139.84
BNBNSG902 Total

588.93 0.000.00 1,775,815.8546,105.000 Local

0.00 655.84 0.00 1,976,433.70Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/FR4BNFWR4906 WORLDLINE SA 28 Jul 2016 0.01COMMON STOCK EUR.68 01 Aug 2016

13,579.000 0.0027.734500Local0.902242
30.739536 0.00 156.53Base

141.23
0.00
0.00 376,465.55

417,255.63

MORGAN STANLEY AND CO. INTERNATIONA EUR/FR428 Jul 2016 0.0101 Aug 2016

3,577.000 0.0027.825000Local0.902242
30.839841 0.00 41.36Base

37.32
0.00
0.00 99,492.71

110,272.75

Books Closed Prepared by State StreetPage 1417



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS INTERNATIONAL EUR/FR428 Jul 2016 0.0101 Aug 2016

3,577.000 0.0027.744599Local0.902242
30.750729 0.00 41.25Base

37.22
0.00
0.00 99,205.21

109,954.10

JP MORGAN SECURITIES PLC EUR/FR429 Jul 2016 0.0102 Aug 2016

3,116.000 0.0026.850600Local0.894254
30.025697 0.00 35.08Base

31.37
0.00
0.00 83,635.10

93,524.99

ASSET TRANSFER AT MARKET NON CASH EUR/FR408 Aug 2016 08 Aug 2016

3,503.000 0.0027.400000Local0.902568
30.357825 0.00 0.00Base

0.00
0.00
0.00 95,982.20

106,343.46
BNFWR4906 Total

247.14 0.000.00 754,780.7727,352.000 Local

0.00 274.22 0.00 837,350.93Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNFWV7904 COFACE SA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

7,710.000 0.004.713000Local0.902568
5.221768 0.00 0.00Base

0.00
0.00
0.00 36,337.23

40,259.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BRB38F901 SPIE SA 08 Aug 2016COMMON STOCK EUR.47 08 Aug 2016

6,890.000 0.0016.980000Local0.902568
18.812987 0.00 0.00Base

0.00
0.00
0.00 116,992.20

129,621.48

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BVSS79904 ELIS SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

7,586.000 0.0016.000000Local0.902568
17.727196 0.00 0.00Base

0.00
0.00
0.00 121,376.00

134,478.51

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYNBTQ908 EUROPCAR GROUPE SA 08 Aug 2016COMMON STOCK 08 Aug 2016

6,492.000 0.007.246999Local0.902568
8.029311 0.00 0.00Base

0.00
0.00
0.00 47,047.52

52,126.29

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYNZ9V906 SHOWROOMPRIVE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,084.000 0.0018.230000Local0.902568
20.197924 0.00 0.00Base

0.00
0.00
0.00 19,761.32

21,894.55
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYTBRM903 SOLOCAL GROUP 08 Aug 2016COMMON STOCK EUR6.0 08 Aug 2016

3,175.000 0.002.933001Local0.902568
3.249618 0.00 0.00Base

0.00
0.00
0.00 9,312.28

10,317.54

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYVFMG909 CGG SA 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016

1,623.000 0.0019.100000Local0.902568
21.161842 0.00 0.00Base

0.00
0.00
0.00 30,999.30

34,345.67

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYZ2QP900 SARTORIUS STEDIM BIOTECH 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

2,418.000 0.0063.870000Local0.902568
70.764752 0.00 0.00Base

0.00
0.00
0.00 154,437.66

171,109.17

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BZ21RF906 STALLERGENES GREER PLC 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

328.000 0.0024.580000Local0.902568
27.233415 0.00 0.00Base

0.00
0.00
0.00 8,062.24

8,932.56

106,150,974.100.006,458.570.003,228,944.000 Local
FRANCE Total

117,769,842.670.007,166.640.00Base

GERMANY

ASSET TRANSFER AT MARKET NON CASH EUR/DEF403197908 ADIDAS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

15,065.000 0.00146.500000Local0.902568
162.314640 0.00 0.00Base

0.00
0.00
0.00 2,207,022.50

2,445,270.05

ASSET TRANSFER AT MARKET NON CASH EUR/DEF428031900 DRAEGERWERK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

253.000 0.0051.810000Local0.902568
57.402885 0.00 0.00Base

0.00
0.00
0.00 13,107.93

14,522.93

ASSET TRANSFER AT MARKET NON CASH EUR/DEF435209903 FRESENIUS SE + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

32,748.000 0.0067.210000Local0.902568
74.465304 0.00 0.00Base

0.00
0.00
0.00 2,200,993.08

2,438,589.76

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF435413901 UNITED INTERNET AG REG SHARE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016
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7,050.000 0.0039.592800Local0.902242
43.882683 0.00 116.01Base

104.67
0.00
0.00 279,024.57

309,256.91

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

9,841.000 0.0039.045000Local0.902568
43.259899 0.00 0.00Base

0.00
0.00
0.00 384,241.85

425,720.67
435413901 Total

104.67 0.000.00 663,266.4216,891.000 Local

0.00 116.01 0.00 734,977.58Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF435435003 FUCHS PETROLUB SE  PREF 28 Jul 2016 0.02PREFERENCE 01 Aug 2016

5,893.000 0.0037.674800Local0.902242
41.756868 0.00 92.28Base

83.26
0.00
0.00 221,934.34

245,980.95

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

5,560.000 0.0040.295000Local0.902568
44.644836 0.00 0.00Base

0.00
0.00
0.00 224,040.20

248,225.29
435435003 Total

83.26 0.000.00 445,974.5411,453.000 Local

0.00 92.28 0.00 494,206.24Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF437839905 GRAMMER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

896.000 0.0046.205000Local0.902568
51.192824 0.00 0.00Base

0.00
0.00
0.00 41,399.68

45,868.77

ASSET TRANSFER AT MARKET NON CASH EUR/DEF449504901 KWS SAAT SE 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

174.000 0.00285.150000Local0.902568
315.931897 0.00 0.00Base

0.00
0.00
0.00 49,616.10

54,972.15

ASSET TRANSFER AT MARKET NON CASH EUR/DEF451180905 HANNOVER RUECK SE 08 Aug 2016COMMON STOCK 08 Aug 2016

4,824.000 0.0089.330000Local0.902568
98.973153 0.00 0.00Base

0.00
0.00
0.00 430,927.92

477,446.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEF455710905 GEA GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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14,631.000 0.0048.315000Local0.902568
53.530593 0.00 0.00Base

0.00
0.00
0.00 706,896.77

783,206.11

ASSET TRANSFER AT MARKET NON CASH EUR/DEF455784900 DEUTZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

7,334.000 0.004.002999Local0.902568
4.435122 0.00 0.00Base

0.00
0.00
0.00 29,358.00

32,527.19

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF459858908 CONTINENTAL AG 28 Jul 2016 0.08COMMON STOCK 01 Aug 2016

3,356.000 0.00188.787200Local0.902242
209.242310 0.00 263.33Base

237.59
0.00
0.00 633,332.25

701,953.85

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

8,802.000 0.00189.750000Local0.902568
210.233467 0.00 0.00Base

0.00
0.00
0.00 1,670,179.50

1,850,474.98
459858908 Total

237.59 0.000.00 2,303,511.7512,158.000 Local

0.00 263.33 0.00 2,552,428.83Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF461785909 DEUTSCHE POST AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

77,624.000 0.0027.620000Local0.902568
30.601572 0.00 0.00Base

0.00
0.00
0.00 2,143,974.88

2,375,416.46

ASSET TRANSFER AT MARKET NON CASH EUR/DEF462719907 BORUSSIA DORTMUND GMBH + CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,385.000 0.004.021000Local0.902568
4.455067 0.00 0.00Base

0.00
0.00
0.00 21,653.09

23,990.54

ASSET TRANSFER AT MARKET NON CASH EUR/DEF464295906 GERRY WEBER INTL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,040.000 0.0010.805000Local0.902568
11.971397 0.00 0.00Base

0.00
0.00
0.00 22,042.20

24,421.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF464731900 AXEL SPRINGER SE 28 Jul 2016 0.02COMMON STOCK EUR1.0 01 Aug 2016

4,821.000 0.0049.139200Local0.902242
54.463437 0.00 98.47Base

88.84
0.00
0.00 236,811.24

262,469.76

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016
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3,452.000 0.0047.000000Local0.902568
52.073638 0.00 0.00Base

0.00
0.00
0.00 162,244.00

179,758.20
464731900 Total

88.84 0.000.00 399,055.248,273.000 Local

0.00 98.47 0.00 442,227.96Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF469319909 HORNBACH BAUMARKT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

667.000 0.0025.385007Local0.902568
28.125307 0.00 0.00Base

0.00
0.00
0.00 16,931.80

18,759.58

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF471762906 RHOEN KLINIKUM AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

13,884.000 0.0026.526700Local0.902242
29.400870 0.00 153.07Base

138.11
0.00
0.00 368,158.59

408,048.61

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

3,209.000 0.0026.276700Local0.894254
29.383933 0.00 35.36Base

31.62
0.00
0.00 84,290.31

94,257.68

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

3,077.000 0.0026.700000Local0.902568
29.582259 0.00 0.00Base

0.00
0.00
0.00 82,155.90

91,024.61
471762906 Total

169.73 0.000.00 534,604.8020,170.000 Local

0.00 188.43 0.00 593,330.90Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF474184900 MERCK KGAA 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

1,732.000 0.0098.319300Local0.902242
108.972205 0.00 70.78Base

63.86
0.00
0.00 170,225.17

188,669.08

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

10,340.000 0.0098.900000Local0.902568
109.576231 0.00 0.00Base

0.00
0.00
0.00 1,022,626.00

1,133,018.23
474184900 Total

63.86 0.000.00 1,192,851.1712,072.000 Local
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0.00 70.78 0.00 1,321,687.31Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF475497905 DEUTSCHE EUROSHOP AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

12,884.000 0.0041.961800Local0.902242
46.508365 0.00 224.71Base

202.74
0.00
0.00 540,433.09

598,989.06

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

12,416.000 0.0042.021000Local0.894254
46.990005 0.00 218.79Base

195.65
0.00
0.00 521,537.09

583,209.12

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0203 Aug 2016

1,594.000 0.0042.411300Local0.895135
47.379781 0.00 28.32Base

25.35
0.00
0.00 67,578.26

75,495.05

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

3,984.000 0.0041.680000Local0.902568
46.179345 0.00 0.00Base

0.00
0.00
0.00 166,053.12

183,978.51
475497905 Total

423.74 0.000.00 1,295,601.5630,878.000 Local

0.00 471.82 0.00 1,441,671.74Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF475513909 SOFTWARE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,481.000 0.0035.610000Local0.902568
39.454091 0.00 0.00Base

0.00
0.00
0.00 159,568.41

176,793.78

ASSET TRANSFER AT MARKET NON CASH EUR/DEF476896907 RWE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

39,154.000 0.0015.075000Local0.902568
16.702343 0.00 0.00Base

0.00
0.00
0.00 590,246.55

653,963.52

ASSET TRANSFER AT MARKET NON CASH EUR/DEF481835908 SGL CARBON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,970.000 0.0011.065000Local0.902568
12.259465 0.00 0.00Base

0.00
0.00
0.00 32,863.05

36,410.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEF484628904 SAP SE 08 Aug 2016COMMON STOCK 08 Aug 2016

78,632.000 0.0077.650000Local0.902568 0.00 0.00 6,105,774.80
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86.032299 0.00 0.00Base 0.00 6,764,891.73

ASSET TRANSFER AT MARKET NON CASH EUR/DEF494290901 E.ON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

160,096.000 0.009.180000Local0.902568
10.170979 0.00 0.00Base

0.00
0.00
0.00 1,469,681.28

1,628,333.02

GOLDMAN SACHS INTERNATIONAL EUR/DEF494351901 INDUS HOLDING AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

160.000 0.0044.435000Local0.902242
49.249536 0.00 2.96Base

2.67
0.00
0.00 7,106.93

7,876.97

MORGAN STANLEY AND CO. INTERNATIONA EUR/DEF28 Jul 2016 0.0201 Aug 2016

210.000 0.0044.105000Local0.902242
48.883781 0.00 3.85Base

3.47
0.00
0.00 9,258.58

10,261.75

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF28 Jul 2016 0.0201 Aug 2016

2,030.000 0.0044.020400Local0.902242
48.790014 0.00 37.14Base

33.51
0.00
0.00 89,327.90

99,006.59

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0202 Aug 2016

102.000 0.0044.115000Local0.894254
49.331622 0.00 1.89Base

1.69
0.00
0.00 4,498.04

5,029.94

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF29 Jul 2016 0.0202 Aug 2016

966.000 0.0044.076300Local0.894254
49.288345 0.00 17.86Base

15.97
0.00
0.00 42,561.74

47,594.69

REDBURN PARTNERS LLP EUR/DEF01 Aug 2016 0.0103 Aug 2016

616.000 0.0044.205893Local0.895135
49.384610 0.00 4.56Base

4.08
0.00
0.00 27,226.75

30,416.36

MORGAN STANLEY AND CO. INTERNATIONA EUR/DEF01 Aug 2016 0.0203 Aug 2016

584.000 0.0043.965000Local0.895135
49.115497 0.00 10.76Base

9.63
0.00
0.00 25,665.93

28,672.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF02 Aug 2016 0.0204 Aug 2016

5,531.000 0.0042.927300Local0.890948
48.181600 0.00 99.94Base

89.04
0.00
0.00 237,341.86

266,392.49
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF03 Aug 2016 0.0205 Aug 2016

2,302.000 0.0042.534200Local0.895015
47.523449 0.00 41.03Base

36.72
0.00
0.00 97,877.01

109,357.95

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

1,799.000 0.0044.140000Local0.902568
48.904903 0.00 0.00Base

0.00
0.00
0.00 79,407.86

87,979.92
494351901 Total

196.78 0.000.00 620,272.6014,300.000 Local

0.00 219.99 0.00 692,589.35Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF500246905 HENKEL AG + CO KGAA 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

10,796.000 0.0096.594000Local0.902242
107.059968 0.00 433.43Base

391.06
0.00
0.00 1,042,437.76

1,155,385.98

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

8,315.000 0.0095.880000Local0.902568
106.230224 0.00 0.00Base

0.00
0.00
0.00 797,242.20

883,304.31
500246905 Total

391.06 0.000.00 1,839,679.9619,111.000 Local

0.00 433.43 0.00 2,038,690.29Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF504141904 METRO AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

8,675.000 0.0029.197000Local0.902242
32.360498 0.00 105.27Base

94.98
0.00
0.00 253,189.00

280,622.05

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

14,262.000 0.0026.770000Local0.902568
29.659815 0.00 0.00Base

0.00
0.00
0.00 381,793.74

423,008.28
504141904 Total

94.98 0.000.00 634,982.7422,937.000 Local

0.00 105.27 0.00 703,630.33Base
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF506921907 BAYER AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

66,162.000 0.0095.870000Local0.902568
106.219144 0.00 0.00Base

0.00
0.00
0.00 6,342,950.94

7,027,670.98

ASSET TRANSFER AT MARKET NON CASH EUR/DEF507670909 HENKEL AG + CO KGAA VORZUG 08 Aug 2016PREFERENCE 08 Aug 2016

14,254.000 0.00111.600000Local0.902568
123.647193 0.00 0.00Base

0.00
0.00
0.00 1,590,746.40

1,762,467.09

ASSET TRANSFER AT MARKET NON CASH EUR/DEF509233904 VOSSLOH AG 08 Aug 2016COMMON STOCK 08 Aug 2016

962.000 0.0054.140000Local0.902568
59.984397 0.00 0.00Base

0.00
0.00
0.00 52,082.68

57,704.99

ASSET TRANSFER AT MARKET NON CASH EUR/DEF509453908 COMPUGROUP MEDICAL SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,117.000 0.0037.520000Local0.902568
41.570274 0.00 0.00Base

0.00
0.00
0.00 79,429.84

88,004.27

ASSET TRANSFER AT MARKET NON CASH EUR/DEF510740905 BEIERSDORF AG 08 Aug 2016COMMON STOCK 08 Aug 2016

8,065.000 0.0082.710000Local0.902568
91.638525 0.00 0.00Base

0.00
0.00
0.00 667,056.15

739,064.70

ASSET TRANSFER AT MARKET NON CASH EUR/DEF510866908 HOCHTIEF AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,664.000 0.00117.450000Local0.902568
130.128702 0.00 0.00Base

0.00
0.00
0.00 195,436.80

216,534.16

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511738908 BILFINGER SE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,103.000 0.0028.350000Local0.902568
31.410377 0.00 0.00Base

0.00
0.00
0.00 87,970.05

97,466.40

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511988909 BIOTEST AG 08 Aug 2016COMMON STOCK EUR2.56 08 Aug 2016

570.000 0.0015.920000Local0.902568
17.638561 0.00 0.00Base

0.00
0.00
0.00 9,074.40

10,053.98

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511989907 BIOTEST AG VORZUGSAKTIEN 08 Aug 2016PREFERENCE 08 Aug 2016

1,623.000 0.0013.015003Local0.902568 0.00 0.00 21,123.35
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14.419969 0.00 0.00Base 0.00 23,403.61

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF511990905 DUERR AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

6,902.000 0.0076.322000Local0.902242
84.591495 0.00 218.94Base

197.54
0.00
0.00 526,576.90

583,631.55

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

2,284.000 0.0076.360000Local0.902568
84.603043 0.00 0.00Base

0.00
0.00
0.00 174,406.24

193,233.35
511990905 Total

197.54 0.000.00 700,983.149,186.000 Local

0.00 218.94 0.00 776,864.90Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF512067901 HEIDELBERGCEMENT AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

8,006.000 0.0072.867399Local0.902242
80.762588 0.00 242.47Base

218.77
0.00
0.00 583,157.63

646,342.81

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

11,276.000 0.0074.710000Local0.902568
82.774926 0.00 0.00Base

0.00
0.00
0.00 842,429.96

933,370.07
512067901 Total

218.77 0.000.00 1,425,587.5919,282.000 Local

0.00 242.47 0.00 1,579,712.88Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF512907908 FRESENIUS MEDICAL CARE AG + 08 Aug 2016COMMON STOCK 08 Aug 2016

17,522.000 0.0083.170000Local0.902568
92.148182 0.00 0.00Base

0.00
0.00
0.00 1,457,304.74

1,614,620.44

ASSET TRANSFER AT MARKET NON CASH EUR/DEF513086900 BERTRANDT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

539.000 0.0093.520000Local0.902568
103.615455 0.00 0.00Base

0.00
0.00
0.00 50,407.28

55,848.73

ASSET TRANSFER AT MARKET NON CASH EUR/DEF513863902 ELRINGKLINGER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,330.000 0.0016.415000Local0.902568 0.00 0.00 38,246.95
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18.186996 0.00 0.00Base 0.00 42,375.70

ASSET TRANSFER AT MARKET NON CASH EUR/DEF516921905 DRAEGERWERK AG   PREF 08 Aug 2016PREFERENCE 08 Aug 2016

625.000 0.0060.790000Local0.902568
67.352272 0.00 0.00Base

0.00
0.00
0.00 37,993.75

42,095.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF523148906 ALLIANZ SE REG 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

43.000 0.00128.172700Local0.902242
142.060223 0.00 2.29Base

2.07
0.00
0.00 5,509.36

6,106.30

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

36,563.000 0.00126.450000Local0.902568
140.100247 0.00 0.00Base

0.00
0.00
0.00 4,623,391.35

5,122,485.34
523148906 Total

2.07 0.000.00 4,628,900.7136,606.000 Local

0.00 2.29 0.00 5,128,591.64Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF526076906 SIXT SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,082.000 0.0048.255000Local0.902568
53.464113 0.00 0.00Base

0.00
0.00
0.00 52,211.91

57,848.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEF527127906 SIXT SE   PRFD 08 Aug 2016PREFERENCE 08 Aug 2016

1,468.000 0.0037.000000Local0.902568
40.994142 0.00 0.00Base

0.00
0.00
0.00 54,316.00

60,179.40

ASSET TRANSFER AT MARKET NON CASH EUR/DEF528748908 DEUTSCHE LUFTHANSA REG 08 Aug 2016COMMON STOCK 08 Aug 2016

18,584.000 0.0010.480000Local0.902568
11.611313 0.00 0.00Base

0.00
0.00
0.00 194,760.32

215,784.65

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF529412900 MUENCHENER RUECKVER AG REG 28 Jul 2016 0.06COMMON STOCK 01 Aug 2016

919.000 0.00147.857500Local0.902242
163.877873 0.00 56.48Base

50.96
0.00
0.00 135,830.08

150,547.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

13,349.000 0.00150.900000Local0.902568 0.00 0.00 2,014,364.10
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167.189619 0.00 0.00Base 0.00 2,231,814.22
529412900 Total

50.96 0.000.00 2,150,194.1814,268.000 Local

0.00 56.48 0.00 2,382,361.50Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF533458907 RHEINMETALL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,440.000 0.0063.360000Local0.902568
70.199698 0.00 0.00Base

0.00
0.00
0.00 217,958.40

241,486.96

ASSET TRANSFER AT MARKET NON CASH EUR/DEF536722903 HEIDELBERGER DRUCKMASCHINEN 08 Aug 2016COMMON STOCK 08 Aug 2016

22,375.000 0.002.545000Local0.902568
2.819732 0.00 0.00Base

0.00
0.00
0.00 56,944.38

63,091.51

ASSET TRANSFER AT MARKET NON CASH EUR/DEF538675901 STADA ARZNEIMITTEL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,451.000 0.0048.985000Local0.902568
54.272920 0.00 0.00Base

0.00
0.00
0.00 267,017.24

295,841.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF546535907 SALZGITTER AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

36,948.000 0.0027.761200Local0.902242
30.769128 0.00 426.33Base

384.65
0.00
0.00 1,025,336.17

1,136,431.43

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

17,878.000 0.0027.865100Local0.894254
31.160163 0.00 208.90Base

186.81
0.00
0.00 497,985.45

556,872.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

3,471.000 0.0029.070000Local0.902568
32.208099 0.00 0.00Base

0.00
0.00
0.00 100,901.97

111,794.31
546535907 Total

571.46 0.000.00 1,624,223.5958,297.000 Local

0.00 635.23 0.00 1,805,098.23Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF546834904 AIXTRON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

9,497.000 0.005.650000Local0.902568 0.00 0.00 53,658.05
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6.259916 0.00 0.00Base 0.00 59,450.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEF547055905 JENOPTIK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,757.000 0.0015.385001Local0.902568
17.045808 0.00 0.00Base

0.00
0.00
0.00 73,186.45

81,086.91

ASSET TRANSFER AT MARKET NON CASH EUR/DEF548552900 AURUBIS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,002.000 0.0046.990000Local0.902568
52.062558 0.00 0.00Base

0.00
0.00
0.00 141,063.98

156,291.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549196905 CAPITAL STAGE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,673.000 0.006.112001Local0.902568
6.771791 0.00 0.00Base

0.00
0.00
0.00 22,449.38

24,872.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549710903 VOLKSWAGEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,597.000 0.00131.550000Local0.902568
145.750789 0.00 0.00Base

0.00
0.00
0.00 341,635.35

378,514.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549716900 VOLKSWAGEN AG PREF 08 Aug 2016PREFERRED STOCK 08 Aug 2016

14,847.000 0.00124.050000Local0.902568
137.441168 0.00 0.00Base

0.00
0.00
0.00 1,841,770.35

2,040,589.02

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549923902 PFEIFFER VACUUM TECHNOLOGY 08 Aug 2016COMMON STOCK 08 Aug 2016

624.000 0.0083.690000Local0.902568
92.724311 0.00 0.00Base

0.00
0.00
0.00 52,222.56

57,859.97

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF552388902 KRONES AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

10,717.000 0.0089.713700Local0.902242
99.434187 0.00 399.62Base

360.55
0.00
0.00 961,101.17

1,065,236.57

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0402 Aug 2016

1,989.000 0.0089.476400Local0.894254
100.057031 0.00 74.63Base

66.74
0.00
0.00 177,901.82

198,938.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016
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1,254.000 0.0088.000000Local0.902568
97.499577 0.00 0.00Base

0.00
0.00
0.00 110,352.00

122,264.47
552388902 Total

427.29 0.000.00 1,249,354.9913,960.000 Local

0.00 474.25 0.00 1,386,439.84Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF552902900 DAIMLER AG REGISTERED SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

77,036.000 0.0061.030000Local0.902568
67.618174 0.00 0.00Base

0.00
0.00
0.00 4,701,507.08

5,209,033.65

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF552919904 KUKA AG 01 Aug 2016 0.05COMMON STOCK 03 Aug 2016

1,890.000 0.00107.747000Local0.895135
120.369553 0.00 85.32Base

76.37
0.00
0.00 203,565.46

227,413.14

ASSET TRANSFER AT MARKET NON CASH EUR/DEF553100900 MORPHOSYS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,232.000 0.0040.150000Local0.902568
44.484185 0.00 0.00Base

0.00
0.00
0.00 89,614.80

99,288.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF554567909 JUNGHEINRICH   PRFD 28 Jul 2016 0.01PREFERENCE 01 Aug 2016

14,455.000 0.0027.311800Local0.902242
30.271036 0.00 164.09Base

148.05
0.00
0.00 394,644.02

437,403.73

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0102 Aug 2016

17,397.000 0.0027.129300Local0.894254
30.337354 0.00 197.92Base

176.99
0.00
0.00 471,791.44

527,581.02

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

4,321.000 0.0028.195001Local0.902568
31.238644 0.00 0.00Base

0.00
0.00
0.00 121,830.60

134,982.18
554567909 Total

325.04 0.000.00 988,266.0636,173.000 Local

0.00 362.01 0.00 1,099,966.93Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF555820901 KOENIG + BAUER AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,174.000 0.0049.250000Local0.902568
54.566525 0.00 0.00Base

0.00
0.00
0.00 57,819.50

64,061.10

ASSET TRANSFER AT MARKET NON CASH EUR/DEF556352904 MAN SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,820.000 0.0093.250000Local0.902568
103.316316 0.00 0.00Base

0.00
0.00
0.00 262,965.00

291,352.01

ASSET TRANSFER AT MARKET NON CASH EUR/DEF557606902 CENTROTEC SUSTAINABLE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

777.000 0.0014.060000Local0.902568
15.577774 0.00 0.00Base

0.00
0.00
0.00 10,924.62

12,103.93

ASSET TRANSFER AT MARKET NON CASH EUR/DEF558816906 BIJOU BRIGITTE MODI ACCESS 08 Aug 2016COMMON STOCK 08 Aug 2016

353.000 0.0056.660000Local0.902568
62.776431 0.00 0.00Base

0.00
0.00
0.00 20,000.98

22,160.08

ASSET TRANSFER AT MARKET NON CASH EUR/DEF562366906 AMADEUS FIRE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

426.000 0.0066.600000Local0.902568
73.789460 0.00 0.00Base

0.00
0.00
0.00 28,371.60

31,434.31

ASSET TRANSFER AT MARKET NON CASH EUR/DEF563396902 NEMETSCHEK SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,352.000 0.0055.860000Local0.902568
61.890074 0.00 0.00Base

0.00
0.00
0.00 75,522.72

83,675.38

ASSET TRANSFER AT MARKET NON CASH EUR/DEF563692904 THYSSENKRUPP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

29,432.000 0.0020.690000Local0.902568
22.923481 0.00 0.00Base

0.00
0.00
0.00 608,948.08

674,683.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEF565348901 ADVA OPTICAL NETWORKING SE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,477.000 0.007.878999Local0.902568
8.729534 0.00 0.00Base

0.00
0.00
0.00 27,395.28

30,352.59

ASSET TRANSFER AT MARKET NON CASH EUR/DEF570994905 GFT TECHNOLOGIES SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,288.000 0.0020.325000Local0.902568
22.519076 0.00 0.00Base

0.00
0.00
0.00 26,178.60

29,004.57
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF572027902 MLP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,776.000 0.003.550000Local0.902568
3.933222 0.00 0.00Base

0.00
0.00
0.00 16,954.80

18,785.07

ASSET TRANSFER AT MARKET NON CASH EUR/DEF572797900 SIEMENS AG REG 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

61,206.000 0.00102.550000Local0.902568
113.620248 0.00 0.00Base

0.00
0.00
0.00 6,276,675.30

6,954,240.90

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF573282902 QIAGEN N.V. 28 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

11,191.000 0.0020.982600Local0.902242
23.256067 0.00 97.60Base

88.06
0.00
0.00 234,728.22

260,161.04

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

17,691.000 0.0024.305000Local0.902568
26.928719 0.00 0.00Base

0.00
0.00
0.00 429,979.76

476,395.97
573282902 Total

88.06 0.000.00 664,707.9828,882.000 Local

0.00 97.60 0.00 736,557.01Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573467909 DRILLISCH AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,875.000 0.0036.385001Local0.902568
40.312753 0.00 0.00Base

0.00
0.00
0.00 140,991.88

156,211.92

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573563905 TAG IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

10,730.000 0.0012.935000Local0.902568
14.331330 0.00 0.00Base

0.00
0.00
0.00 138,792.55

153,775.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573564903 HAMBORNER REIT AG 08 Aug 2016REIT 08 Aug 2016

5,583.000 0.0010.500000Local0.902568
11.633473 0.00 0.00Base

0.00
0.00
0.00 58,621.50

64,949.68

ASSET TRANSFER AT MARKET NON CASH EUR/DEF574038907 STO SE + CO. KGAA PREF SHRS 08 Aug 2016PREFERENCE 08 Aug 2016

209.000 0.00110.950000Local0.902568
122.927034 0.00 0.00Base

0.00
0.00
0.00 23,188.55

25,691.75
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF574080909 CEWE STIFTUNG + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

435.000 0.0071.300000Local0.902568
78.996828 0.00 0.00Base

0.00
0.00
0.00 31,015.50

34,363.62

ASSET TRANSFER AT MARKET NON CASH EUR/DEF574081907 LINDE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

14,860.000 0.00133.350000Local0.902568
147.745101 0.00 0.00Base

0.00
0.00
0.00 1,981,581.00

2,195,492.20

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575035902 DEUTSCHE BANK AG REGISTERED 08 Aug 2016COMMON STOCK 08 Aug 2016

110,353.000 0.0011.800000Local0.902568
13.073807 0.00 0.00Base

0.00
0.00
0.00 1,302,165.40

1,442,733.84

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575339908 DMG MORI AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,379.000 0.0042.505001Local0.902568
47.093406 0.00 0.00Base

0.00
0.00
0.00 143,624.40

159,128.62

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575602909 BAYERISCHE MOTOREN WERKE AG 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

26,491.000 0.0077.920000Local0.902568
86.331445 0.00 0.00Base

0.00
0.00
0.00 2,064,178.72

2,287,006.32

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575603907 BAYERISCHE MOTOREN WERKE PRF 08 Aug 2016PREFERENCE 08 Aug 2016

4,361.000 0.0066.250000Local0.902568
73.401672 0.00 0.00Base

0.00
0.00
0.00 288,916.25

320,104.69

ASSET TRANSFER AT MARKET NON CASH EUR/DEF576947907 TAKKT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,897.000 0.0021.150000Local0.902568
23.433138 0.00 0.00Base

0.00
0.00
0.00 61,271.55

67,885.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF577091903 WUESTENROT + WUERTTEMBERG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,881.000 0.0017.820000Local0.902568
19.743663 0.00 0.00Base

0.00
0.00
0.00 33,519.42

37,137.83

ASSET TRANSFER AT MARKET NON CASH EUR/DEF577262900 CANCOM SE 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 1434



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,474.000 0.0045.440000Local0.902568
50.345237 0.00 0.00Base

0.00
0.00
0.00 66,978.56

74,208.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEF577325905 LEONI AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,890.000 0.0033.120000Local0.902568
36.695298 0.00 0.00Base

0.00
0.00
0.00 95,716.80

106,049.41

ASSET TRANSFER AT MARKET NON CASH EUR/DEF578446908 SUEDZUCKER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,153.000 0.0023.545000Local0.902568
26.086677 0.00 0.00Base

0.00
0.00
0.00 144,872.39

160,511.33

ASSET TRANSFER AT MARKET NON CASH EUR/DEF578518904 SURTECO SE 08 Aug 2016COMMON STOCK 08 Aug 2016

646.000 0.0021.790000Local0.902568
24.142229 0.00 0.00Base

0.00
0.00
0.00 14,076.34

15,595.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEF581191905 EVOTEC AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,127.000 0.004.218999Local0.902568
4.674439 0.00 0.00Base

0.00
0.00
0.00 38,506.81

42,663.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEF583805908 BAYWA BAYERISCHE WARENVERMIT 08 Aug 2016COMMON STOCK 08 Aug 2016

1,107.000 0.0029.300000Local0.902568
32.462927 0.00 0.00Base

0.00
0.00
0.00 32,435.10

35,936.46

ASSET TRANSFER AT MARKET NON CASH EUR/DEF584235907 DEUTSCHE TELEKOM AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

257,998.000 0.0015.515000Local0.902568
17.189841 0.00 0.00Base

0.00
0.00
0.00 4,002,838.97

4,434,944.48

ASSET TRANSFER AT MARKET NON CASH EUR/DEF584332902 SARTORIUS AG VORZUG 08 Aug 2016PREFERENCE 08 Aug 2016

3,110.000 0.0070.240000Local0.902568
77.822392 0.00 0.00Base

0.00
0.00
0.00 218,446.40

242,027.64

ASSET TRANSFER AT MARKET NON CASH EUR/DEF588185900 CTS EVENTIM AG + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

4,218.000 0.0031.470000Local0.902568
34.867179 0.00 0.00Base

0.00
0.00
0.00 132,740.46

147,069.76
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF588950907 INFINEON TECHNOLOGIES AG 08 Aug 2016COMMON STOCK 08 Aug 2016

90,488.000 0.0014.495000Local0.902568
16.059732 0.00 0.00Base

0.00
0.00
0.00 1,311,623.56

1,453,213.01

ASSET TRANSFER AT MARKET NON CASH EUR/DEF589510908 VILLEROY + BOCH AG PREF 08 Aug 2016PREFERENCE 08 Aug 2016

1,043.000 0.0013.510000Local0.902568
14.968399 0.00 0.00Base

0.00
0.00
0.00 14,090.93

15,612.04

ASSET TRANSFER AT MARKET NON CASH EUR/DEF591060900 RATIONAL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

295.000 0.00436.000000Local0.902568
483.066102 0.00 0.00Base

0.00
0.00
0.00 128,620.00

142,504.50

ASSET TRANSFER AT MARKET NON CASH EUR/DEF592296909 CARL ZEISS MEDITEC AG   BR 08 Aug 2016COMMON STOCK 08 Aug 2016

2,877.000 0.0033.630000Local0.902568
37.260351 0.00 0.00Base

0.00
0.00
0.00 96,753.51

107,198.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF593240906 BECHTLE AG 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

3,651.000 0.00100.932900Local0.902242
111.868989 0.00 153.16Base

138.19
0.00
0.00 368,367.83

408,280.52

JP MORGAN SECURITIES PLC EUR/DEF29 Jul 2016 0.0402 Aug 2016

2,862.000 0.00103.207700Local0.894254
115.412064 0.00 123.87Base

110.77
0.00
0.00 295,269.67

330,185.46

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF01 Aug 2016 0.0403 Aug 2016

80.000 0.00104.504700Local0.895135
116.747418 0.00 3.51Base

3.14
0.00
0.00 8,357.24

9,336.29

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

1,280.000 0.00102.450000Local0.902568
113.509453 0.00 0.00Base

0.00
0.00
0.00 131,136.00

145,292.10
593240906 Total

252.10 0.000.00 803,130.747,873.000 Local

0.00 280.54 0.00 893,094.37Base
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF597526904 COMDIRECT BANK AG 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

2,368.000 0.009.200000Local0.902568
10.193138 0.00 0.00Base

0.00
0.00
0.00 21,785.60

24,137.35

ASSET TRANSFER AT MARKET NON CASH EUR/DEF598220903 DIALOG SEMICONDUCTOR PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

6,846.000 0.0029.595000Local0.902568
32.789774 0.00 0.00Base

0.00
0.00
0.00 202,607.37

224,478.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEF702196908 DEUTSCHE BOERSE AG 08 Aug 2016COMMON STOCK

15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 1,144,252.20

1,267,773.95

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 CANCEL

-15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 -1,144,252.20

-1,267,773.95

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 1,144,252.20

1,267,773.95
702196908 Total

0.00 0.000.00 1,144,252.2015,442.000 Local

0.00 0.00 0.00 1,267,773.95Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF705822906 OHB SE 08 Aug 2016COMMON STOCK 08 Aug 2016

435.000 0.0018.600000Local0.902568
20.607862 0.00 0.00Base

0.00
0.00
0.00 8,091.00

8,964.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEF710009903 ADLER REAL ESTATE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,871.000 0.0013.565002Local0.902568
15.029342 0.00 0.00Base

0.00
0.00
0.00 25,380.12

28,119.90

ASSET TRANSFER AT MARKET NON CASH EUR/DEF710106907 PORSCHE AUTOMOBIL HLDG PRF 08 Aug 2016PREFERENCE 08 Aug 2016

12,251.000 0.0046.335000Local0.902568
51.336852 0.00 0.00Base

0.00
0.00
0.00 567,650.09

628,927.78
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF710755901 FRAPORT AG FRANKFURT AIRPORT 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

5,149.000 0.0048.522600Local0.902242
53.780028 0.00 103.84Base

93.69
0.00
0.00 249,749.18

276,809.53

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

3,326.000 0.0048.150000Local0.902568
53.347781 0.00 0.00Base

0.00
0.00
0.00 160,146.90

177,434.72
710755901 Total

93.69 0.000.00 409,896.088,475.000 Local

0.00 103.84 0.00 454,244.25Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF738006907 AAREAL BANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,245.000 0.0028.415000Local0.902568
31.482392 0.00 0.00Base

0.00
0.00
0.00 149,036.68

165,125.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF750892903 WIRECARD AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

13,617.000 0.0042.404800Local0.902242
46.999364 0.00 239.99Base

216.53
0.00
0.00 577,209.63

639,750.34

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

10,234.000 0.0039.570000Local0.902568
43.841572 0.00 0.00Base

0.00
0.00
0.00 404,959.38

448,674.65
750892903 Total

216.53 0.000.00 982,169.0123,851.000 Local

0.00 239.99 0.00 1,088,424.99Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0054Q2 BASF SE 08 Aug 2016COMMON STOCK 08 Aug 2016

73,485.000 0.0069.590000Local0.902568
77.102224 0.00 0.00Base

0.00
0.00
0.00 5,113,821.15

5,665,856.92

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI00RQT4 K S AG REG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,649.000 0.0019.267100Local0.902242
21.354692 0.00 21.21Base

19.14
0.00
0.00 51,019.41

56,547.37
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

15,313.000 0.0019.020000Local0.902568
21.073204 0.00 0.00Base

0.00
0.00
0.00 291,253.26

322,693.98
ACI00RQT4 Total

19.14 0.000.00 342,272.6717,962.000 Local

0.00 21.21 0.00 379,241.35Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0232I5 HUGO BOSS AG   ORD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,352.000 0.0056.140000Local0.902568
62.200299 0.00 0.00Base

0.00
0.00
0.00 300,461.28

332,896.00

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0559Y5 EVONIK INDUSTRIES AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,801.000 0.0027.792800Local0.902242
30.804152 0.00 78.56Base

70.88
0.00
0.00 188,947.95

209,420.48

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

11,185.000 0.0029.010000Local0.902568
32.141623 0.00 0.00Base

0.00
0.00
0.00 324,476.85

359,504.05
ACI0559Y5 Total

70.88 0.000.00 513,424.8017,986.000 Local

0.00 78.56 0.00 568,924.53Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI05RX61 COMMERZBANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

85,168.000 0.005.393999Local0.902568
5.976280 0.00 0.00Base

0.00
0.00
0.00 459,396.19

508,987.90

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI068BL3 DEUTSCHE BETEILIGUNGS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

885.000 0.0028.640000Local0.902568
31.731684 0.00 0.00Base

0.00
0.00
0.00 25,346.40

28,082.54

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI06PYK2 WCM BETEILIGUNGS + GRUND AG 08 Aug 2016COMMON STOCK 08 Aug 2016

8,359.000 0.003.098999Local0.902568
3.433535 0.00 0.00Base

0.00
0.00
0.00 25,904.54

28,700.93
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ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0DPF58 GRENKE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

774.000 0.00173.900000Local0.902568
192.672468 0.00 0.00Base

0.00
0.00
0.00 134,598.60

149,128.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0GDQY7 STRATEC BIOMEDICAL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

389.000 0.0052.440000Local0.902568
58.100874 0.00 0.00Base

0.00
0.00
0.00 20,399.16

22,601.24

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0HBCQ2 SCHAEFFLER AG 08 Aug 2016PREFERENCE 08 Aug 2016

13,282.000 0.0012.765000Local0.902568
14.142978 0.00 0.00Base

0.00
0.00
0.00 169,544.73

187,847.04

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0J8HQ2 EDAG ENGINEERING GROUP AG 08 Aug 2016COMMON STOCK CHF.04 08 Aug 2016

807.000 0.0015.300000Local0.902568
16.951636 0.00 0.00Base

0.00
0.00
0.00 12,347.10

13,679.97

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB012VF907 WINCOR NIXDORF AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,620.000 0.0055.880000Local0.902568
61.912233 0.00 0.00Base

0.00
0.00
0.00 146,405.60

162,210.05

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB03K78908 RIB SOFTWARE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,833.000 0.0010.025001Local0.902568
11.107196 0.00 0.00Base

0.00
0.00
0.00 28,400.83

31,466.69

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB04ZLY901 VTG AG 08 Aug 2016COMMON STOCK 08 Aug 2016

830.000 0.0025.050000Local0.902568
27.754145 0.00 0.00Base

0.00
0.00
0.00 20,791.50

23,035.94

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB05GS5908 BET AT HOME.COM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

167.000 0.0061.400000Local0.902568
68.028144 0.00 0.00Base

0.00
0.00
0.00 10,253.80

11,360.70

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB05M8B904 LANXESS AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

6,566.000 0.0042.190800Local0.902242 103.88 0.00 276,920.91
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46.762177 0.00 115.14Base 0.00 306,925.31

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

7,323.000 0.0043.455000Local0.902568
48.145957 0.00 0.00Base

0.00
0.00
0.00 318,220.97

352,572.85
B05M8B904 Total

103.88 0.000.00 595,141.8813,889.000 Local

0.00 115.14 0.00 659,498.16Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB06CF7906 NORDEX SE 08 Aug 2016COMMON STOCK 08 Aug 2016

5,701.000 0.0024.355000Local0.902568
26.984116 0.00 0.00Base

0.00
0.00
0.00 138,847.86

153,836.45

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB09DHL908 MTU AERO ENGINES AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,543.000 0.0089.900000Local0.902568
99.604684 0.00 0.00Base

0.00
0.00
0.00 408,415.70

452,504.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB0YZ0Z908 DEUTSCHE WOHNEN AG BR 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,768.000 0.0032.794800Local0.902242
36.348119 0.00 51.36Base

46.34
0.00
0.00 123,524.47

136,908.36

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

26,996.000 0.0034.050000Local0.902568
37.725689 0.00 0.00Base

0.00
0.00
0.00 919,213.80

1,018,442.71
B0YZ0Z908 Total

46.34 0.000.00 1,042,738.2730,764.000 Local

0.00 51.36 0.00 1,155,351.07Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB11Y3K905 PATRIZIA IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,395.000 0.0023.685001Local0.902568
26.241790 0.00 0.00Base

0.00
0.00
0.00 80,410.58

89,090.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB11Y56904 WACKER CHEMIE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,363.000 0.0081.210000Local0.902568 0.00 0.00 110,689.23
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89.976603 0.00 0.00Base 0.00 122,638.11

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB170DQ909 KLOECKNER + CO SE 08 Aug 2016COMMON STOCK 08 Aug 2016

6,709.000 0.0012.270000Local0.902568
13.594543 0.00 0.00Base

0.00
0.00
0.00 82,319.43

91,205.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB17M2N900 BAUER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

803.000 0.0012.370000Local0.902568
13.705342 0.00 0.00Base

0.00
0.00
0.00 9,933.11

11,005.39

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB17NLM909 AURELIUS EQUITY OPPORTUNITIE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,070.000 0.0053.240000Local0.902568
58.987246 0.00 0.00Base

0.00
0.00
0.00 110,206.80

122,103.60

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB17R24901 WACKER NEUSON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,262.000 0.0013.615000Local0.902568
15.084735 0.00 0.00Base

0.00
0.00
0.00 30,797.13

34,121.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1BK20909 RTL GROUP 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

5,682.000 0.0076.308300Local0.902242
84.576311 0.00 180.21Base

162.59
0.00
0.00 433,421.17

480,382.39

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

3,095.000 0.0077.010000Local0.902568
85.323212 0.00 0.00Base

0.00
0.00
0.00 238,345.95

264,075.34
B1BK20909 Total

162.59 0.000.00 671,767.128,777.000 Local

0.00 180.21 0.00 744,457.73Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1DXPB900 MANZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

380.000 0.0030.250000Local0.902568
33.515474 0.00 0.00Base

0.00
0.00
0.00 11,495.00

12,735.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1FQQK902 VERBIO VEREINIGTE BIOENERGI 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,784.000 0.005.194002Local0.902568
5.754691 0.00 0.00Base

0.00
0.00
0.00 9,266.10

10,266.37

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1G3JK900 DELTICOM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

484.000 0.0015.210000Local0.902568
16.851922 0.00 0.00Base

0.00
0.00
0.00 7,361.64

8,156.33

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1JB4K905 SYMRISE AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

6,962.000 0.0063.209400Local0.902242
70.058144 0.00 182.90Base

165.02
0.00
0.00 439,898.82

487,561.90

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

9,866.000 0.0063.830000Local0.902568
70.720433 0.00 0.00Base

0.00
0.00
0.00 629,746.78

697,727.79
B1JB4K905 Total

165.02 0.000.00 1,069,645.6016,828.000 Local

0.00 182.90 0.00 1,185,289.69Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1JTY9908 XING AG 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

229.000 0.00177.800000Local0.902568
196.993450 0.00 0.00Base

0.00
0.00
0.00 40,716.20

45,111.50

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1SK0S902 FREENET AG 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

31,428.000 0.0025.029900Local0.902242
27.741892 0.00 326.95Base

294.99
0.00
0.00 786,344.71

871,545.23

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

11,168.000 0.0024.905000Local0.902568
27.593489 0.00 0.00Base

0.00
0.00
0.00 278,139.04

308,164.08
B1SK0S902 Total

294.99 0.000.00 1,064,483.7542,596.000 Local

0.00 326.95 0.00 1,179,709.31Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1VP94901 ALSTRIA OFFICE REIT AG 08 Aug 2016REIT 08 Aug 2016
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9,963.000 0.0012.495000Local0.902568
13.843833 0.00 0.00Base

0.00
0.00
0.00 124,487.69

137,926.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB1Y47Y901 GERRESHEIMER AG 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

11,743.000 0.0076.546500Local0.902242
84.840320 0.00 373.60Base

337.08
0.00
0.00 898,548.47

995,906.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

2,731.000 0.0076.000000Local0.902568
84.204182 0.00 0.00Base

0.00
0.00
0.00 207,556.00

229,961.62
B1Y47Y901 Total

337.08 0.000.00 1,106,104.4714,474.000 Local

0.00 373.60 0.00 1,225,867.90Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB2352K905 SAF HOLLAND SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

3,687.000 0.0010.750000Local0.902568
11.910461 0.00 0.00Base

0.00
0.00
0.00 39,635.25

43,913.87

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB28SK0904 HAMBURGER HAFEN UND LOGISTIK 08 Aug 2016COMMON STOCK 08 Aug 2016

1,987.000 0.0014.890000Local0.902568
16.497373 0.00 0.00Base

0.00
0.00
0.00 29,586.43

32,780.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB28XLF909 HYPOPORT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

250.000 0.0090.460000Local0.902568
100.225120 0.00 0.00Base

0.00
0.00
0.00 22,615.00

25,056.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB2R9XL905 ZOOPLUS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

507.000 0.00128.950000Local0.902568
142.870118 0.00 0.00Base

0.00
0.00
0.00 65,377.65

72,435.15

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB3B20H900 SMA SOLAR TECHNOLOGY AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,095.000 0.0040.835004Local0.902568
45.243132 0.00 0.00Base

0.00
0.00
0.00 44,714.33

49,541.23
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ASSET TRANSFER AT MARKET NON CASH EUR/DEFB3S3S5906 STROEER SE + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,430.000 0.0041.290000Local0.902568
45.747247 0.00 0.00Base

0.00
0.00
0.00 100,334.70

111,165.81

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB4RLNR902 NORMA GROUP SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,835.000 0.0048.740000Local0.902568
54.001471 0.00 0.00Base

0.00
0.00
0.00 138,177.90

153,094.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB4YVF5909 BRENNTAG AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

4,582.000 0.0045.601900Local0.902242
50.542870 0.00 86.85Base

78.36
0.00
0.00 208,869.55

231,500.58

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

12,361.000 0.0044.695000Local0.902568
49.519814 0.00 0.00Base

0.00
0.00
0.00 552,474.90

612,114.43
B4YVF5909 Total

78.36 0.000.00 761,344.4516,943.000 Local

0.00 86.85 0.00 843,615.01Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB51PVR909 GESCO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

264.000 0.0070.700000Local0.902568
78.332046 0.00 0.00Base

0.00
0.00
0.00 18,664.80

20,679.66

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB7VG6L903 TELEFONICA DEUTSCHLAND HOLDI 28 Jul 2016COMMON STOCK 01 Aug 2016

92,863.000 0.003.663500Local0.902242
4.060441 0.00 141.40Base

127.58
0.00
0.00 340,076.02

376,923.29

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

59,497.000 0.003.655999Local0.902568
4.050663 0.00 0.00Base

0.00
0.00
0.00 217,521.03

241,002.37
B7VG6L903 Total

127.58 0.000.00 557,597.05152,360.000 Local

0.00 141.40 0.00 617,925.66Base
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ASSET TRANSFER AT MARKET NON CASH EUR/DEFB8K9X7900 GRAND CITY PROPERTIES 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

10,055.000 0.0019.910000Local0.902568
22.059280 0.00 0.00Base

0.00
0.00
0.00 200,195.05

221,806.06

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFB92393907 OSRAM LICHT AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

44.000 0.0047.120000Local0.902242
52.225456 0.00 0.86Base

0.78
0.00
0.00 2,072.50

2,297.06

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

7,120.000 0.0045.575000Local0.902568
50.494810 0.00 0.00Base

0.00
0.00
0.00 324,494.00

359,523.05
B92393907 Total

0.78 0.000.00 326,566.507,164.000 Local

0.00 0.86 0.00 361,820.11Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB9G6L8900 LEG IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,418.000 0.0090.300000Local0.902568
100.047863 0.00 0.00Base

0.00
0.00
0.00 489,245.40

542,059.32

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBB22L9907 KION GROUP AG 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

8,554.000 0.0049.221600Local0.902242
54.554765 0.00 175.00Base

157.89
0.00
0.00 420,883.68

466,486.46

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

5,676.000 0.0048.550000Local0.902568
53.790960 0.00 0.00Base

0.00
0.00
0.00 275,569.80

305,317.49
BB22L9907 Total

157.89 0.000.00 696,453.4814,230.000 Local

0.00 175.00 0.00 771,803.95Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBBJPFY900 VONOVIA SE 08 Aug 2016COMMON STOCK 08 Aug 2016

37,284.000 0.0035.455000Local0.902568
39.282359 0.00 0.00Base

0.00
0.00
0.00 1,321,904.22

1,464,603.46
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CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBCZM1B902 PROSIEBENSAT.1 MEDIA SE 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

4,370.000 0.0040.775400Local0.902242
45.193418 0.00 74.06Base

66.82
0.00
0.00 178,121.68

197,421.18

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

17,505.000 0.0039.705000Local0.902568
43.991145 0.00 0.00Base

0.00
0.00
0.00 695,036.03

770,065.00
BCZM1B902 Total

66.82 0.000.00 873,157.7121,875.000 Local

0.00 74.06 0.00 967,486.18Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBD1NML900 DIC ASSET AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,657.000 0.008.700000Local0.902568
9.639163 0.00 0.00Base

0.00
0.00
0.00 31,815.90

35,250.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBHD66J908 ZEAL NETWORK SE 08 Aug 2016COMMON STOCK 08 Aug 2016

570.000 0.0034.300000Local0.902568
38.002684 0.00 0.00Base

0.00
0.00
0.00 19,551.00

21,661.53

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBMHTHK908 SLM SOLUTIONS GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,016.000 0.0025.105000Local0.902568
27.815079 0.00 0.00Base

0.00
0.00
0.00 25,506.68

28,260.12

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBNB4VH908 BRAAS MONIER BUILDING GROUP 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

1,911.000 0.0021.700000Local0.902568
24.042512 0.00 0.00Base

0.00
0.00
0.00 41,468.70

45,945.24

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFBQV0SV900 ZALANDO SE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

3,963.000 0.0033.543700Local0.902242
37.178163 0.00 55.25Base

49.85
0.00
0.00 132,883.83

147,281.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

6,918.000 0.0033.225000Local0.902568
36.811631 0.00 0.00Base

0.00
0.00
0.00 229,850.55

254,662.86
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BQV0SV900 Total

49.85 0.000.00 362,734.3810,881.000 Local

0.00 55.25 0.00 401,944.66Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBR2Z8G908 TLG IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,977.000 0.0020.195000Local0.902568
22.375045 0.00 0.00Base

0.00
0.00
0.00 120,705.52

133,735.65

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBV0L29904 FERRATUM OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

709.000 0.0020.250000Local0.902568
22.435980 0.00 0.00Base

0.00
0.00
0.00 14,357.25

15,907.11

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBX3JSJ902 SIXT LEASING SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,004.000 0.0019.250000Local0.902568
21.328038 0.00 0.00Base

0.00
0.00
0.00 19,327.00

21,413.35

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYM691907 DEUTSCHE PFANDBRIEFBANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,630.000 0.008.517000Local0.902568
9.436408 0.00 0.00Base

0.00
0.00
0.00 82,018.71

90,872.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYNXBZ909 ADO PROPERTIES SA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,189.000 0.0037.330000Local0.902568
41.359762 0.00 0.00Base

0.00
0.00
0.00 81,715.37

90,536.52

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYTBWY901 COVESTRO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,671.000 0.0043.000000Local0.902568
47.641839 0.00 0.00Base

0.00
0.00
0.00 243,853.00

270,176.87

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYY597903 SILTRONIC AG 08 Aug 2016COMMON STOCK 08 Aug 2016

975.000 0.0015.800000Local0.902568
17.505610 0.00 0.00Base

0.00
0.00
0.00 15,405.00

17,067.97
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103,671,328.360.006,055.590.002,602,667.000 Local
GERMANY Total

114,896,977.400.006,722.120.00Base

GREECE

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2505160903 HELLENIC TELECOMMUN ORGANIZA 28 Jul 2016 0.01COMMON STOCK EUR2.83 01 Aug 2016

9,201.000 0.008.719100Local0.902242
9.663815 0.00 62.24Base

56.16
28.89
26.07 80,142.21

88,825.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2710725904 OPAP SA 28 Jul 2016 0.01COMMON STOCK EUR.3 01 Aug 2016

15,904.000 0.007.183400Local0.902242
7.961722 0.00 88.63Base

79.97
41.15
37.13 114,127.69

126,493.44

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2724353909 JUMBO SA 28 Jul 2016 0.01COMMON STOCK EUR.88 01 Aug 2016

4,364.000 0.0010.909900Local0.902242
12.091989 0.00 36.94Base

33.33
17.15
15.47 47,562.00

52,715.35

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2ACI00ERH8 FF GROUP 28 Jul 2016 0.02COMMON STOCK EUR.3 01 Aug 2016

2,229.000 0.0021.272800Local0.902242
23.577710 0.00 36.79Base

33.19
17.08
15.41 47,368.47

52,500.85

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2ACI0J6L40 PIRAEUS BANK S.A 28 Jul 2016COMMON STOCK EUR.3 01 Aug 2016

462,489.000 0.000.139300Local0.902242
0.154393 0.00 49.99Base

45.10
23.21
20.94 64,358.68

71,331.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2ACI0J7VZ8 NATIONAL BANK OF GREECE 28 Jul 2016COMMON STOCK EUR.3 01 Aug 2016

360,634.000 0.000.182500Local0.902242
0.202274 0.00 51.06Base

46.07
23.71
21.39 65,748.25

72,872.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2ACI0J8B70 EUROBANK ERGASIAS SA 28 Jul 2016COMMON STOCK EUR.3 01 Aug 2016

127,848.000 0.000.505200Local0.902242
0.559938 0.00 50.11Base

45.21
23.26
20.99 64,522.61

71,513.64

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2B01NXT909 TITAN CEMENT CO. S.A. 28 Jul 2016 0.02COMMON STOCK EUR4. 01 Aug 2016
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1,815.000 0.0020.233000Local0.902242
22.425247 0.00 28.50Base

25.71
13.22
11.93 36,685.26

40,660.11

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2BZ1MXR908 ALPHA BANK AE 28 Jul 2016COMMON STOCK EUR.3 01 Aug 2016

95,699.000 0.001.669300Local0.902242
1.850169 0.00 123.95Base

111.83
57.55
51.92 159,586.59

176,877.81

680,101.76221.25476.570.001,080,183.000 Local
GREECE Total

753,790.86245.22528.210.00Base

IRELAND

ASSET TRANSFER AT MARKET NON CASH EUR/GBB307073908 BANK OF IRELAND 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

2,200,920.000 0.000.183000Local0.902568
0.202755 0.00 0.00Base

0.00
0.00
0.00 402,768.36

446,247.11

ASSET TRANSFER AT MARKET NON CASH EUR/GBB405862004 GLANBIA PLC 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

16,811.000 0.0017.255000Local0.902568
19.117673 0.00 0.00Base

0.00
0.00
0.00 290,073.81

321,387.21

ASSET TRANSFER AT MARKET NON CASH EUR/GBB418224002 CRH PLC 08 Aug 2016COMMON STOCK EUR.32 08 Aug 2016

65,856.000 0.0027.020000Local0.902568
29.936803 0.00 0.00Base

0.00
0.00
0.00 1,779,429.12

1,971,518.07

ASSET TRANSFER AT MARKET NON CASH EUR/GBB433023900 FBD HOLDINGS PLC 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

2,013.000 0.006.050000Local0.902568
6.703095 0.00 0.00Base

0.00
0.00
0.00 12,178.65

13,493.33

ASSET TRANSFER AT MARKET NON CASH EUR/GBB449123900 KINGSPAN GROUP PLC 08 Aug 2016COMMON STOCK EUR.13 08 Aug 2016

13,169.000 0.0020.860000Local0.902568
23.111832 0.00 0.00Base

0.00
0.00
0.00 274,705.34

304,359.72

ASSET TRANSFER AT MARKET NON CASH EUR/GBB451957906 KERRY GROUP PLC A 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

12,664.000 0.0077.000000Local0.902568
85.312131 0.00 0.00Base

0.00
0.00
0.00 975,128.00

1,080,392.83
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ASSET TRANSFER AT MARKET NON CASH EUR/GBBB011Y0909 C+C GROUP PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

29,153.000 0.003.780000Local0.902568
4.188050 0.00 0.00Base

0.00
0.00
0.00 110,198.34

122,094.22

CITIGROUP GLOBAL MARKETS LIMITED EUR/GBBB1RR82907 SMURFIT KAPPA GROUP PLC 28 Jul 2016 0.01COMMON STOCK EUR.001 01 Aug 2016

12,970.000 0.0021.370000Local0.902242
23.685441 0.00 115.20Base

103.94
1.39
1.25 277,063.71

307,083.59

ASSET TRANSFER AT MARKET NON CASH EUR/GBB08 Aug 2016 08 Aug 2016

20,526.000 0.0020.505000Local0.902568
22.718510 0.00 0.00Base

0.00
0.00
0.00 420,885.63

466,320.13
B1RR82907 Total

103.94 1.250.00 697,949.3433,496.000 Local

0.00 115.20 1.39 773,403.72Base

ASSET TRANSFER AT MARKET NON CASH EUR/GBBB1YC2Y908 ORIGIN ENTERPRISES PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

11,459.000 0.005.072000Local0.902568
5.619522 0.00 0.00Base

0.00
0.00
0.00 58,120.05

64,394.10

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBBR67J905 GREEN REIT PLC 08 Aug 2016REIT EUR.1 08 Aug 2016

58,291.000 0.001.487000Local0.902568
1.647521 0.00 0.00Base

0.00
0.00
0.00 86,678.72

96,035.67

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBGHQ19909 HIBERNIA REIT PLC 08 Aug 2016REIT EUR.1 08 Aug 2016

60,586.000 0.001.390000Local0.902568
1.540050 0.00 0.00Base

0.00
0.00
0.00 84,214.54

93,305.48

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBJ34P5909 IRISH RESIDENTIAL PROPERTIES 08 Aug 2016REIT EUR.1 08 Aug 2016

30,675.000 0.001.140000Local0.902568
1.263063 0.00 0.00Base

0.00
0.00
0.00 34,969.50

38,744.45

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBLP585906 IRISH CONTINENTAL GROUP PLC 08 Aug 2016UNIT EUR.065 08 Aug 2016

14,313.000 0.004.440000Local0.902568
4.919297 0.00 0.00Base

0.00
0.00
0.00 63,549.72

70,409.90
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ASSET TRANSFER AT MARKET NON CASH EUR/GBBBWB8X5903 PERMANENT TSB GROUP HOLDINGS 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

10,997.000 0.002.150000Local0.902568
2.382092 0.00 0.00Base

0.00
0.00
0.00 23,643.55

26,195.87

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBWT6H8900 PADDY POWER BETFAIR PLC 08 Aug 2016COMMON STOCK EUR.09 08 Aug 2016

6,362.000 0.00107.750000Local0.902568
119.381586 0.00 0.00Base

0.00
0.00
0.00 685,505.50

759,505.65

5,579,112.541.25103.940.002,566,765.000 Local
IRELAND Total

6,181,487.331.39115.200.00Base

ITALY

ASSET TRANSFER AT MARKET NON CASH EUR/IT4405671009 ASSICURAZIONI GENERALI 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

93,422.000 0.0011.720000Local0.902568
12.985171 0.00 0.00Base

0.00
0.00
0.00 1,094,905.84

1,213,100.66

ASSET TRANSFER AT MARKET NON CASH EUR/IT4406398008 ASTM SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,938.000 0.0010.100000Local0.902568
11.190293 0.00 0.00Base

0.00
0.00
0.00 29,673.80

32,877.08

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4407216001 BANCA POPOLARE DI MILANO 28 Jul 2016COMMON STOCK 01 Aug 2016

1,531,640.000 0.000.429200Local0.902242
0.475704 0.00 273.23Base

246.52
0.00
0.00 657,133.37

728,333.83

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

385,888.000 0.000.389799Local0.902568
0.431878 0.00 0.00Base

0.00
0.00
0.00 150,419.14

166,656.85
407216001 Total

246.52 0.000.00 807,552.511,917,528.000 Local

0.00 273.23 0.00 894,990.68Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407236009 CREDITO VALTELLINESE SCARL 08 Aug 2016COMMON STOCK 08 Aug 2016

91,255.000 0.000.357499Local0.902568 0.00 0.00 32,623.66
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0.396091 0.00 0.00Base 0.00 36,145.38

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407683002 INTESA SANPAOLO 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

1,015,113.000 0.001.900000Local0.902568
2.105105 0.00 0.00Base

0.00
0.00
0.00 1,928,714.70

2,136,918.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4407684000 INTESA SANPAOLO RSP 28 Jul 2016PREFERRED STOCK 01 Aug 2016

24,329.000 0.001.806200Local0.902242
2.001902 0.00 18.27Base

16.48
0.00
0.00 43,926.56

48,686.01

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

74,606.000 0.001.811999Local0.902568
2.007604 0.00 0.00Base

0.00
0.00
0.00 135,186.07

149,779.37
407684000 Total

16.48 0.000.00 179,112.6398,935.000 Local

0.00 18.27 0.00 198,465.38Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4410351902 CAIRO COMMUNICATIONS SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,065.000 0.004.034000Local0.902568
4.469467 0.00 0.00Base

0.00
0.00
0.00 8,330.21

9,229.45

ASSET TRANSFER AT MARKET NON CASH EUR/IT4411522907 BANCA POPOLARE DI SONDRIO 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

41,420.000 0.002.298000Local0.902568
2.546069 0.00 0.00Base

0.00
0.00
0.00 95,183.16

105,458.16

ASSET TRANSFER AT MARKET NON CASH EUR/IT4411609902 BANCA POPOL EMILIA ROMAGNA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

42,420.000 0.003.586000Local0.902568
3.973108 0.00 0.00Base

0.00
0.00
0.00 152,118.12

168,539.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4416237006 CIR SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

29,308.000 0.000.960000Local0.902568
1.063632 0.00 0.00Base

0.00
0.00
0.00 28,135.68

31,172.92

ASSET TRANSFER AT MARKET NON CASH EUR/IT4425335007 DANIELI + CO 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016
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1,002.000 0.0017.580000Local0.902568
19.477754 0.00 0.00Base

0.00
0.00
0.00 17,615.16

19,516.71

ASSET TRANSFER AT MARKET NON CASH EUR/IT4425337003 DANIELI + CO RSP 08 Aug 2016PREFERRED STOCK 08 Aug 2016

3,140.000 0.0013.180000Local0.902568
14.602777 0.00 0.00Base

0.00
0.00
0.00 41,385.20

45,852.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4441901907 BREMBO SPA 28 Jul 2016 0.02COMMON STOCK NPV 01 Aug 2016

11,982.000 0.0051.255000Local0.902242
56.808484 0.00 255.25Base

230.30
0.00
0.00 613,907.11

680,424.00

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

2,624.000 0.0052.250000Local0.902568
57.890373 0.00 0.00Base

0.00
0.00
0.00 137,104.00

151,904.34
441901907 Total

230.30 0.000.00 751,011.1114,606.000 Local

0.00 255.25 0.00 832,328.34Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4449221001 ITALMOBILIARE SPA 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

560.000 0.0038.970000Local0.902568
43.176804 0.00 0.00Base

0.00
0.00
0.00 21,823.20

24,179.01

ASSET TRANSFER AT MARKET NON CASH EUR/IT4449222009 ITALMOBILIARE SPA RSP 08 Aug 2016PREFERRED STOCK 08 Aug 2016

1,361.000 0.0031.450000Local0.902568
34.845018 0.00 0.00Base

0.00
0.00
0.00 42,803.45

47,424.07

ASSET TRANSFER AT MARKET NON CASH EUR/IT4455799908 INDUSTRIA MACCHINE AUTOMATIC 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

1,351.000 0.0051.600000Local0.902568
57.170207 0.00 0.00Base

0.00
0.00
0.00 69,711.60

77,236.95

ASSET TRANSFER AT MARKET NON CASH EUR/IT4457481000 MEDIOBANCA SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

45,298.000 0.006.155000Local0.902568
6.819431 0.00 0.00Base

0.00
0.00
0.00 278,809.19

308,906.58

Books Closed Prepared by State StreetPage 1454



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/IT4464373901 TOD S SPA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

1,192.000 0.0052.700000Local0.902568
58.388951 0.00 0.00Base

0.00
0.00
0.00 62,818.40

69,599.63

ASSET TRANSFER AT MARKET NON CASH EUR/IT4472699909 LA DORIA SPA 08 Aug 2016COMMON STOCK EUR1.22 08 Aug 2016

880.000 0.0011.750000Local0.902568
13.018409 0.00 0.00Base

0.00
0.00
0.00 10,340.00

11,456.20

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4473102903 CATTOLICA ASSICURAZIONI SCRL 28 Jul 2016COMMON STOCK EUR3.0 01 Aug 2016

39,168.000 0.006.295500Local0.902242
6.977618 0.00 102.49Base

92.47
0.00
0.00 246,489.67

273,196.85

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

18,907.000 0.006.368700Local0.894254
7.121802 0.00 50.49Base

45.15
0.00
0.00 120,367.86

134,601.42

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

12,717.000 0.005.590000Local0.902568
6.193439 0.00 0.00Base

0.00
0.00
0.00 71,088.03

78,761.97
473102903 Total

137.62 0.000.00 437,945.5670,792.000 Local

0.00 152.98 0.00 486,560.24Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4476876008 SAIPEM SPA 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

487,245.000 0.000.382899Local0.902568
0.424233 0.00 0.00Base

0.00
0.00
0.00 186,566.11

206,705.88

ASSET TRANSFER AT MARKET NON CASH EUR/IT4478321904 IREN SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

47,672.000 0.001.476999Local0.902568
1.636441 0.00 0.00Base

0.00
0.00
0.00 70,411.54

78,012.45

ASSET TRANSFER AT MARKET NON CASH EUR/IT4478431901 REPLY SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

381.000 0.00124.300000Local0.902568
137.718163 0.00 0.00Base

0.00
0.00
0.00 47,358.30

52,470.62
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4480065903 LUXOTTICA GROUP SPA 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

13,543.000 0.0044.080000Local0.902568
48.838426 0.00 0.00Base

0.00
0.00
0.00 596,975.44

661,418.80

ASSET TRANSFER AT MARKET NON CASH EUR/IT4493005003 VITTORIA ASSICURAZIONI SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,952.000 0.009.230000Local0.902568
10.226378 0.00 0.00Base

0.00
0.00
0.00 18,016.96

19,961.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4507794907 MEDIASET SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

67,785.000 0.002.750000Local0.902568
3.046862 0.00 0.00Base

0.00
0.00
0.00 186,408.75

206,531.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4516140902 INTERPUMP GROUP SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

6,396.000 0.0014.660000Local0.902568
16.242544 0.00 0.00Base

0.00
0.00
0.00 93,765.36

103,887.31

ASSET TRANSFER AT MARKET NON CASH EUR/IT4525620902 AUTOGRILL SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

11,327.000 0.007.780000Local0.902568
8.619849 0.00 0.00Base

0.00
0.00
0.00 88,124.06

97,637.03

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4533709903 ERG SPA 28 Jul 2016COMMON STOCK EUR.1 01 Aug 2016

14,838.000 0.0010.230500Local0.902242
11.338976 0.00 63.10Base

56.93
0.00
0.00 151,743.23

168,184.62

GOLDMAN SACHS INTERNATIONAL EUR/IT428 Jul 2016 01 Aug 2016

6,986.000 0.0010.256700Local0.902242
11.368014 0.00 29.78Base

26.87
0.00
0.00 71,626.44

79,387.17

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

413.000 0.0010.250000Local0.894254
11.462068 0.00 1.78Base

1.59
0.00
0.00 4,231.66

4,732.06

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT429 Jul 2016 02 Aug 2016

1,486.000 0.0010.187100Local0.894254
11.391730 0.00 6.35Base

5.68
0.00
0.00 15,132.35

16,921.76
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

11,482.000 0.0010.181100Local0.895135
11.373815 0.00 48.98Base

43.84
0.00
0.00 116,855.55

130,545.17

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

9,888.000 0.009.996200Local0.890948
11.219734 0.00 41.61Base

37.07
0.00
0.00 98,805.36

110,899.13

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

5,046.000 0.0010.260000Local0.902568
11.367564 0.00 0.00Base

0.00
0.00
0.00 51,771.96

57,360.73
533709903 Total

171.98 0.000.00 510,166.5550,139.000 Local

0.00 191.60 0.00 568,030.64Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4549913903 A2A SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

136,418.000 0.001.260000Local0.902568
1.396017 0.00 0.00Base

0.00
0.00
0.00 171,886.68

190,441.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4572812907 ACEA SPA 28 Jul 2016COMMON STOCK EUR5.16 01 Aug 2016

27,577.000 0.0011.716200Local0.902242
12.985651 0.00 134.29Base

121.16
0.00
0.00 322,976.49

357,971.02

GOLDMAN SACHS INTERNATIONAL EUR/IT428 Jul 2016 01 Aug 2016

11,645.000 0.0011.745700Local0.902242
13.018348 0.00 56.85Base

51.29
0.00
0.00 136,727.39

151,541.81

MORGAN STANLEY AND CO. INTERNATIONA EUR/IT429 Jul 2016 0.0102 Aug 2016

1,110.000 0.0012.425000Local0.894254
13.894263 0.00 5.78Base

5.17
0.00
0.00 13,786.58

15,416.85

GOLDMAN SACHS INTERNATIONAL EUR/IT429 Jul 2016 0.0102 Aug 2016

2,047.000 0.0012.418900Local0.894254
13.887441 0.00 10.66Base

9.53
0.00
0.00 25,411.96

28,416.94
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UBS LIMITED EUR/IT429 Jul 2016 0.0102 Aug 2016

2,047.000 0.0012.275000Local0.894254
13.726525 0.00 10.53Base

9.42
0.00
0.00 25,117.51

28,087.67

SOCIETE GENERALE LONDON BRANCH EUR/IT429 Jul 2016 0.0102 Aug 2016

12,280.000 0.0012.425000Local0.894254
13.894263 0.00 85.31Base

76.29
0.00
0.00 152,502.71

170,536.23

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 0.0102 Aug 2016

937.000 0.0012.459700Local0.894254
13.933066 0.00 4.90Base

4.38
0.00
0.00 11,670.36

13,050.39

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT429 Jul 2016 0.0102 Aug 2016

2,047.000 0.0012.386200Local0.894254
13.850875 0.00 10.63Base

9.51
0.00
0.00 25,345.04

28,342.10

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

4,705.000 0.0012.600000Local0.902568
13.960168 0.00 0.00Base

0.00
0.00
0.00 59,283.00

65,682.59
572812907 Total

286.75 0.000.00 772,821.0464,395.000 Local

0.00 318.95 0.00 859,045.60Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4573144904 TREVI FINANZIARIA INDUSTRIAL 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

7,107.000 0.001.158000Local0.902568
1.283006 0.00 0.00Base

0.00
0.00
0.00 8,229.91

9,118.33

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4578220907 BUZZI UNICEM SPA 28 Jul 2016 0.01COMMON STOCK EUR.6 01 Aug 2016

21,532.000 0.0017.719200Local0.902242
19.639077 0.00 158.57Base

143.07
0.00
0.00 381,386.74

422,710.03

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

5,820.000 0.0018.190000Local0.902568
20.153607 0.00 0.00Base

0.00
0.00
0.00 105,865.80

117,293.99
578220907 Total
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143.07 0.000.00 487,252.5427,352.000 Local

0.00 158.57 0.00 540,004.02Base

GOLDMAN SACHS INTERNATIONAL EUR/IT4578228900 BUZZI UNICEM SPA RSP 28 Jul 2016PREFERRED STOCK 01 Aug 2016

8,085.000 0.009.551200Local0.902242
10.586073 0.00 32.10Base

28.96
0.00
0.00 77,192.49

85,556.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT428 Jul 2016 01 Aug 2016

4,896.000 0.009.589200Local0.902242
10.628191 0.00 19.52Base

17.61
0.00
0.00 46,931.11

52,016.10

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

354.000 0.009.745000Local0.894254
10.897351 0.00 1.44Base

1.29
0.00
0.00 3,448.44

3,856.22

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT429 Jul 2016 02 Aug 2016

552.000 0.009.755000Local0.894254
10.908534 0.00 2.26Base

2.02
0.00
0.00 5,382.74

6,019.25

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

802.000 0.009.726700Local0.895135
10.866182 0.00 3.27Base

2.93
0.00
0.00 7,797.88

8,711.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT402 Aug 2016 04 Aug 2016

8,953.000 0.009.562600Local0.890948
10.733062 0.00 36.04Base

32.11
0.00
0.00 85,581.85

96,057.07

MORGAN STANLEY AND CO. INTERNATIONA EUR/IT402 Aug 2016 04 Aug 2016

1,046.000 0.009.870000Local0.890948
11.078088 0.00 4.34Base

3.87
0.00
0.00 10,320.15

11,583.34

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT403 Aug 2016 05 Aug 2016

8,592.000 0.009.579700Local0.895015
10.703396 0.00 34.49Base

30.87
0.00
0.00 82,277.91

91,929.08

UBS LIMITED EUR/IT403 Aug 2016 0.0105 Aug 2016

51,890.000 0.009.600000Local0.895015 373.61 0.00 497,770.39
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10.726077 0.00 417.43Base 0.00 556,158.71

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

3,373.000 0.009.850000Local0.902568
10.913306 0.00 0.00Base

0.00
0.00
0.00 33,224.05

36,810.58
578228900 Total

493.27 0.000.00 849,927.0188,543.000 Local

0.00 550.89 0.00 948,698.05Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4580813905 BENI STABILI SPA 08 Aug 2016REIT EUR.1 08 Aug 2016

92,719.000 0.000.577499Local0.902568
0.639840 0.00 0.00Base

0.00
0.00
0.00 53,545.22

59,325.41

ASSET TRANSFER AT MARKET NON CASH EUR/IT4583620901 GRUPPO EDITORIALE L ESPRESSO 08 Aug 2016COMMON STOCK EUR.15 08 Aug 2016

10,473.000 0.000.754500Local0.902568
0.835948 0.00 0.00Base

0.00
0.00
0.00 7,901.88

8,754.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4593201908 DEA CAPITAL SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

7,984.000 0.001.010000Local0.902568
1.119029 0.00 0.00Base

0.00
0.00
0.00 8,063.84

8,934.33

ASSET TRANSFER AT MARKET NON CASH EUR/IT4597593904 ITALCEMENTI SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

16,393.000 0.0010.590000Local0.902568
11.733188 0.00 0.00Base

0.00
0.00
0.00 173,601.87

192,342.15

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4713525905 CREDITO EMILIANO SPA 28 Jul 2016COMMON STOCK EUR1.0 01 Aug 2016

30,521.000 0.005.547200Local0.902242
6.148240 0.00 70.37Base

63.49
0.00
0.00 169,242.60

187,580.05

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

33,851.000 0.005.641400Local0.894254
6.308498 0.00 80.08Base

71.61
0.00
0.00 190,895.42

213,468.90

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

3,097.000 0.005.672000Local0.895135 6.59 0.00 17,559.59
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6.336474 0.00 7.36Base 0.00 19,616.69

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

6,884.000 0.005.470000Local0.902568
6.060485 0.00 0.00Base

0.00
0.00
0.00 37,655.48

41,720.38
713525905 Total

141.69 0.000.00 415,353.0974,353.000 Local

0.00 157.81 0.00 462,386.02Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714409901 BIESSE SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,104.000 0.0012.350000Local0.902568
13.683179 0.00 0.00Base

0.00
0.00
0.00 13,634.40

15,106.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714456902 ENEL SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

610,061.000 0.004.093999Local0.902568
4.535945 0.00 0.00Base

0.00
0.00
0.00 2,497,589.73

2,767,203.94

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714505906 ENI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

203,534.000 0.0013.410000Local0.902568
14.857606 0.00 0.00Base

0.00
0.00
0.00 2,729,390.94

3,024,028.04

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4714862901 CEMENTIR HOLDING SPA 28 Jul 2016COMMON STOCK EUR1. 01 Aug 2016

5,724.000 0.003.863200Local0.902242
4.281778 0.00 9.19Base

8.29
0.00
0.00 22,104.67

24,499.71

GOLDMAN SACHS INTERNATIONAL EUR/IT428 Jul 2016 01 Aug 2016

6,065.000 0.003.877600Local0.902242
4.297738 0.00 9.78Base

8.82
0.00
0.00 23,508.82

26,056.00

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT429 Jul 2016 02 Aug 2016

4,693.000 0.003.902300Local0.894254
4.363749 0.00 7.68Base

6.87
0.00
0.00 18,306.62

20,471.39

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

1,352.000 0.003.911700Local0.894254 1.98 0.00 5,286.64
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4.374261 0.00 2.21Base 0.00 5,911.79

MORGAN STANLEY AND CO. INTERNATIONA EUR/IT401 Aug 2016 03 Aug 2016

30,102.000 0.003.992900Local0.895135
4.460668 0.00 50.35Base

45.07
0.00
0.00 120,149.21

134,224.68

REDBURN PARTNERS LLP EUR/IT401 Aug 2016 03 Aug 2016

30,934.000 0.004.002900Local0.895135
4.471839 0.00 20.75Base

18.57
0.00
0.00 123,807.14

138,311.14

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

3,892.000 0.003.811998Local0.902568
4.223504 0.00 0.00Base

0.00
0.00
0.00 14,836.30

16,437.88
714862901 Total

89.60 0.000.00 327,999.4082,762.000 Local

0.00 99.96 0.00 365,912.59Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4716951900 DE LONGHI SPA 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

5,286.000 0.0023.170000Local0.902568
25.671196 0.00 0.00Base

0.00
0.00
0.00 122,476.62

135,697.94

GOLDMAN SACHS INTERNATIONAL EUR/IT4724208905 BANCA IFIS SPA 28 Jul 2016 0.01COMMON STOCK EUR1. 01 Aug 2016

2,204.000 0.0019.433300Local0.902242
21.538900 0.00 17.80Base

16.06
0.00
0.00 42,814.93

47,453.93

INVESTMENT TECHNOLOGY GROUP LTD EUR/IT428 Jul 2016 0.0101 Aug 2016

22,200.000 0.0019.610000Local0.902242
21.734745 0.00 180.94Base

163.25
0.00
0.00 435,178.75

482,330.41

MORGAN STANLEY AND CO. INTERNATIONA EUR/IT428 Jul 2016 0.0101 Aug 2016

3,825.000 0.0019.565000Local0.902242
21.684869 0.00 31.10Base

28.06
0.00
0.00 74,808.07

82,913.53

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT428 Jul 2016 0.0101 Aug 2016

34,204.000 0.0019.499000Local0.902242
21.611718 0.00 277.20Base

250.10
0.00
0.00 666,693.70

738,930.02
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ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

1,753.000 0.0020.200000Local0.902568
22.380588 0.00 0.00Base

0.00
0.00
0.00 35,410.60

39,233.17
724208905 Total

457.47 0.000.00 1,254,906.0564,186.000 Local

0.00 507.04 0.00 1,390,861.06Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4725147904 SNAM SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

196,055.000 0.005.110000Local0.902568
5.661623 0.00 0.00Base

0.00
0.00
0.00 1,001,841.05

1,109,989.55

ASSET TRANSFER AT MARKET NON CASH EUR/IT4726480908 JUVENTUS FOOTBALL CLUB SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

36,663.000 0.000.286899Local0.902568
0.317870 0.00 0.00Base

0.00
0.00
0.00 10,518.61

11,654.09

ASSET TRANSFER AT MARKET NON CASH EUR/IT4730742905 SIAS SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

5,607.000 0.008.440000Local0.902568
9.351097 0.00 0.00Base

0.00
0.00
0.00 47,323.08

52,431.60

ASSET TRANSFER AT MARKET NON CASH EUR/IT4731544904 ACTELIOS SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

9,280.000 0.000.748500Local0.902568
0.829301 0.00 0.00Base

0.00
0.00
0.00 6,946.08

7,695.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4737654905 ASTALDI SPA 28 Jul 2016COMMON STOCK EUR2. 01 Aug 2016

29,411.000 0.004.147700Local0.902242
4.597104 0.00 50.71Base

45.75
0.00
0.00 121,942.25

135,154.70

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

24,801.000 0.004.020800Local0.894254
4.496262 0.00 41.81Base

37.39
0.00
0.00 99,682.47

111,469.97

CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT401 Aug 2016 03 Aug 2016

6,388.000 0.003.901299Local0.895135
4.358336 0.00 10.45Base

9.35
0.00
0.00 24,912.15

27,830.61

Books Closed Prepared by State StreetPage 1463



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

3,709.000 0.003.700000Local0.902568
4.099415 0.00 0.00Base

0.00
0.00
0.00 13,723.30

15,204.73
737654905 Total

92.49 0.000.00 260,260.1764,309.000 Local

0.00 102.97 0.00 289,660.01Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4753851906 TENARIS SA 08 Aug 2016COMMON STOCK USD1. 08 Aug 2016

37,781.000 0.0012.290000Local0.902568
13.616703 0.00 0.00Base

0.00
0.00
0.00 464,328.49

514,452.64

ASSET TRANSFER AT MARKET NON CASH EUR/IT4759800907 HERA SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

58,251.000 0.002.576000Local0.902568
2.854079 0.00 0.00Base

0.00
0.00
0.00 150,054.58

166,252.94

ASSET TRANSFER AT MARKET NON CASH EUR/IT4762222909 UBI BANCA SPA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

72,146.000 0.002.378000Local0.902568
2.634705 0.00 0.00Base

0.00
0.00
0.00 171,563.19

190,083.40

ASSET TRANSFER AT MARKET NON CASH EUR/IT4763439908 TELECOM ITALIA SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

810,074.000 0.000.766499Local0.902568
0.849242 0.00 0.00Base

0.00
0.00
0.00 620,921.72

687,950.07

ASSET TRANSFER AT MARKET NON CASH EUR/IT4763440906 TELECOM ITALIA RSP 08 Aug 2016COMMON STOCK 08 Aug 2016

482,270.000 0.000.624500Local0.902568
0.691915 0.00 0.00Base

0.00
0.00
0.00 301,177.62

333,689.67

ASSET TRANSFER AT MARKET NON CASH EUR/IT4766716906 ATLANTIA SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

33,034.000 0.0022.450000Local0.902568
24.873472 0.00 0.00Base

0.00
0.00
0.00 741,613.30

821,670.28

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI01A0K7 UNICREDIT SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

405,807.000 0.001.957000Local0.902568 0.00 0.00 794,164.30
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2.168258 0.00 0.00Base 0.00 879,894.15

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI01TKW8 UNIPOL GRUPPO FINANZIARIO SP 08 Aug 2016COMMON STOCK 08 Aug 2016

38,478.000 0.002.432000Local0.902568
2.694534 0.00 0.00Base

0.00
0.00
0.00 93,578.50

103,680.28

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI01VLQ5 BRUNELLO CUCINELLI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,257.000 0.0016.620000Local0.902568
18.414125 0.00 0.00Base

0.00
0.00
0.00 37,511.34

41,560.68

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI06WQZ3 CNH INDUSTRIAL NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

81,329.000 0.006.380000Local0.902568
7.068720 0.00 0.00Base

0.00
0.00
0.00 518,879.02

574,891.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI07BQ96 MONCLER SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.0015.510000Local0.902568
17.184301 0.00 0.00Base

0.00
0.00
0.00 186,120.00

206,211.61

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI07ZDB2 BANCO POPOLARE SC 08 Aug 2016COMMON STOCK 08 Aug 2016

72,642.000 0.002.215999Local0.902568
2.455216 0.00 0.00Base

0.00
0.00
0.00 160,974.67

178,351.85

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0854F8 ANIMA HOLDING SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

20,085.000 0.004.426000Local0.902568
4.903785 0.00 0.00Base

0.00
0.00
0.00 88,896.21

98,492.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI08ND93 CERVED INFORMATION SOLUTIONS 08 Aug 2016COMMON STOCK 08 Aug 2016

17,219.000 0.007.670000Local0.902568
8.497975 0.00 0.00Base

0.00
0.00
0.00 132,069.73

146,326.63

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI08NDN2 FINCANTIERI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

41,583.000 0.000.378599Local0.902568
0.419469 0.00 0.00Base

0.00
0.00
0.00 15,743.32

17,442.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI09N1H7 FIAT CHRYSLER AUTOMOBILES NV 28 Jul 2016COMMON STOCK EUR.01 01 Aug 2016
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110,155.000 0.006.052400Local0.902242
6.708178 0.00 277.10Base

250.01
0.00
0.00 666,452.11

738,662.25

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

71,962.000 0.006.085000Local0.902568
6.741874 0.00 0.00Base

0.00
0.00
0.00 437,888.77

485,158.76
ACI09N1H7 Total

250.01 0.000.00 1,104,340.88182,117.000 Local

0.00 277.10 0.00 1,223,821.01Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI09Y274 RAI WAY SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

7,855.000 0.004.100000Local0.902568
4.542595 0.00 0.00Base

0.00
0.00
0.00 32,205.50

35,682.08

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0CV4K5 INFRASTRUTTURE WIRELESS ITAL 08 Aug 2016COMMON STOCK 08 Aug 2016

20,681.000 0.004.440000Local0.902568
4.919297 0.00 0.00Base

0.00
0.00
0.00 91,823.64

101,735.98

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0HG9S1 POSTE ITALIANE SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

41,800.000 0.006.450000Local0.902568
7.146276 0.00 0.00Base

0.00
0.00
0.00 269,610.00

298,714.34

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4ACI0JKHV4 FERRARI NV 28 Jul 2016 0.02COMMON STOCK EUR.01 01 Aug 2016

5,259.000 0.0040.560200Local0.902242
44.954901 0.00 88.66Base

79.99
0.00
0.00 213,226.10

236,329.17

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

9,826.000 0.0042.450000Local0.902568
47.032467 0.00 0.00Base

0.00
0.00
0.00 417,113.70

462,141.02
ACI0JKHV4 Total

79.99 0.000.00 630,339.8015,085.000 Local

0.00 88.66 0.00 698,470.19Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0JRQR8 BANCA MEDIOLANUM SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016
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22,679.000 0.006.390000Local0.902568
7.079799 0.00 0.00Base

0.00
0.00
0.00 144,918.81

160,562.76

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0149Z904 EI TOWERS SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

1,540.000 0.0047.460000Local0.902568
52.583299 0.00 0.00Base

0.00
0.00
0.00 73,088.40

80,978.28

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B019M6902 AZIMUT HOLDING SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,131.000 0.0013.940000Local0.902568
15.444820 0.00 0.00Base

0.00
0.00
0.00 141,226.14

156,471.47

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B01BN5908 TERNA SPA 08 Aug 2016COMMON STOCK EUR.22 08 Aug 2016

120,611.000 0.004.830000Local0.902568
5.351397 0.00 0.00Base

0.00
0.00
0.00 582,551.13

645,437.39

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B044JP902 GEOX SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

6,497.000 0.002.430000Local0.902568
2.692318 0.00 0.00Base

0.00
0.00
0.00 15,787.71

17,491.99

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B04F67901 SARAS SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

27,486.000 0.001.293999Local0.902568
1.433686 0.00 0.00Base

0.00
0.00
0.00 35,566.88

39,406.32

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B05QNL906 IMMOBILIARE GRANDE DISTRIBUZ 08 Aug 2016REIT 08 Aug 2016

32,843.000 0.000.776000Local0.902568
0.859769 0.00 0.00Base

0.00
0.00
0.00 25,486.17

28,237.40

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B06HZC902 EXOR SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,864.000 0.0035.320000Local0.902568
39.132785 0.00 0.00Base

0.00
0.00
0.00 313,076.48

346,873.01

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B07DRZ908 RECORDATI SPA 28 Jul 2016 0.01COMMON STOCK EUR.125 01 Aug 2016

16,048.000 0.0029.060000Local0.902242
32.208654 0.00 193.83Base

174.88
0.00
0.00 466,180.00

516,690.64
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ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

9,077.000 0.0028.240000Local0.902568
31.288502 0.00 0.00Base

0.00
0.00
0.00 256,334.48

284,005.73
B07DRZ908 Total

174.88 0.000.00 722,514.4825,125.000 Local

0.00 193.83 0.00 800,696.37Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B08BR2904 DAVIDE CAMPARI MILANO SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

25,242.000 0.009.640000Local0.902568
10.680636 0.00 0.00Base

0.00
0.00
0.00 243,332.88

269,600.61

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B08QZ4908 ESPRINET SPA 08 Aug 2016COMMON STOCK EUR.15 08 Aug 2016

2,374.000 0.005.435000Local0.902568
6.021706 0.00 0.00Base

0.00
0.00
0.00 12,902.69

14,295.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B09MRX901 SALINI IMPREGILO SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

16,284.000 0.002.505999Local0.902568
2.776521 0.00 0.00Base

0.00
0.00
0.00 40,807.70

45,212.88

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0B87F900 MARR SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

3,034.000 0.0017.780000Local0.902568
19.699347 0.00 0.00Base

0.00
0.00
0.00 53,944.52

59,767.82

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B0DJNG904 LEONARDO FINMECCANICA SPA 28 Jul 2016COMMON STOCK EUR4.4 01 Aug 2016

69,485.000 0.009.535600Local0.902242
10.568783 0.00 275.39Base

248.47
0.00
0.00 662,332.70

734,096.51

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

32,104.000 0.009.670000Local0.902568
10.713874 0.00 0.00Base

0.00
0.00
0.00 310,445.68

343,958.22
B0DJNG904 Total

248.47 0.000.00 972,778.38101,589.000 Local

0.00 275.39 0.00 1,078,054.73Base
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0N64J906 SAFILO GROUP SPA 08 Aug 2016COMMON STOCK EUR5. 08 Aug 2016

2,576.000 0.008.180000Local0.902568
9.063028 0.00 0.00Base

0.00
0.00
0.00 21,071.68

23,346.36

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0NN17908 TAMBURI INVESTMENT PARTNERS 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

6,160.000 0.003.612000Local0.902568
4.001914 0.00 0.00Base

0.00
0.00
0.00 22,249.92

24,651.79

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B118XB909 ANSALDO STS SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

9,569.000 0.0010.490000Local0.902568
11.622393 0.00 0.00Base

0.00
0.00
0.00 100,378.81

111,214.68

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4B14NJ7908 AMPLIFON SPA 28 Jul 2016COMMON STOCK EUR.02 01 Aug 2016

40,857.000 0.008.790500Local0.902242
9.742951 0.00 149.27Base

134.68
0.00
0.00 359,018.78

397,918.50

JP MORGAN SECURITIES PLC EUR/IT429 Jul 2016 02 Aug 2016

10,124.000 0.008.860000Local0.894254
9.907700 0.00 37.62Base

33.64
0.00
0.00 89,665.00

100,267.93

ASSET TRANSFER AT MARKET NON CASH EUR/IT408 Aug 2016 08 Aug 2016

8,023.000 0.008.940000Local0.902568
9.905070 0.00 0.00Base

0.00
0.00
0.00 71,725.62

79,468.38
B14NJ7908 Total

168.32 0.000.00 520,409.4059,004.000 Local

0.00 186.89 0.00 577,654.81Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B14P8W900 DATALOGIC SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

1,656.000 0.0017.710000Local0.902568
19.621787 0.00 0.00Base

0.00
0.00
0.00 29,327.76

32,493.68

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B15CPD901 PIAGGIO + C. S.P.A. 08 Aug 2016COMMON STOCK 08 Aug 2016

13,820.000 0.001.681000Local0.902568
1.862464 0.00 0.00Base

0.00
0.00
0.00 23,231.42

25,739.25
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1HKSV907 BANCA GENERALI SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

5,162.000 0.0018.210000Local0.902568
20.175765 0.00 0.00Base

0.00
0.00
0.00 94,000.02

104,147.30

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1JMNT901 ASCOPIAVE SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

5,935.000 0.002.788000Local0.902568
3.088964 0.00 0.00Base

0.00
0.00
0.00 16,546.78

18,333.00

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1W4V6907 PRYSMIAN SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

15,606.000 0.0021.310000Local0.902568
23.610409 0.00 0.00Base

0.00
0.00
0.00 332,563.86

368,464.05

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1Y0SZ903 ZIGNAGO VETRO SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

2,734.000 0.005.395000Local0.902568
5.977388 0.00 0.00Base

0.00
0.00
0.00 14,749.93

16,342.18

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B234WN909 DIASORIN SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

1,960.000 0.0060.000000Local0.902568
66.476985 0.00 0.00Base

0.00
0.00
0.00 117,600.00

130,294.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B4YC9W909 YOOX NET A PORTER GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,894.000 0.0027.400000Local0.902568
30.357824 0.00 0.00Base

0.00
0.00
0.00 134,095.60

148,571.19

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B5VZ05906 SALVATORE FERRAGAMO SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

4,427.000 0.0020.670000Local0.902568
22.901321 0.00 0.00Base

0.00
0.00
0.00 91,506.09

101,384.15

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B89YH9902 UNIPOLSAI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

90,559.000 0.001.460000Local0.902568
1.617607 0.00 0.00Base

0.00
0.00
0.00 132,216.14

146,488.84

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B93ZNM907 MOLESKINE SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,189.000 0.002.157999Local0.902568 0.00 0.00 17,671.86
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2.390954 0.00 0.00Base 0.00 19,579.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BBGTNT907 MAIRE TECNIMONT SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

9,009.000 0.002.152000Local0.902568
2.384308 0.00 0.00Base

0.00
0.00
0.00 19,387.37

21,480.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BNGN9Z906 FINECOBANK SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

18,889.000 0.005.295000Local0.902568
5.866594 0.00 0.00Base

0.00
0.00
0.00 100,017.26

110,814.10

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BW0D7R905 OVS SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,281.000 0.005.220000Local0.902568
5.783498 0.00 0.00Base

0.00
0.00
0.00 53,666.82

59,460.14

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BWX4DD903 BANCA MONTE DEI PASCHI SIENA 08 Aug 2016COMMON STOCK 08 Aug 2016

234,784.000 0.000.254899Local0.902568
0.282415 0.00 0.00Base

0.00
0.00
0.00 59,846.44

66,306.85

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BXRTMD903 BANCA CARIGE SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

54,528.000 0.000.309600Local0.902568
0.343021 0.00 0.00Base

0.00
0.00
0.00 16,881.87

18,704.26

31,011,192.670.003,428.910.009,382,145.000 Local
ITALY Total

34,381,838.970.003,809.390.00Base

NETHERLANDS (THE)

ASSET TRANSFER AT MARKET NON CASH EUR/NL5403145907 AMSTERDAM COMMODITIES NV 08 Aug 2016COMMON STOCK EUR.45 08 Aug 2016

1,481.000 0.0023.100000Local0.902568
25.593639 0.00 0.00Base

0.00
0.00
0.00 34,211.10

37,904.18

ASSET TRANSFER AT MARKET NON CASH EUR/NL5414881904 RELX NV 08 Aug 2016COMMON STOCK EUR.07 08 Aug 2016

79,595.000 0.0015.930000Local0.902568
17.649640 0.00 0.00Base

0.00
0.00
0.00 1,267,948.35

1,404,823.07
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ASSET TRANSFER AT MARKET NON CASH EUR/NL5423358902 BE SEMICONDUCTOR INDUSTRIES 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

3,030.000 0.0026.825000Local0.902568
29.720753 0.00 0.00Base

0.00
0.00
0.00 81,279.75

90,053.88

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5479827909 EUROCOMMERCIAL PROPERTIE CV 28 Jul 2016 0.02DUTCH CERT EUR5.0 01 Aug 2016

9,473.000 0.0039.377100Local0.902242
43.643612 0.00 155.04Base

139.88
0.00
0.00 372,879.39

413,280.90

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0202 Aug 2016

1,621.000 0.0039.506300Local0.894254
44.177940 0.00 26.85Base

24.01
0.00
0.00 64,015.70

71,585.59

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

4,155.000 0.0039.810000Local0.902568
44.107480 0.00 0.00Base

0.00
0.00
0.00 165,410.55

183,266.58
479827909 Total

163.89 0.000.00 602,305.6415,249.000 Local

0.00 181.89 0.00 668,133.07Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5492719901 VASTNED RETAIL NV 08 Aug 2016REIT EUR5.0 08 Aug 2016

1,734.000 0.0036.450000Local0.902568
40.384769 0.00 0.00Base

0.00
0.00
0.00 63,204.30

70,027.19

ASSET TRANSFER AT MARKET NON CASH EUR/NL5494862006 WERELDHAVE NV 08 Aug 2016REIT EUR1.0 08 Aug 2016

3,498.000 0.0042.920000Local0.902568
47.553205 0.00 0.00Base

0.00
0.00
0.00 150,134.16

166,341.11

ASSET TRANSFER AT MARKET NON CASH EUR/NL5516529906 ASM INTERNATIONAL NV 08 Aug 2016COMMON STOCK EUR.04 08 Aug 2016

4,192.000 0.0034.020000Local0.902568
37.692450 0.00 0.00Base

0.00
0.00
0.00 142,611.84

158,006.75

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5522865906 RANDSTAD HOLDING NV 28 Jul 2016 0.02COMMON STOCK EUR.1 01 Aug 2016

257.000 0.0038.140400Local0.902242
42.272916 0.00 4.08Base

3.68
0.00
0.00 9,798.40

10,860.06
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ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

9,518.000 0.0039.570000Local0.902568
43.841572 0.00 0.00Base

0.00
0.00
0.00 376,627.26

417,284.08
522865906 Total

3.68 0.000.00 386,425.669,775.000 Local

0.00 4.08 0.00 428,144.14Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5543606909 NSI NV 08 Aug 2016REIT EUR.46 08 Aug 2016

13,248.000 0.003.765000Local0.902568
4.171431 0.00 0.00Base

0.00
0.00
0.00 49,878.72

55,263.12

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5545831901 AKZO NOBEL 28 Jul 2016 0.02COMMON STOCK EUR2. 01 Aug 2016

4,441.000 0.0058.459000Local0.902242
64.793038 0.00 107.91Base

97.36
0.00
0.00 259,519.06

287,637.97

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

19,811.000 0.0058.090000Local0.902568
64.360802 0.00 0.00Base

0.00
0.00
0.00 1,150,820.99

1,275,051.84
545831901 Total

97.36 0.000.00 1,410,340.0524,252.000 Local

0.00 107.91 0.00 1,562,689.81Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5548155902 POSTNL NV 08 Aug 2016COMMON STOCK EUR.08 08 Aug 2016

37,429.000 0.003.448999Local0.902568
3.821318 0.00 0.00Base

0.00
0.00
0.00 129,092.62

143,028.14

ASSET TRANSFER AT MARKET NON CASH EUR/NL5553121906 BINCKBANK NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

5,175.000 0.004.971000Local0.902568
5.507618 0.00 0.00Base

0.00
0.00
0.00 25,724.93

28,501.93

ASSET TRANSFER AT MARKET NON CASH EUR/NL5567151907 WOLTERS KLUWER 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

24,155.000 0.0037.800000Local0.902568
41.880501 0.00 0.00Base

0.00
0.00
0.00 913,059.00

1,011,623.50
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ASSET TRANSFER AT MARKET NON CASH EUR/NL5576920904 ARCADIS NV 08 Aug 2016COMMON STOCK EUR.02 08 Aug 2016

5,989.000 0.0011.860000Local0.902568
13.140284 0.00 0.00Base

0.00
0.00
0.00 71,029.54

78,697.16

ASSET TRANSFER AT MARKET NON CASH EUR/NL5580942902 VOPAK 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

5,626.000 0.0046.485000Local0.902568
51.503045 0.00 0.00Base

0.00
0.00
0.00 261,524.61

289,756.13

ASSET TRANSFER AT MARKET NON CASH EUR/NL5592737902 AEGON NV 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

146,013.000 0.003.646000Local0.902568
4.039585 0.00 0.00Base

0.00
0.00
0.00 532,363.40

589,831.90

ASSET TRANSFER AT MARKET NON CASH EUR/NL5595607904 KONINKLIJKE KPN NV 08 Aug 2016COMMON STOCK EUR.04 08 Aug 2016

273,324.000 0.002.970999Local0.902568
3.291718 0.00 0.00Base

0.00
0.00
0.00 812,045.60

899,705.73

ASSET TRANSFER AT MARKET NON CASH EUR/NL5598662906 KONINKLIJKE PHILIPS NV 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

74,497.000 0.0023.985000Local0.902568
26.574175 0.00 0.00Base

0.00
0.00
0.00 1,786,810.55

1,979,696.32

CONVERSION NON CASH EUR/NL5715418901 ING GROEP NV CVA 22 Jul 2016DUTCH CERT EUR.24

237,930.000 0.0010.104573Local0.803457
12.576370 0.00 0.00Base

0.00
0.00
0.00 2,404,181.12

2,992,295.72

CONVERSION NON CASH EUR/NL522 Jul 2016 CANCEL

-237,930.000 0.0010.104573Local0.803457
12.576370 0.00 0.00Base

0.00
0.00
0.00 -2,404,181.12

-2,992,295.72

CONVERSION NON CASH EUR/NL522 Jul 2016 26 Jul 2016

237,930.000 0.0010.104573Local0.803457
12.576370 0.00 0.00Base

0.00
0.00
0.00 2,404,181.12

2,992,295.72
715418901 Total

0.00 0.000.00 2,404,181.12237,930.000 Local

0.00 0.00 0.00 2,992,295.72Base
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ASSET TRANSFER AT MARKET NON CASH EUR/NL5727116907 WESSANEN 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

6,677.000 0.0011.120000Local0.902568
12.320401 0.00 0.00Base

0.00
0.00
0.00 74,248.24

82,263.32

ASSET TRANSFER AT MARKET NON CASH EUR/NL5779255900 HEINEKEN NV 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

18,433.000 0.0080.520000Local0.902568
89.212115 0.00 0.00Base

0.00
0.00
0.00 1,484,225.16

1,644,446.91

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI00NOV0 ACCELL GROUP 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

2,004.000 0.0023.200000Local0.902568
25.704436 0.00 0.00Base

0.00
0.00
0.00 46,492.80

51,511.69

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI02GTQ9 ASML HOLDING NV 08 Aug 2016COMMON STOCK EUR.09 08 Aug 2016

29,470.000 0.0098.900000Local0.902568
109.576231 0.00 0.00Base

0.00
0.00
0.00 2,914,583.00

3,229,211.54

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI070452 CORBION NV 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

4,989.000 0.0021.280000Local0.902568
23.577172 0.00 0.00Base

0.00
0.00
0.00 106,165.92

117,626.51

REVERSE SPLIT NON CASH EUR/NL5ACI081R62 KONINKLIJKE AHOLD NV 18 Jul 2016COMMON STOCK EUR.01 20 Jul 2016

51,105.000 0.0013.973933Local0.792095
17.641741 0.00 0.00Base

0.00
0.00
0.00 714,137.88

901,581.21

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI08PVG2 IMCD GROUP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

4,403.000 0.0038.450000Local0.902568
42.600668 0.00 0.00Base

0.00
0.00
0.00 169,295.35

187,570.74

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B03XPL901 ARCELORMITTAL 08 Aug 2016COMMON STOCK 08 Aug 2016

147,168.000 0.005.767999Local0.902568
6.390653 0.00 0.00Base

0.00
0.00
0.00 848,865.02

940,499.80

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B07Q2V905 GALAPAGOS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

3,440.000 0.0050.050000Local0.902568 0.00 0.00 172,172.00
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55.452887 0.00 0.00Base 0.00 190,757.93

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B08TZQ903 TOMTOM 28 Jul 2016COMMON STOCK EUR.2 01 Aug 2016

46,596.000 0.007.663300Local0.902242
8.493619 0.00 148.41Base

133.90
0.00
0.00 356,945.23

395,620.28

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

9,234.000 0.007.980999Local0.902568
8.842545 0.00 0.00Base

0.00
0.00
0.00 73,696.55

81,652.07
B08TZQ903 Total

133.90 0.000.00 430,641.7855,830.000 Local

0.00 148.41 0.00 477,272.35Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B096LW904 FUGRO NV CVA 08 Aug 2016DUTCH CERT EUR.05 08 Aug 2016

5,304.000 0.0013.315000Local0.902568
14.752351 0.00 0.00Base

0.00
0.00
0.00 70,622.76

78,246.47

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B0CCH4904 HEINEKEN HOLDING NV 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

8,066.000 0.0072.870000Local0.902568
80.736299 0.00 0.00Base

0.00
0.00
0.00 587,769.42

651,218.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B0HZL9902 KONINKLIJKE DSM NV 28 Jul 2016 0.02COMMON STOCK EUR1.5 01 Aug 2016

4,499.000 0.0057.213200Local0.902242
63.412255 0.00 106.99Base

96.53
0.00
0.00 257,305.66

285,184.75

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

14,516.000 0.0060.760000Local0.902568
67.319027 0.00 0.00Base

0.00
0.00
0.00 881,992.16

977,203.00
B0HZL9902 Total

96.53 0.000.00 1,139,297.8219,015.000 Local

0.00 106.99 0.00 1,262,387.75Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B12T3J908 UNILEVER NV CVA 08 Aug 2016DUTCH CERT EUR.16 08 Aug 2016

130,332.000 0.0041.155000Local0.902568 0.00 0.00 5,363,813.46
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45.597672 0.00 0.00Base 0.00 5,942,835.84

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B12W5Y906 KONINKLIJKE BAM GROEP NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

20,672.000 0.003.593000Local0.902568
3.980863 0.00 0.00Base

0.00
0.00
0.00 74,274.50

82,292.41

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B156T5907 SBM OFFSHORE NV 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

15,801.000 0.0011.750000Local0.902568
13.018410 0.00 0.00Base

0.00
0.00
0.00 185,661.75

205,703.89

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1VYCB902 KENDRION NV 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

964.000 0.0024.060000Local0.902568
26.657272 0.00 0.00Base

0.00
0.00
0.00 23,193.84

25,697.61

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1W8P1906 AALBERTS INDUSTRIES NV 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

8,591.000 0.0029.345000Local0.902568
32.512786 0.00 0.00Base

0.00
0.00
0.00 252,102.90

279,317.35

CITIGROUP GLOBAL MARKETS LIMITED EUR/EURB1WFDQ908 TKH GROUP NV DUTCH CERT 28 Jul 2016 0.01DUTCH CERT EUR.25

9,623.000 0.0032.982500Local0.902242
36.556157 0.00 131.92Base

119.02
0.00
0.00 317,271.58

351,647.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/EUR28 Jul 2016 0.01CANCEL

-9,623.000 0.0032.982500Local0.902242
36.556157 0.00 -131.92Base

-119.02
0.00
0.00 -317,271.58

-351,647.98

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL528 Jul 2016 0.0101 Aug 2016

9,623.000 0.0032.982500Local0.901429
36.589127 0.00 132.03Base

119.02
0.00
0.00 317,271.58

351,965.14

JP MORGAN SECURITIES PLC EUR/EUR29 Jul 2016 0.01

5,087.000 0.0032.714400Local0.894254
36.582895 0.00 69.79Base

62.41
0.00
0.00 166,355.74

186,027.39

JP MORGAN SECURITIES PLC EUR/EUR29 Jul 2016 0.01CANCEL

-5,087.000 0.0032.714400Local0.894254 -62.41 0.00 -166,355.74
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

36.582895 0.00 -69.79Base 0.00 -186,027.39

JP MORGAN SECURITIES PLC EUR/NL529 Jul 2016 0.0102 Aug 2016

5,087.000 0.0032.714400Local0.895295
36.540358 0.00 69.71Base

62.41
0.00
0.00 166,355.74

185,811.09

ASSET TRANSFER AT MARKET NON CASH EUR/EUR08 Aug 2016 08 Aug 2016

3,617.000 0.0032.760000Local0.902568
36.296434 0.00 0.00Base

0.00
0.00
0.00 118,492.92

131,284.20
B1WFDQ908 Total

181.43 0.000.00 602,120.2418,327.000 Local

0.00 201.74 0.00 669,060.43Base

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B1XF88903 BOSKALIS WESTMINSTER 28 Jul 2016 0.01COMMON STOCK EUR.8 01 Aug 2016

325.000 0.0032.846900Local0.902242
36.405865 0.00 4.43Base

4.00
0.00
0.00 10,671.24

11,827.47

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

7,035.000 0.0032.490000Local0.902568
35.997288 0.00 0.00Base

0.00
0.00
0.00 228,567.15

253,240.92
B1XF88903 Total

4.00 0.000.00 239,238.397,360.000 Local

0.00 4.43 0.00 265,068.39Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YY4B908 UNIBAIL RODAMCO SE 08 Aug 2016REIT EUR5.0 08 Aug 2016

7,892.000 0.00246.300000Local0.902568
272.888026 0.00 0.00Base

0.00
0.00
0.00 1,943,799.60

2,153,632.30

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B574ZG900 DELTA LLOYD NV 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

40,191.000 0.003.160999Local0.902568
3.502228 0.00 0.00Base

0.00
0.00
0.00 127,043.75

140,758.09

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5B58C6H901 APERAM 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

35,693.000 0.0036.830100Local0.902242 492.97 0.00 1,314,083.79
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40.820645 0.00 546.38Base 0.00 1,456,464.88

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

4,139.000 0.0038.190000Local0.902568
42.312602 0.00 0.00Base

0.00
0.00
0.00 158,068.41

175,131.86
B58C6H901 Total

492.97 0.000.00 1,472,152.2039,832.000 Local

0.00 546.38 0.00 1,631,596.74Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B9MS8P902 GEMALTO 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

6,410.000 0.0053.990000Local0.902568
59.818208 0.00 0.00Base

0.00
0.00
0.00 346,075.90

383,434.71

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BD0Q39902 KONINKLIJKE AHOLD DELHAIZE N 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

102,514.000 0.0021.300000Local0.902568
23.599330 0.00 0.00Base

0.00
0.00
0.00 2,183,548.20

2,419,261.71

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BD4D94902 COCA COLA EUROPEAN PARTNERS 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

17,326.000 0.0033.430000Local0.902568
37.038760 0.00 0.00Base

0.00
0.00
0.00 579,208.18

641,733.56

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BD4TZK902 OCI NV 28 Jul 2016 0.01COMMON STOCK EUR20.0 01 Aug 2016

3,299.000 0.0014.010100Local0.902242
15.528096 0.00 19.21Base

17.33
0.00
0.00 46,201.99

51,207.98

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

7,587.000 0.0012.895000Local0.902568
14.287013 0.00 0.00Base

0.00
0.00
0.00 97,834.37

108,395.57
BD4TZK902 Total

17.33 0.000.00 144,036.3610,886.000 Local

0.00 19.21 0.00 159,603.55Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BN573R907 BRUNEL INTERNATIONAL 08 Aug 2016COMMON STOCK EUR.03 08 Aug 2016

1,826.000 0.0018.735000Local0.902568 0.00 0.00 34,210.11
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20.757437 0.00 0.00Base 0.00 37,903.08

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BNG8PQ901 NN GROUP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

25,353.000 0.0024.020000Local0.902568
26.612953 0.00 0.00Base

0.00
0.00
0.00 608,979.06

674,718.20

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BWDP4Y902 REFRESCO GROUP NV 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

4,355.000 0.0013.975001Local0.902568
15.483598 0.00 0.00Base

0.00
0.00
0.00 60,861.13

67,431.07

ASSET TRANSFER AT MARKET NON CASH EUR/EURBYQP13905 ABN AMRO GROUP NV CVA 08 Aug 2016DUTCH CERT EUR1.0 08 Aug 2016

18,802.000 0.0016.925000Local0.902568
18.752050 0.00 0.00Base

0.00
0.00
0.00 318,223.85

352,576.04

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BYT05J908 FLOW TRADERS 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

2,456.000 0.0032.790000Local0.902568
36.329674 0.00 0.00Base

0.00
0.00
0.00 80,532.24

89,225.68

CITIGROUP GLOBAL MARKETS LIMITED EUR/NL5BYT340904 ALTICE NV   B 28 Jul 2016 0.01COMMON STOCK EUR.25 01 Aug 2016

9,728.000 0.0013.318200Local0.902242
14.761228 0.00 53.84Base

48.58
0.00
0.00 129,510.87

143,543.38

ASSET TRANSFER AT MARKET NON CASH EUR/NL508 Aug 2016 08 Aug 2016

8,739.000 0.0013.090000Local0.902568
14.503062 0.00 0.00Base

0.00
0.00
0.00 114,393.51

126,742.26
BYT340904 Total

48.58 0.000.00 243,904.3818,467.000 Local

0.00 53.84 0.00 270,285.64Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BYT341902 ALTICE NV   A 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

29,566.000 0.0013.145000Local0.902568
14.564000 0.00 0.00Base

0.00
0.00
0.00 388,645.07

430,599.21

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BZ2413905 INTERTRUST NV 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016
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3,617.000 0.0021.820000Local0.902568
24.175463 0.00 0.00Base

0.00
0.00
0.00 78,922.94

87,442.65

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BZ5739900 ING GROEP NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

309,613.000 0.0010.300000Local0.902568
11.411883 0.00 0.00Base

0.00
0.00
0.00 3,189,013.90

3,533,267.19

38,422,250.040.001,239.670.002,163,249.000 Local
NETHERLANDS (THE) Total

43,012,563.400.001,374.880.00Base

PORTUGAL

ASSET TRANSFER AT MARKET NON CASH EUR/PT4410359905 EDP ENERGIAS DE PORTUGAL SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

185,283.000 0.003.056999Local0.902568
3.387001 0.00 0.00Base

0.00
0.00
0.00 566,410.13

627,553.97

ASSET TRANSFER AT MARKET NON CASH EUR/PT4465773901 CORTICEIRA AMORIM SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,200.000 0.007.950000Local0.902568
8.808200 0.00 0.00Base

0.00
0.00
0.00 17,490.00

19,378.04

ASSET TRANSFER AT MARKET NON CASH EUR/PT4572175909 BANCO BPI SA.  REG SHS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

30,335.000 0.001.112000Local0.902568
1.232040 0.00 0.00Base

0.00
0.00
0.00 33,732.52

37,373.94

ASSET TRANSFER AT MARKET NON CASH EUR/PT4581249901 BANCO COMERCIAL PORTUGUES R 08 Aug 2016COMMON STOCK 08 Aug 2016

3,930,924.000 0.000.017999Local0.902568
0.019942 0.00 0.00Base

0.00
0.00
0.00 70,756.63

78,394.79

ASSET TRANSFER AT MARKET NON CASH EUR/PT4596293902 SEMAPA SOCIEDADE DE INVESTIM 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,004.000 0.0011.215000Local0.902568
12.425659 0.00 0.00Base

0.00
0.00
0.00 22,474.86

24,901.02

ASSET TRANSFER AT MARKET NON CASH EUR/PT4597399906 SONAE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

65,626.000 0.000.653999Local0.902568
0.724598 0.00 0.00Base

0.00
0.00
0.00 42,919.40

47,552.54

Books Closed Prepared by State StreetPage 1481



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/PT4701855900 NAVIGATOR CO SA/THE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

21,551.000 0.002.855000Local0.902568
3.163196 0.00 0.00Base

0.00
0.00
0.00 61,528.11

68,170.05

ASSET TRANSFER AT MARKET NON CASH EUR/PT4702547902 MOTA ENGIL SGPS SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

8,003.000 0.001.780000Local0.902568
1.972150 0.00 0.00Base

0.00
0.00
0.00 14,245.34

15,783.12

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B0B9GS900 NOS SGPS 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

20,989.000 0.005.882000Local0.902568
6.516961 0.00 0.00Base

0.00
0.00
0.00 123,457.30

136,784.49

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B13ZSL901 ALTRI SGPS SA 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

5,812.000 0.003.448000Local0.902568
3.820211 0.00 0.00Base

0.00
0.00
0.00 20,039.78

22,203.07

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B1FW75903 GALP ENERGIA SGPS SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

37,020.000 0.0012.685000Local0.902568
14.054343 0.00 0.00Base

0.00
0.00
0.00 469,598.70

520,291.77

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B1Y1SQ901 JERONIMO MARTINS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

20,140.000 0.0014.915000Local0.902568
16.525071 0.00 0.00Base

0.00
0.00
0.00 300,388.10

332,814.92

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B233HR909 REDES ENERGETICAS NACIONAIS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

12,020.000 0.002.699000Local0.902568
2.990356 0.00 0.00Base

0.00
0.00
0.00 32,441.98

35,944.08

ASSET TRANSFER AT MARKET NON CASH EUR/PT4BGQYC4901 CTT CORREIOS DE PORTUGAL 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

13,046.000 0.006.860000Local0.902568
7.600535 0.00 0.00Base

0.00
0.00
0.00 89,495.56

99,156.58
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1,864,978.410.000.000.004,354,953.000 Local
PORTUGAL Total

2,066,302.380.000.000.00Base

SPAIN

ASSET TRANSFER AT MARKET NON CASH EUR/ES5406566000 ABERTIS INFRAESTRUCTURAS SA 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

51,505.000 0.0013.795000Local0.902568
15.284167 0.00 0.00Base

0.00
0.00
0.00 710,511.48

787,211.02

ASSET TRANSFER AT MARKET NON CASH EUR/ES5421756008 CONSTRUCC Y AUX DE FERROCARR 08 Aug 2016COMMON STOCK EUR3.01 08 Aug 2016

160.000 0.00339.000000Local0.902568
375.595000 0.00 0.00Base

0.00
0.00
0.00 54,240.00

60,095.20

ASSET TRANSFER AT MARKET NON CASH EUR/ES5447621905 INDRA SISTEMAS SA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

9,582.000 0.0011.265000Local0.902568
12.481054 0.00 0.00Base

0.00
0.00
0.00 107,941.23

119,593.46

ASSET TRANSFER AT MARKET NON CASH EUR/ES5457178002 NH HOTEL GROUP SA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

16,222.000 0.003.925000Local0.902568
4.348703 0.00 0.00Base

0.00
0.00
0.00 63,671.35

70,544.66

ASSET TRANSFER AT MARKET NON CASH EUR/ES5459306908 MIQUEL Y COSTAS 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

651.000 0.0039.300000Local0.902568
43.542427 0.00 0.00Base

0.00
0.00
0.00 25,584.30

28,346.12

ASSET TRANSFER AT MARKET NON CASH EUR/ES5490873007 TUBACEX SA 08 Aug 2016COMMON STOCK EUR.45 08 Aug 2016

9,415.000 0.002.450000Local0.902568
2.714477 0.00 0.00Base

0.00
0.00
0.00 23,066.75

25,556.80

ASSET TRANSFER AT MARKET NON CASH EUR/ES5527178909 ENDESA SA 08 Aug 2016COMMON STOCK EUR1.2 08 Aug 2016

25,412.000 0.0018.880000Local0.902568
20.918091 0.00 0.00Base

0.00
0.00
0.00 479,778.56

531,570.54

ASSET TRANSFER AT MARKET NON CASH EUR/ES5537974909 OBRASCON HUARTE LAIN S.A. 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016
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10,093.000 0.002.279000Local0.902568
2.525018 0.00 0.00Base

0.00
0.00
0.00 23,001.95

25,485.01

ASSET TRANSFER AT MARKET NON CASH EUR/ES5546832908 EBRO FOODS SA 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

6,062.000 0.0020.465000Local0.902568
22.674192 0.00 0.00Base

0.00
0.00
0.00 124,058.83

137,450.95

ASSET TRANSFER AT MARKET NON CASH EUR/ES5547400903 BANKINTER SA 08 Aug 2016COMMON STOCK EUR.3 08 Aug 2016

53,937.000 0.006.245999Local0.902568
6.920253 0.00 0.00Base

0.00
0.00
0.00 336,890.50

373,257.75

ASSET TRANSFER AT MARKET NON CASH EUR/ES5549613909 PAPELES Y CARTONES DE EUROPA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

3,867.000 0.005.060000Local0.902568
5.606227 0.00 0.00Base

0.00
0.00
0.00 19,567.02

21,679.28

ASSET TRANSFER AT MARKET NON CASH EUR/ES5550190904 BANCO BILBAO VIZCAYA ARGENTA 08 Aug 2016COMMON STOCK EUR.49 08 Aug 2016

520,458.000 0.005.087999Local0.902568
5.637247 0.00 0.00Base

0.00
0.00
0.00 2,648,090.30

2,933,951.02

ASSET TRANSFER AT MARKET NON CASH EUR/ES5550478903 SACYR SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

28,045.000 0.001.524000Local0.902568
1.688516 0.00 0.00Base

0.00
0.00
0.00 42,740.58

47,354.42

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5557910908 ACCIONA SA 28 Jul 2016 0.03COMMON STOCK EUR1. 02 Aug 2016

10,022.000 0.0068.019200Local0.902242
75.389086 0.00 283.33Base

255.63
0.00
0.00 681,432.79

755,266.09

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

2,552.000 0.0064.600000Local0.902568
71.573554 0.00 0.00Base

0.00
0.00
0.00 164,859.20

182,655.71
557910908 Total

255.63 0.000.00 846,291.9912,574.000 Local

0.00 283.33 0.00 937,921.80Base
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ASSET TRANSFER AT MARKET NON CASH EUR/ES5563828904 VISCOFAN SA 08 Aug 2016COMMON STOCK EUR.7 08 Aug 2016

3,691.000 0.0049.100000Local0.902568
54.400333 0.00 0.00Base

0.00
0.00
0.00 181,228.10

200,791.63

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5565042900 GAS NATURAL SDG SA 28 Jul 2016 0.01COMMON STOCK EUR1. 02 Aug 2016

6,257.000 0.0018.417300Local0.902242
20.412816 0.00 47.89Base

43.21
0.00
0.00 115,193.84

127,675.10

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

28,022.000 0.0018.410000Local0.902568
20.397355 0.00 0.00Base

0.00
0.00
0.00 515,885.02

571,574.68
565042900 Total

43.21 0.000.00 631,078.8634,279.000 Local

0.00 47.89 0.00 699,249.78Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5566935904 REPSOL SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

88,734.000 0.0011.500000Local0.902568
12.741422 0.00 0.00Base

0.00
0.00
0.00 1,020,441.00

1,130,597.36

ASSET TRANSFER AT MARKET NON CASH EUR/ES5570594903 BANCO SANTANDER SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

1,154,873.000 0.003.703999Local0.902568
4.103845 0.00 0.00Base

0.00
0.00
0.00 4,277,649.59

4,739,420.84

STOCKSPLIT NON CASH EUR/ES5572377901 RED ELECTRICA CORPORACION SA 11 Jul 2016COMMON STOCK EUR2. 14 Jul 2016

3,792.000 0.0054.931318Local0.789511
69.576344 0.00 0.00Base

0.00
0.00
0.00 208,299.56

263,833.50

ASSET TRANSFER AT MARKET NON CASH EUR/ES5573040904 CORPORACION FINANCIERA ALBA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,257.000 0.0038.040000Local0.902568
42.146412 0.00 0.00Base

0.00
0.00
0.00 47,816.28

52,978.04

ASSET TRANSFER AT MARKET NON CASH EUR/ES5573252905 TELEFONICA SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

358,250.000 0.008.821000Local0.902568
9.773225 0.00 0.00Base

0.00
0.00
0.00 3,160,123.25

3,501,257.80
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ASSET TRANSFER AT MARKET NON CASH EUR/ES5573829900 MELIA HOTELS INTERNATIONAL 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

7,624.000 0.0010.900000Local0.902568
12.076653 0.00 0.00Base

0.00
0.00
0.00 83,101.60

92,072.40

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5577090905 ZARDOYA OTIS SA 28 Jul 2016COMMON STOCK EUR.1 02 Aug 2016

6,112.000 0.008.679900Local0.902242
9.620368 0.00 22.05Base

19.89
0.00
0.00 53,031.66

58,777.65

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

15,056.000 0.008.630000Local0.902568
9.561607 0.00 0.00Base

0.00
0.00
0.00 129,933.28

143,959.55
577090905 Total

19.89 0.000.00 182,964.9421,168.000 Local

0.00 22.05 0.00 202,737.20Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5738307909 ENAGAS SA 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

18,146.000 0.0027.105000Local0.902568
30.030978 0.00 0.00Base

0.00
0.00
0.00 491,847.33

544,942.13

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5ACI00NNS8 DISTRIBUIDORA INTERNACIONAL 28 Jul 2016COMMON STOCK EUR.1 02 Aug 2016

158,082.000 0.005.628300Local0.902242
6.238127 0.00 369.80Base

333.65
0.00
0.00 889,399.27

985,765.76

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

49,802.000 0.005.399000Local0.902568
5.981821 0.00 0.00Base

0.00
0.00
0.00 268,881.00

297,906.64
ACI00NNS8 Total

333.65 0.000.00 1,158,280.27207,884.000 Local

0.00 369.80 0.00 1,283,672.40Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI07ZFJ3 LAR ESPANA REAL ESTATE SOCIM 08 Aug 2016REIT EUR2.0 08 Aug 2016

7,547.000 0.006.100000Local0.902568
6.758493 0.00 0.00Base

0.00
0.00
0.00 46,036.70

51,006.35
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ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI08XL68 INDUSTRIA DE DISENO TEXTIL 08 Aug 2016COMMON STOCK EUR.03 08 Aug 2016

87,275.000 0.0032.060000Local0.902568
35.520869 0.00 0.00Base

0.00
0.00
0.00 2,798,036.50

3,100,083.87

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI0BSM15 SAETA YIELD SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

4,164.000 0.009.150000Local0.902568
10.137740 0.00 0.00Base

0.00
0.00
0.00 38,100.60

42,213.55

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI0JJ7H9 LIBERBANK SA 08 Aug 2016COMMON STOCK EUR.9 08 Aug 2016

33,795.000 0.000.760000Local0.902568
0.842042 0.00 0.00Base

0.00
0.00
0.00 25,684.20

28,456.80

NEW TO ORD NON CASH EUR/ES5ACI0NGKX0 IBERDROLA SA 02 Aug 2016 1COMMON STOCK 03 Aug 2016

7,488.000 0.005.580496Local0.902894
6.180676 0.00 0.00Base

0.00
0.00
0.00 41,786.76

46,280.91

RIGHTS SUBSCRIBED (NON CASH) EUR/ES5ACI0NH853 IBERDROLA SA 26 Jul 2016 1RIGHT 02 Aug 2016

336,990.000 0.000.124000Local0.902894
0.137336 0.00 0.00Base

0.00
0.00
0.00 41,786.76

46,280.91

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B01CP2901 GAMESA CORP TECNOLOGICA SA 28 Jul 2016 0.01COMMON STOCK EUR.17 02 Aug 2016

51,060.000 0.0019.125200Local0.902242
21.197417 0.00 405.88Base

366.20
0.00
0.00 976,166.51

1,081,934.24

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

19,543.000 0.0019.805000Local0.902568
21.942945 0.00 0.00Base

0.00
0.00
0.00 387,049.12

428,830.98
B01CP2901 Total

366.20 0.000.00 1,363,215.6370,603.000 Local

0.00 405.88 0.00 1,510,765.22Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01FLQ905 ACS ACTIVIDADES CONS Y SERV 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

15,780.000 0.0024.650000Local0.902568
27.310961 0.00 0.00Base

0.00
0.00
0.00 388,977.00

430,966.97
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ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01G2K907 MEDIASET ESPANA COMUNICACION 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

17,848.000 0.0010.460000Local0.902568
11.589155 0.00 0.00Base

0.00
0.00
0.00 186,690.08

206,843.23

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01ZVZ900 ACERINOX SA 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

14,741.000 0.0011.820000Local0.902568
13.095966 0.00 0.00Base

0.00
0.00
0.00 174,238.62

193,047.64

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B03851902 FERROVIAL SA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

38,736.000 0.0017.655000Local0.902568
19.560853 0.00 0.00Base

0.00
0.00
0.00 683,884.08

757,709.20

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B07VZ9907 ATRESMEDIA CORP DE MEDIOS DE 08 Aug 2016COMMON STOCK EUR.75 08 Aug 2016

8,205.000 0.009.510000Local0.902568
10.536602 0.00 0.00Base

0.00
0.00
0.00 78,029.55

86,452.82

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B091DR905 DEOLEO SA 08 Aug 2016COMMON STOCK EUR.38 08 Aug 2016

30,579.000 0.000.190000Local0.902568
0.210510 0.00 0.00Base

0.00
0.00
0.00 5,810.01

6,437.20

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B15CL9904 CIE AUTOMOTIVE SA 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

3,971.000 0.0017.495001Local0.902568
19.383583 0.00 0.00Base

0.00
0.00
0.00 69,472.65

76,972.21

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B16FTB903 TECNICAS REUNIDAS SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

3,012.000 0.0030.480000Local0.902568
33.770309 0.00 0.00Base

0.00
0.00
0.00 91,805.76

101,716.17

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B175SV901 DURO FELGUERA SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

6,907.000 0.001.180000Local0.902568
1.307381 0.00 0.00Base

0.00
0.00
0.00 8,150.26

9,030.08

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B188XC900 GRUPO CATALANA OCCIDENTE SA 08 Aug 2016COMMON STOCK EUR.3 08 Aug 2016
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3,795.000 0.0024.930000Local0.902568
27.621188 0.00 0.00Base

0.00
0.00
0.00 94,609.35

104,822.41

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B18S76908 BOLSAS Y MERCADOS ESPANOLES 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

6,478.000 0.0027.225000Local0.902568
30.163932 0.00 0.00Base

0.00
0.00
0.00 176,363.55

195,401.95

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1G40S901 MAPFRE SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

86,235.000 0.002.275000Local0.902568
2.520586 0.00 0.00Base

0.00
0.00
0.00 196,184.63

217,362.71

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1PQHS904 FAES FARMA SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

22,706.000 0.003.655000Local0.902568
4.049557 0.00 0.00Base

0.00
0.00
0.00 82,990.43

91,949.23

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1W7BK901 ENCE ENERGIA Y CELULOSA SA 08 Aug 2016COMMON STOCK EUR.9 08 Aug 2016

11,941.000 0.002.225000Local0.902568
2.465188 0.00 0.00Base

0.00
0.00
0.00 26,568.73

29,436.82

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1X8QN906 BANCO DE SABADELL SA 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

425,583.000 0.001.165000Local0.902568
1.290761 0.00 0.00Base

0.00
0.00
0.00 495,804.20

549,326.14

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1YJJX006 REALIA BUSINESS SA 08 Aug 2016COMMON STOCK EUR.24 08 Aug 2016

13,655.000 0.000.965000Local0.902568
1.069171 0.00 0.00Base

0.00
0.00
0.00 13,177.08

14,599.54

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5B1YY66907 ALMIRALL SA 28 Jul 2016 0.01COMMON STOCK EUR.12 02 Aug 2016

20,497.000 0.0014.484700Local0.902242
16.054119 0.00 123.39Base

111.33
0.00
0.00 296,781.57

328,937.88

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

5,398.000 0.0014.340000Local0.902568
15.887999 0.00 0.00Base

0.00
0.00
0.00 77,407.32

85,763.42
B1YY66907 Total
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111.33 0.000.00 374,188.8925,895.000 Local

0.00 123.39 0.00 414,701.30Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B283W9907 CAIXABANK S.A 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

213,013.000 0.002.266999Local0.902568
2.511721 0.00 0.00Base

0.00
0.00
0.00 482,900.47

535,029.46

CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5B288C9908 IBERDROLA SA 04 Aug 2016COMMON STOCK EUR.75 09 Aug 2016

7,488.000 0.005.991500Local0.897787
6.673632 0.00 18.73Base

16.82
0.00
0.00 44,847.53

49,953.42

ASSET TRANSFER AT MARKET NON CASH EUR/ES508 Aug 2016 08 Aug 2016

444,721.000 0.006.026000Local0.902568
6.676505 0.00 0.00Base

0.00
0.00
0.00 2,679,888.75

2,969,182.10
B288C9908 Total

16.82 0.000.00 2,724,736.28452,209.000 Local

0.00 18.73 0.00 3,019,135.52Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B29F9S903 LABORATORIOS FARMACEUTICOS R 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

1,356.000 0.0012.960000Local0.902568
14.359027 0.00 0.00Base

0.00
0.00
0.00 17,573.76

19,470.84

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B3MSM2900 AMADEUS IT GROUP SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

35,110.000 0.0041.560000Local0.902568
46.046392 0.00 0.00Base

0.00
0.00
0.00 1,459,171.60

1,616,688.83

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B5282K903 INTL CONSOLIDATED AIRLINE DI 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

64,741.000 0.004.658000Local0.902568
5.160830 0.00 0.00Base

0.00
0.00
0.00 301,563.58

334,117.30

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B83KH8900 ABENGOA SA  B SHARES 08 Aug 2016COMMON STOCK EUR.000 08 Aug 2016

53,493.000 0.000.226000Local0.902568
0.250397 0.00 0.00Base

0.00
0.00
0.00 12,089.42

13,394.47
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ASSET TRANSFER AT MARKET NON CASH EUR/ES5B8CLHY901 PROSEGUR COMP SEGURIDAD 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

24,423.000 0.005.970000Local0.902568
6.614460 0.00 0.00Base

0.00
0.00
0.00 145,805.31

161,544.96

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B9FLK4908 BANKIA SA 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016

368,590.000 0.000.679000Local0.902568
0.752298 0.00 0.00Base

0.00
0.00
0.00 250,272.61

277,289.48

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BBHXPN908 BANCO POPULAR ESPANOL 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

267,015.000 0.001.164000Local0.902568
1.289654 0.00 0.00Base

0.00
0.00
0.00 310,805.46

344,356.84

RIGHTS SUBSCRIBED (NON CASH) EUR/ES5BD0M34902 REPSOL SA 08 Jul 2016 6RIGHT 19 Jul 2016

78,465.000 0.000.292000Local0.890076
0.328062 0.00 0.00Base

0.00
0.00
0.00 22,911.78

25,741.38

NEW TO ORD NON CASH EUR/ES5BD0N6M907 REPSOL SA 18 Jul 2016COMMON STOCK

2,011.000 0.0011.685226Local0.890414
13.123356 0.00 0.00Base

0.00
0.00
0.00 23,498.99

26,391.07

NEW TO ORD NON CASH EUR/ES518 Jul 2016 CANCEL

-2,011.000 0.0011.685226Local0.890414
13.123356 0.00 0.00Base

0.00
0.00
0.00 -23,498.99

-26,391.07

NEW TO ORD NON CASH EUR/ES518 Jul 2016 119 Jul 2016

2,011.000 0.0011.393227Local0.890076
12.800288 0.00 0.00Base

0.00
0.00
0.00 22,911.78

25,741.38
BD0N6M907 Total

0.00 0.000.00 22,911.782,011.000 Local

0.00 0.00 0.00 25,741.38Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BD0PJ0906 INMOBILIARIA COLONIAL SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

19,775.000 0.006.750000Local0.902568
7.478661 0.00 0.00Base

0.00
0.00
0.00 133,481.25

147,890.52
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RIGHTS SUBSCRIBED (NON CASH) EUR/ES5BD3GC2906 ACS ACTIVIDADES DE CONSTRUCCIO 18 Jul 2016 2RIGHT 22 Jul 2016

15,066.000 0.000.706999Local0.911078
0.776003 0.00 0.00Base

0.00
0.00
0.00 10,651.66

11,691.27

NEW TO ORD NON CASH EUR/ES5BD3GC4902 ACS ACTIVIDADES DE CONSTRUCCIO 22 Jul 2016COMMON STOCK 22 Jul 2016

396.000 0.0026.898131Local0.911078
29.523409 0.00 0.00Base

0.00
0.00
0.00 10,651.66

11,691.27

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BD6FXN906 RED ELECTRICA CORPORACION SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

34,632.000 0.0020.225000Local0.902568
22.408284 0.00 0.00Base

0.00
0.00
0.00 700,432.20

776,043.69

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5BD9Q6R900 ZARDOYA OTIS SA 28 Jul 2016RIGHT 02 Aug 2016

21,040.000 0.000.346000Local0.902242
0.383489 0.00 3.03Base

2.73
0.00
0.00 7,277.11

8,065.59

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BKJ9PT906 HISPANIA ACTIVOS INMOBILIARI 08 Aug 2016REIT EUR1.0 08 Aug 2016

9,685.000 0.0011.750000Local0.902568
13.018410 0.00 0.00Base

0.00
0.00
0.00 113,798.75

126,083.30

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BM677T900 APPLUS SERVICES SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

9,415.000 0.009.284000Local0.902568
10.286206 0.00 0.00Base

0.00
0.00
0.00 87,408.86

96,844.63

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BNGNB7905 MERLIN PROPERTIES SOCIMI SA 08 Aug 2016REIT EUR1.0 08 Aug 2016

28,254.000 0.0010.275000Local0.902568
11.384184 0.00 0.00Base

0.00
0.00
0.00 290,309.85

321,648.73

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BP269Z903 AXIARE PATRIMONIO SOCIMI SA 08 Aug 2016REIT EUR10.0 08 Aug 2016

6,498.000 0.0012.000000Local0.902568
13.295397 0.00 0.00Base

0.00
0.00
0.00 77,976.00

86,393.49

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BP3QYZ900 CIA DE DISTRIBUCION INTEGRAL 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

3,414.000 0.0021.000000Local0.902568 0.00 0.00 71,694.00
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23.266945 0.00 0.00Base 0.00 79,433.35

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BVRZ8L901 AENA SA 08 Aug 2016COMMON STOCK 08 Aug 2016

5,400.000 0.00129.000000Local0.902568
142.925519 0.00 0.00Base

0.00
0.00
0.00 696,600.00

771,797.80

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BX90C0905 CELLNEX TELECOM SAU 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

13,110.000 0.0015.985000Local0.902568
17.710577 0.00 0.00Base

0.00
0.00
0.00 209,563.35

232,185.66

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BX9C1J900 TALGO SA 08 Aug 2016COMMON STOCK EUR.301 08 Aug 2016

8,023.000 0.004.150000Local0.902568
4.597992 0.00 0.00Base

0.00
0.00
0.00 33,295.45

36,889.69

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BXC8GV902 PROMOTORA DE INFORMACIONES A 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

4,689.000 0.005.350000Local0.902568
5.927530 0.00 0.00Base

0.00
0.00
0.00 25,086.15

27,794.19

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BYR4L2901 EUSKALTEL SA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,995.000 0.008.040000Local0.902568
8.907917 0.00 0.00Base

0.00
0.00
0.00 72,319.80

80,126.71

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BYV0MC901 PHARMA MAR SA 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

14,695.000 0.002.470000Local0.902568
2.736636 0.00 0.00Base

0.00
0.00
0.00 36,296.65

40,214.86

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BYY3DX906 GRIFOLS SA 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

23,866.000 0.0019.420000Local0.902568
21.516384 0.00 0.00Base

0.00
0.00
0.00 463,477.72

513,510.03

33,240,920.150.001,149.460.005,718,989.000 Local
SPAIN Total

36,864,249.580.001,274.100.00Base
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0.0032,616,361.000 Local
0.00Base

19,885.45
22,068.68

222.50
246.61

351,507,051.46
390,185,293.82

EURO CURRENCY Total

HONG KONG DOLLAR

CITIGROUP GLOBAL MARKETS INC. HKD/HK1600030902 JIANGXI COPPER CO LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

111,296.000 0.009.154900Local7.756250
1.180326 0.00 49.26Base

382.09
141.49

1,097.46 1,017,424.20
131,174.76

ASSET TRANSFER AT MARKET NON CASH HKD/HK1600245005 ASM PACIFIC TECHNOLOGY 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

19,500.000 0.0062.550000Local7.755200
8.065556 0.00 0.00Base

0.00
0.00
0.00 1,219,725.00

157,278.34

ASSET TRANSFER AT MARKET NON CASH HKD/HK1600340905 SA SA INTERNATIONAL HLDGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

46,000.000 0.003.300000Local7.755201
0.425521 0.00 0.00Base

0.00
0.00
0.00 151,800.00

19,573.96

ASSET TRANSFER AT MARKET NON CASH HKD/HK1603050006 HANG LUNG PROPERTIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

180,000.000 0.0016.540000Local7.755200
2.132763 0.00 0.00Base

0.00
0.00
0.00 2,977,200.00

383,897.26

CITIGROUP GLOBAL MARKETS INC. HKD/HK1603955907 TEXWINCA HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.05 01 Aug 2016

244,000.000 0.006.034100Local7.756250
0.777966 0.00 71.18Base

552.12
204.53

1,586.37 1,470,181.91
189,548.03

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

56,000.000 0.006.160000Local7.755200
0.794306 0.00 0.00Base

0.00
0.00
0.00 344,960.00

44,481.12
603955907 Total

552.12 1,586.370.00 1,815,141.91300,000.000 Local

0.00 71.18 204.53 234,029.15Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1607355906 CHINA MOBILE LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

378,615.000 0.0097.103800Local7.756250 13,786.86 39,595.90 36,711,572.48
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12.519426 0.00 1,777.52Base 5,105.03 4,733,160.03

ASSET TRANSFER AT MARKET NON CASH HKD/HK1607564002 BANK OF EAST ASIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

95,000.000 0.0031.900000Local7.755200
4.113369 0.00 0.00Base

0.00
0.00
0.00 3,030,500.00

390,770.06

CITIGROUP GLOBAL MARKETS INC. HKD/HK1608039905 ANHUI CONCH CEMENT CO LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

99,500.000 0.0020.512100Local7.756250
2.644590 0.00 98.68Base

765.36
283.40

2,198.16 2,037,990.43
262,754.61

CITIGROUP GLOBAL MARKETS INC. HKD/HK1608169900 BEIJING ENTERPRISES HLDGS 28 Jul 2016COMMON STOCK 01 Aug 2016

48,728.000 0.0045.228900Local7.756250
5.831284 0.00 106.56Base

826.47
306.04

2,373.71 2,200,713.66
283,734.23

CITIGROUP GLOBAL MARKETS INC. HKD/HK1609701909 CLP HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

31,604.000 0.0081.581400Local7.756250
10.518150 0.00 124.66Base

966.86
358.10

2,777.52 2,574,554.19
331,932.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

131,000.000 0.0079.700000Local7.755200
10.276975 0.00 0.00Base

0.00
0.00
0.00 10,440,700.00

1,346,283.78
609701909 Total

966.86 2,777.520.00 13,015,254.19162,604.000 Local

0.00 124.66 358.10 1,678,216.63Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1609967906 HUANENG POWER INTL INC H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

520,000.000 0.004.720600Local7.756250
0.608619 0.00 118.68Base

920.52
340.89

2,644.02 2,451,147.46
316,022.23

CITIGROUP GLOBAL MARKETS INC. HKD/HK1610989907 YANZHOU COAL MINING CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

132,000.000 0.004.678500Local7.756250
0.603191 0.00 29.86Base

231.59
85.81

665.55 616,664.86
79,505.54

ASSET TRANSFER AT MARKET NON CASH HKD/HK1612312900 MEI AH ENTERTAINMENT GROUP 08 Aug 2016COMMON STOCK HKD.02 08 Aug 2016
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200,000.000 0.000.440000Local7.755197
0.056736 0.00 0.00Base

0.00
0.00
0.00 88,000.00

11,347.23

CITIGROUP GLOBAL MARKETS INC. HKD/HK1613623909 HENGAN INTL GROUP CO LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

25,665.000 0.0066.603300Local7.756250
8.587049 0.00 82.65Base

641.02
237.44

1,841.62 1,706,891.05
220,066.53

ASSET TRANSFER AT MARKET NON CASH HKD/HK1614029908 HOPEWELL HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

55,000.000 0.0026.900000Local7.755200
3.468640 0.00 0.00Base

0.00
0.00
0.00 1,479,500.00

190,775.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1616095006 CAFE DE CORAL HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

32,000.000 0.0026.050000Local7.755200
3.359037 0.00 0.00Base

0.00
0.00
0.00 833,600.00

107,489.17

CITIGROUP GLOBAL MARKETS INC. HKD/HK1617975008 CATHAY PACIFIC AIRWAYS 28 Jul 2016COMMON STOCK 01 Aug 2016

4,850.000 0.0012.469500Local7.756250
1.607671 0.00 2.92Base

22.68
8.46

65.65 60,388.75
7,785.82

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

94,000.000 0.0012.580000Local7.755200
1.622137 0.00 0.00Base

0.00
0.00
0.00 1,182,520.00

152,480.92
617975008 Total

22.68 65.650.00 1,242,908.7598,850.000 Local

0.00 2.92 8.46 160,266.74Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1619215007 CHINA OVERSEAS LAND + INVEST 28 Jul 2016COMMON STOCK 01 Aug 2016

236,149.000 0.0025.894200Local7.756250
3.338495 0.00 295.64Base

2,293.08
849.10

6,585.84 6,106,010.52
787,237.46

ASSET TRANSFER AT MARKET NON CASH HKD/HK1619368004 CHOW SANG SANG HLDG 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

25,000.000 0.0015.000000Local7.755200
1.934186 0.00 0.00Base

0.00
0.00
0.00 375,000.00

48,354.65
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1619376908 CHINA RESOURCES LAND LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

164,000.000 0.0019.318800Local7.756250
2.490740 0.00 153.18Base

1,188.11
440.03

3,412.95 3,163,682.14
407,888.11

CITIGROUP GLOBAL MARKETS INC. HKD/HK1619615008 CITIC LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

388,000.000 0.0011.921100Local7.756250
1.536967 0.00 223.63Base

1,734.52
642.34

4,982.16 4,618,670.12
595,477.21

CITIGROUP GLOBAL MARKETS INC. HKD/HK1620842906 BEIJING CAPITAL INTL AIRPO H 28 Jul 2016COMMON STOCK CNY1. 01 Aug 2016

102,000.000 0.008.741600Local7.756250
1.127039 0.00 43.11Base

334.37
123.85
960.65 890,348.18

114,791.06

ASSET TRANSFER AT MARKET NON CASH HKD/HK1621255900 CHEUNG KONG INFRASTRUCTURE 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

53,000.000 0.0070.150000Local7.755200
9.045544 0.00 0.00Base

0.00
0.00
0.00 3,717,950.00

479,413.81

ASSET TRANSFER AT MARKET NON CASH HKD/HK1621497908 TOM GROUP LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

82,000.000 0.002.050000Local7.755200
0.264339 0.00 0.00Base

0.00
0.00
0.00 168,100.00

21,675.78

CITIGROUP GLOBAL MARKETS INC. HKD/HK1621808906 LENOVO GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

708,764.000 0.005.058500Local7.756250
0.652184 0.00 173.34Base

1,344.48
497.93

3,862.06 3,580,076.15
461,573.07

ASSET TRANSFER AT MARKET NON CASH HKD/HK1622221901 SUNEVISION HOLDINGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

57,000.000 0.003.120000Local7.755200
0.402311 0.00 0.00Base

0.00
0.00
0.00 177,840.00

22,931.71

CITIGROUP GLOBAL MARKETS INC. HKD/HK1624979001 DAH SING FINANCIAL HOLDINGS 28 Jul 2016COMMON STOCK 01 Aug 2016

66,000.000 0.0053.414800Local7.756250
6.886678 0.00 170.45Base

1,322.02
489.60

3,797.46 3,520,257.32
453,860.73

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

13,600.000 0.0052.500000Local7.755200 0.00 0.00 714,000.00
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6.769651 0.00 0.00Base 0.00 92,067.26
624979001 Total

1,322.02 3,797.460.00 4,234,257.3279,600.000 Local

0.00 170.45 489.60 545,927.99Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1626383905 CHINA UNICOM HONG KONG LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

372,000.000 0.008.295600Local7.756250
1.069537 0.00 149.20Base

1,157.24
428.51

3,323.62 3,081,482.34
397,290.23

CITIGROUP GLOBAL MARKETS INC. HKD/HK1626404909 CHINA TAIPING INSURANCE HOLD 28 Jul 2016COMMON STOCK 01 Aug 2016

72,766.000 0.0015.678100Local7.756250
2.021351 0.00 55.16Base

427.81
158.43

1,228.84 1,139,175.97
146,872.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1626735906 HONG KONG EXCHANGES + CLEAR 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

91,800.000 0.00192.600000Local7.755200
24.834949 0.00 0.00Base

0.00
0.00
0.00 17,680,680.00

2,279,848.36

CITIGROUP GLOBAL MARKETS INC. HKD/HK1628204901 GIORDANO INTERNATIONAL LTD 28 Jul 2016COMMON STOCK HKD.05 01 Aug 2016

408,000.000 0.003.916400Local7.756250
0.504935 0.00 77.26Base

599.21
221.89

1,721.03 1,595,570.96
205,714.23

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

108,000.000 0.004.250000Local7.755201
0.548019 0.00 0.00Base

0.00
0.00
0.00 459,000.00

59,186.09
628204901 Total

599.21 1,721.030.00 2,054,570.96516,000.000 Local

0.00 77.26 221.89 264,900.32Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1628625907 LI + FUNG LTD 08 Aug 2016COMMON STOCK HKD.012 08 Aug 2016

472,000.000 0.003.680000Local7.755200
0.474520 0.00 0.00Base

0.00
0.00
0.00 1,736,960.00

223,973.59

ASSET TRANSFER AT MARKET NON CASH HKD/HK1629005901 MTR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

117,500.000 0.0043.650000Local7.755200 0.00 0.00 5,128,875.00
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5.628482 0.00 0.00Base 0.00 661,346.58

ASSET TRANSFER AT MARKET NON CASH HKD/HK1632164901 ESPRIT HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

165,100.000 0.006.200000Local7.755200
0.799464 0.00 0.00Base

0.00
0.00
0.00 1,023,620.00

131,991.44

ASSET TRANSFER AT MARKET NON CASH HKD/HK1633155908 FAR EAST CONSORTIUM INTERNAT 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

86,000.000 0.002.800000Local7.755201
0.361048 0.00 0.00Base

0.00
0.00
0.00 240,800.00

31,050.13

CITIGROUP GLOBAL MARKETS INC. HKD/HK1633393905 ENN ENERGY HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

40,000.000 0.0037.050000Local7.756250
4.776793 0.00 71.65Base

555.75
205.78

1,596.11 1,479,848.14
190,794.28

ASSET TRANSFER AT MARKET NON CASH HKD/HK1633987003 FIRST PACIFIC CO 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

170,000.000 0.005.870000Local7.755200
0.756911 0.00 0.00Base

0.00
0.00
0.00 997,900.00

128,674.95

CITIGROUP GLOBAL MARKETS INC. HKD/HK1634007900 KUNLUN ENERGY CO LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

120,000.000 0.005.901000Local7.756250
0.760806 0.00 34.24Base

265.55
98.44

763.53 707,090.92
91,164.02

ASSET TRANSFER AT MARKET NON CASH HKD/HK1635207905 BRIGHTOIL PETROLEUM HOLDINGS 08 Aug 2016COMMON STOCK HKD.025 08 Aug 2016

276,000.000 0.002.150000Local7.755200
0.277233 0.00 0.00Base

0.00
0.00
0.00 593,400.00

76,516.40

CITIGROUP GLOBAL MARKETS INC. HKD/HK1635425903 COSCO SHIPPING PORTS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

82,904.000 0.007.896300Local7.756250
1.018056 0.00 31.65Base

245.49
90.95

705.41 653,683.96
84,278.35

ASSET TRANSFER AT MARKET NON CASH HKD/HK1636000903 CHINA FINANCIAL INTERNATIONA 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

310,000.000 0.000.440000Local7.755200
0.056736 0.00 0.00Base

0.00
0.00
0.00 136,400.00

17,588.20

UBS AG HKD/HK1638740902 GREAT EAGLE HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.5 01 Aug 2016
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117,000.000 0.0035.289600Local7.756250
4.549828 0.00 199.62Base

1,548.33
573.33

4,446.92 4,122,887.95
531,556.87

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

24,000.000 0.0035.500000Local7.755200
4.577574 0.00 0.00Base

0.00
0.00
0.00 852,000.00

109,861.77
638740902 Total

1,548.33 4,446.920.00 4,974,887.95141,000.000 Local

0.00 199.62 573.33 641,418.64Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1640013009 HSIN CHONG GROUP HOLDINGS LT 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

220,000.000 0.000.660000Local7.755201
0.085104 0.00 0.00Base

0.00
0.00
0.00 145,200.00

18,722.92

ASSET TRANSFER AT MARKET NON CASH HKD/HK1640837001 HANG SENG BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

61,100.000 0.00134.000000Local7.755200
17.278729 0.00 0.00Base

0.00
0.00
0.00 8,187,400.00

1,055,730.35

CITIGROUP GLOBAL MARKETS INC. HKD/HK1641032909 TONGDA GROUP HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

2,050,000.000 0.001.589700Local7.756250
0.204957 0.00 157.56Base

1,222.08
452.53

3,509.93 3,254,152.99
419,552.36

CITIGROUP GLOBAL MARKETS INC. HKD/HK1641613005 CHINA MERCHANTS PORT HOLDING 28 Jul 2016COMMON STOCK 01 Aug 2016

90,764.000 0.0022.876500Local7.756250
2.949428 0.00 100.39Base

778.64
288.40

2,236.88 2,073,347.13
267,313.09

ASSET TRANSFER AT MARKET NON CASH HKD/HK1642053003 HENDERSON LAND DEVELOPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

87,000.000 0.0046.000000Local7.755200
5.931504 0.00 0.00Base

0.00
0.00
0.00 4,002,000.00

516,040.85

CITIGROUP GLOBAL MARKETS INC. HKD/HK1642539902 ALUMINUM CORP OF CHINA LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

354,000.000 0.002.554100Local7.756250
0.329296 0.00 43.71Base

339.06
125.66
974.62 902,837.72

116,401.32
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1643532005 POWER ASSETS HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

111,000.000 0.0076.750000Local7.755200
9.896585 0.00 0.00Base

0.00
0.00
0.00 8,519,250.00

1,098,520.99

ASSET TRANSFER AT MARKET NON CASH HKD/HK1643557002 WHARF HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

109,000.000 0.0052.200000Local7.755200
6.730968 0.00 0.00Base

0.00
0.00
0.00 5,689,800.00

733,675.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1643655004 HONG KONG + CHINA GAS 08 Aug 2016COMMON STOCK 08 Aug 2016

610,000.000 0.0014.340000Local7.755200
1.849082 0.00 0.00Base

0.00
0.00
0.00 8,747,400.00

1,127,939.96

ASSET TRANSFER AT MARKET NON CASH HKD/HK1644962003 HYSAN DEVELOPMENT CO 08 Aug 2016COMMON STOCK 08 Aug 2016

50,000.000 0.0036.200000Local7.755200
4.667836 0.00 0.00Base

0.00
0.00
0.00 1,810,000.00

233,391.79

CITIGROUP GLOBAL MARKETS INC. HKD/HK1645514902 CHINA EVERBRIGHT LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

42,000.000 0.0015.244800Local7.756250
1.965486 0.00 30.96Base

240.11
89.00

690.30 639,351.19
82,430.45

CITIGROUP GLOBAL MARKETS INC. HKD/HK1646079905 CHINA GAS HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

100,000.000 0.0012.315600Local7.756250
1.587829 0.00 59.54Base

461.84
171.07

1,326.83 1,229,771.33
158,552.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1646587006 GALAXY ENTERTAINMENT GROUP L 08 Aug 2016COMMON STOCK 08 Aug 2016

189,000.000 0.0025.700000Local7.755200
3.313906 0.00 0.00Base

0.00
0.00
0.00 4,857,300.00

626,328.14

CITIGROUP GLOBAL MARKETS INC. HKD/HK1648008001 K WAH INTL HOLDINGS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

287,000.000 0.004.017200Local7.756250
0.517931 0.00 55.74Base

432.35
160.10

1,241.78 1,151,262.27
148,430.27

ASSET TRANSFER AT MARKET NON CASH HKD/HK1648631901 KERRY PROPERTIES LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

52,000.000 0.0021.350000Local7.755200 0.00 0.00 1,110,200.00
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2.752992 0.00 0.00Base 0.00 143,155.56

ASSET TRANSFER AT MARKET NON CASH HKD/HK1649199908 KOWLOON DEVELOPMENT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.007.370000Local7.755201
0.950330 0.00 0.00Base

0.00
0.00
0.00 206,360.00

26,609.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1652028002 LIU CHONG HING INVESTMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.009.840000Local7.755199
1.268826 0.00 0.00Base

0.00
0.00
0.00 157,440.00

20,301.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1652503905 CHONG HING BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.0016.500000Local7.755199
2.127605 0.00 0.00Base

0.00
0.00
0.00 231,000.00

29,786.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1652703901 VST HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

52,000.000 0.001.930000Local7.755203
0.248865 0.00 0.00Base

0.00
0.00
0.00 100,360.00

12,940.99

CITIGROUP GLOBAL MARKETS INC. HKD/HK1653182907 GEELY AUTOMOBILE HOLDINGS LT 28 Jul 2016COMMON STOCK HKD.02 01 Aug 2016

1,385,000.000 0.005.118500Local7.756250
0.659919 0.00 342.75Base

2,658.42
984.48

7,635.87 7,078,828.21
912,661.17

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653189902 TOPSEARCH INTL HLDGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

44,000.000 0.002.300000Local7.755199
0.296575 0.00 0.00Base

0.00
0.00
0.00 101,200.00

13,049.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653442905 CK LIFE SCIENCES INTL HLDGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

236,000.000 0.000.700000Local7.755199
0.090262 0.00 0.00Base

0.00
0.00
0.00 165,200.00

21,301.84

CITIGROUP GLOBAL MARKETS INC. HKD/HK1653551903 CHINA RESOURCES GAS GROUP LT 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

38,000.000 0.0023.157900Local7.756250
2.985708 0.00 42.55Base

330.00
122.32
948.76 878,721.44

113,292.05

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653611905 BOC HONG KONG HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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296,000.000 0.0025.450000Local7.755200
3.281669 0.00 0.00Base

0.00
0.00
0.00 7,533,200.00

971,374.05

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653615906 LUK FOOK HOLDINGS INTL LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

32,000.000 0.0018.500000Local7.755200
2.385496 0.00 0.00Base

0.00
0.00
0.00 592,000.00

76,335.88

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653987909 GOOD RESOURCES HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

140,000.000 0.000.430000Local7.755204
0.055447 0.00 0.00Base

0.00
0.00
0.00 60,200.00

7,762.53

CITIGROUP GLOBAL MARKETS INC. HKD/HK1655933901 CHINA TELECOM CORP LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

1,028,000.000 0.003.841800Local7.756250
0.495317 0.00 190.94Base

1,481.01
548.47

4,254.10 3,943,635.29
508,446.13

ASSET TRANSFER AT MARKET NON CASH HKD/HK1656835907 NWS HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

121,000.000 0.0012.880000Local7.755200
1.660821 0.00 0.00Base

0.00
0.00
0.00 1,558,480.00

200,959.36

ASSET TRANSFER AT MARKET NON CASH HKD/HK1657407904 PCCW LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

336,000.000 0.005.760000Local7.755200
0.742727 0.00 0.00Base

0.00
0.00
0.00 1,935,360.00

249,556.43

ASSET TRANSFER AT MARKET NON CASH HKD/HK1658653902 YUE YUEN INDUSTRIAL HLDG 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

59,000.000 0.0031.100000Local7.755200
4.010213 0.00 0.00Base

0.00
0.00
0.00 1,834,900.00

236,602.54

ASSET TRANSFER AT MARKET NON CASH HKD/HK1660541905 ENERCHINA HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

375,000.000 0.000.320000Local7.755199
0.041263 0.00 0.00Base

0.00
0.00
0.00 120,000.00

15,473.49

CITIGROUP GLOBAL MARKETS INC. HKD/HK1663094902 CHINA EVERBRIGHT INTL LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

127,000.000 0.008.660300Local7.756250
1.116558 0.00 53.18Base

412.45
152.74

1,184.69 1,098,260.96
141,596.90
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1663376002 NEW WORLD DEVELOPMENT 28 Jul 2016COMMON STOCK 01 Aug 2016

29,153.000 0.009.025500Local7.756250
1.163642 0.00 12.72Base

98.67
36.65

284.26 262,737.47
33,874.29

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

445,000.000 0.009.120000Local7.755200
1.175985 0.00 0.00Base

0.00
0.00
0.00 4,058,400.00

523,313.39
663376002 Total

98.67 284.260.00 4,321,137.47474,153.000 Local

0.00 12.72 36.65 557,187.68Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1665911905 ORIENT OVERSEAS INTL LTD 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

21,000.000 0.0027.850000Local7.755200
3.591139 0.00 0.00Base

0.00
0.00
0.00 584,850.00

75,413.92

ASSET TRANSFER AT MARKET NON CASH HKD/HK1666002902 SHENWAN HONGYUAN HK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,000.000 0.003.910000Local7.755198
0.504178 0.00 0.00Base

0.00
0.00
0.00 117,300.00

15,125.34

CITIGROUP GLOBAL MARKETS INC. HKD/HK1670625904 PICC PROPERTY + CASUALTY H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

225,750.000 0.0012.050700Local7.756250
1.553676 0.00 131.53Base

1,020.17
377.82

2,930.47 2,716,494.89
350,233.02

CITIGROUP GLOBAL MARKETS INC. HKD/HK1671156909 CHINA RESOURCES POWER HOLDIN 28 Jul 2016COMMON STOCK 01 Aug 2016

187,740.000 0.0012.254500Local7.756250
1.579952 0.00 111.23Base

862.75
319.50

2,478.15 2,297,318.93
296,189.39

CITIGROUP GLOBAL MARKETS INC. HKD/HK1671897908 CHINA LIFE INSURANCE CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

479,051.000 0.0018.105300Local7.756250
2.334285 0.00 419.34Base

3,252.51
1,204.43
9,341.85 8,660,767.71

1,116,617.92

CITIGROUP GLOBAL MARKETS INC. HKD/HK1672529906 ZIJIN MINING GROUP CO LTD H 28 Jul 2016COMMON STOCK CNY.1 01 Aug 2016

892,250.000 0.002.909800Local7.756250
0.375156 0.00 125.52Base

973.60
360.60

2,796.91 2,592,498.54
334,246.39
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1674234901 SHANDONG WEIGAO GP MEDICAL H 28 Jul 2016COMMON STOCK CNY.1 01 Aug 2016

64,000.000 0.004.296900Local7.756250
0.553992 0.00 13.30Base

103.13
38.31

297.18 274,601.29
35,403.87

CITIGROUP GLOBAL MARKETS INC. HKD/HK1674347901 SEMICONDUCTOR MANUFACTURING 28 Jul 2016COMMON STOCK USD.000 01 Aug 2016

1,324,000.000 0.000.650000Local7.756250
0.083803 0.00 41.61Base

322.73
119.55
927.27 859,350.00

110,794.52

CITIGROUP GLOBAL MARKETS INC. HKD/HK1674395900 WEICHAI POWER CO LTD H 28 Jul 2016COMMON STOCK CNY1. 01 Aug 2016

237,600.000 0.009.286000Local7.756250
1.197228 0.00 106.67Base

827.38
306.45

2,376.89 2,203,149.33
284,048.26

CITIGROUP GLOBAL MARKETS INC. HKD/HK1677103905 SHANGRI LA ASIA LTD 28 Jul 2016COMMON STOCK HKD1.0 01 Aug 2016

28,166.000 0.008.507900Local7.756250
1.096909 0.00 11.59Base

89.86
33.32

258.45 239,285.20
30,850.63

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

100,000.000 0.008.380000Local7.755200
1.080565 0.00 0.00Base

0.00
0.00
0.00 838,000.00

108,056.53
677103905 Total

89.86 258.450.00 1,077,285.20128,166.000 Local

0.00 11.59 33.32 138,907.16Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1680663002 SHUN TAK HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

330,000.000 0.002.525200Local7.756250
0.325570 0.00 40.29Base

312.49
115.80
898.17 832,105.34

107,281.91

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

110,000.000 0.002.490000Local7.755200
0.321075 0.00 0.00Base

0.00
0.00
0.00 273,900.00

35,318.24
680663002 Total

312.49 898.170.00 1,106,005.34440,000.000 Local

0.00 40.29 115.80 142,600.15Base
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1680765906 SINGAMAS CONTAINER HLDGS 08 Aug 2016COMMON STOCK 08 Aug 2016

122,000.000 0.000.740000Local7.755201
0.095420 0.00 0.00Base

0.00
0.00
0.00 90,280.00

11,641.22

CITIGROUP GLOBAL MARKETS INC. HKD/HK1681001905 SHANGHAI INDUSTRIAL HLDG LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

68,000.000 0.0018.220900Local7.756250
2.349189 0.00 59.90Base

464.63
172.17

1,335.40 1,237,221.17
159,512.80

ASSET TRANSFER AT MARKET NON CASH HKD/HK1681042008 SINO LAND CO 08 Aug 2016COMMON STOCK 08 Aug 2016

244,000.000 0.0013.660000Local7.755200
1.761399 0.00 0.00Base

0.00
0.00
0.00 3,333,040.00

429,781.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1685699902 SMARTONE TELECOMMUNICATIONS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

30,500.000 0.0013.700000Local7.755200
1.766557 0.00 0.00Base

0.00
0.00
0.00 417,850.00

53,879.98

ASSET TRANSFER AT MARKET NON CASH HKD/HK1685978009 SUN HUNG KAI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.004.570000Local7.755199
0.589282 0.00 0.00Base

0.00
0.00
0.00 214,790.00

27,696.26

CITIGROUP GLOBAL MARKETS INC. HKD/HK1685992000 SUN HUNG KAI PROPERTIES 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

7,486.000 0.00112.547700Local7.756250
14.510582 0.00 40.73Base

315.95
117.05
907.88 841,308.25

108,468.43

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

115,000.000 0.00111.000000Local7.755200
14.312977 0.00 0.00Base

0.00
0.00
0.00 12,765,000.00

1,645,992.37
685992000 Total

315.95 907.880.00 13,606,308.25122,486.000 Local

0.00 40.73 117.05 1,754,460.80Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1686774001 SWIRE PACIFIC LTD   CL A 08 Aug 2016COMMON STOCK HKD.6 08 Aug 2016

43,500.000 0.0090.900000Local7.755200
11.721168 0.00 0.00Base

0.00
0.00
0.00 3,954,150.00

509,870.80
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CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1686985003 TAI CHEUNG HOLDINGS 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

103,000.000 0.006.480000Local7.756250
0.835455 0.00 32.27Base

250.29
92.75

719.39 666,470.32
85,926.87

ASSET TRANSFER AT MARKET NON CASH HKD/HK1689890903 HAITONG INTERNATIONAL SECURI 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

166,000.000 0.004.770000Local7.755200
0.615071 0.00 0.00Base

0.00
0.00
0.00 791,820.00

102,101.82

CITIGROUP GLOBAL MARKETS INC. HKD/HK1690355904 TINGYI (CAYMAN ISLN) HLDG CO 28 Jul 2016COMMON STOCK USD.005 01 Aug 2016

114,000.000 0.006.855700Local7.756250
0.883894 0.00 37.79Base

293.08
108.58
842.18 780,414.54

100,617.51

CITIGROUP GLOBAL MARKETS INC. HKD/HK1690574009 TRULY INTERNATIONAL HOLDINGS 28 Jul 2016COMMON STOCK HKD.02 01 Aug 2016

798,000.000 0.004.213800Local7.756250
0.543278 0.00 162.58Base

1,260.98
466.97

3,621.92 3,357,729.50
432,906.30

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

130,000.000 0.004.390000Local7.755200
0.566072 0.00 0.00Base

0.00
0.00
0.00 570,700.00

73,589.33
690574009 Total

1,260.98 3,621.920.00 3,928,429.50928,000.000 Local

0.00 162.58 466.97 506,495.63Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1691316004 GUANGDONG INVESTMENT LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

174,000.000 0.0011.903400Local7.756250
1.534685 0.00 100.14Base

776.70
287.70

2,231.48 2,068,183.42
266,647.34

CITIGROUP GLOBAL MARKETS INC. HKD/HK1692759905 VITASOY INTL HOLDINGS LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

56,000.000 0.0015.197100Local7.756250
1.959336 0.00 41.15Base

319.14
118.30
917.53 849,800.93

109,563.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1692856909 VTECH HOLDINGS LTD 08 Aug 2016COMMON STOCK USD.05 08 Aug 2016

14,600.000 0.0085.300000Local7.755200 0.00 0.00 1,245,380.00
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10.999072 0.00 0.00Base 0.00 160,586.45

ASSET TRANSFER AT MARKET NON CASH HKD/HK1696198902 HYBRID KINETIC GROUP LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

1,552,000.000 0.000.255000Local7.755199
0.032881 0.00 0.00Base

0.00
0.00
0.00 395,760.00

51,031.57

CITIGROUP GLOBAL MARKETS INC. HKD/HK1697245009 CHINA RESOURCES BEER HOLDIN 28 Jul 2016COMMON STOCK 01 Aug 2016

50,386.000 0.0015.046200Local7.756250
1.939881 0.00 36.65Base

284.29
105.38
817.38 757,016.16

97,600.79

CITIGROUP GLOBAL MARKETS INC. HKD/HK1698148004 WHEELOCK + CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

9,000.000 0.0041.266700Local7.756250
5.320445 0.00 17.96Base

139.28
51.65

400.60 370,860.42
47,814.40

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

66,000.000 0.0041.500000Local7.755200
5.351248 0.00 0.00Base

0.00
0.00
0.00 2,739,000.00

353,182.38
698148004 Total

139.28 400.600.00 3,109,860.4275,000.000 Local

0.00 17.96 51.65 400,996.78Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1699076907 ZHEJIANG EXPRESSWAY CO H 28 Jul 2016COMMON STOCK CNY1. 01 Aug 2016

74,000.000 0.007.982600Local7.756250
1.029183 0.00 28.56Base

221.52
82.06

636.49 589,854.39
76,048.91

ASSET TRANSFER AT MARKET NON CASH HKD/HK1927XPL906 DAOHE GLOBAL GROUP LTD 08 Aug 2016COMMON STOCK USD.04 08 Aug 2016

110,000.000 0.000.530000Local7.755197
0.068341 0.00 0.00Base

0.00
0.00
0.00 58,300.00

7,517.54

CITIGROUP GLOBAL MARKETS INC. HKD/HK1ACI07C1F7 KERRY LOGISTICS NETWORK LTD 28 Jul 2016COMMON STOCK HKD.5 01 Aug 2016

5,500.000 0.0010.881800Local7.756250
1.402972 0.00 2.89Base

22.44
8.33

64.61 59,762.85
7,705.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

54,000.000 0.0011.300000Local7.755200 0.00 0.00 610,200.00
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1.457087 0.00 0.00Base 0.00 78,682.69
ACI07C1F7 Total

22.44 64.610.00 669,962.8559,500.000 Local

0.00 2.89 8.33 86,387.81Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1ACI07F6S7 CHINA CONCH VENTURE HOLDINGS 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

151,900.000 0.0014.914800Local7.756250
1.922940 0.00 109.53Base

849.58
314.64

2,440.45 2,262,268.09
291,670.34

ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI0B7Z66 FREEMAN FINANCIAL CORP LTD 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

640,000.000 0.000.465000Local7.755200
0.059960 0.00 0.00Base

0.00
0.00
0.00 297,600.00

38,374.25

ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI0FN4W4 RENTIAN TECHNOLOGY HOLDING 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

250,000.000 0.000.510000Local7.755201
0.065762 0.00 0.00Base

0.00
0.00
0.00 127,500.00

16,440.58

RIGHTS EXERCISED HKD/HK1ACI0NJD61 CHINA RESOURCES BEER RTS 09 Aug 2016RIGHTS

16,795.000 0.000.000000Local7.756600
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED HKD/HK109 Aug 2016 CANCEL

-16,795.000 0.000.000000Local7.756600
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS HKD/HK109 Aug 2016 119 Aug 2016

16,795.000 0.000.000000Local7.756600
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0NJD61 Total

0.00 0.000.00 0.0016,795.000 Local

0.00 0.00 0.00 0.00Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B00G0S903 CNOOC LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

1,077,000.000 0.009.504600Local7.756250 3,838.67 11,025.20 10,221,590.33
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1.225412 0.00 494.91Base 1,421.46 1,317,852.10

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0190C903 TECHTRONIC INDUSTRIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

110,500.000 0.0033.750000Local7.755200
4.351919 0.00 0.00Base

0.00
0.00
0.00 3,729,375.00

480,887.02

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B01B1L907 CHINA MENGNIU DAIRY CO 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

147,000.000 0.0013.143200Local7.756250
1.694530 0.00 93.41Base

724.52
268.40

2,081.77 1,929,244.11
248,734.13

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B01FLR903 PING AN INSURANCE GROUP CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

324,106.000 0.0036.936100Local7.756250
4.762108 0.00 578.78Base

4,489.20
1,662.37

12,893.78 11,953,828.65
1,541,186.61

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

54,400.000 0.0014.763100Local7.756250
1.903381 0.00 38.83Base

301.17
111.63
865.84 801,945.63

103,393.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

38,800.000 0.0014.820000Local7.755200
1.910976 0.00 0.00Base

0.00
0.00
0.00 575,016.00

74,145.86
B01G0P908 Total

301.17 865.840.00 1,376,961.6393,200.000 Local

0.00 38.83 111.63 177,539.33Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B01RQM903 PACIFIC BASIN SHIPPING LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

286,000.000 0.000.880000Local7.755201
0.113472 0.00 0.00Base

0.00
0.00
0.00 251,680.00

32,453.06

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B01YCG906 BEIJING ENTERPRISES WATER GR 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

166,000.000 0.004.793700Local7.756250
0.618044 0.00 38.47Base

298.41
110.53
857.28 794,598.51

102,446.22

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B01Z8S902 GOME ELECTRICAL APPLIANCES 28 Jul 2016COMMON STOCK HKD.025 01 Aug 2016
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426,120.000 0.000.949800Local7.756250
0.122456 0.00 19.57Base

151.77
56.23

436.17 404,140.84
52,105.18

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B02ZKQ901 CHINA POWER INTERNATIONAL 28 Jul 2016COMMON STOCK 01 Aug 2016

199,000.000 0.003.170900Local7.756250
0.408819 0.00 30.51Base

236.63
87.75

680.59 630,091.88
81,236.66

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B03S8Z900 NEWOCEAN ENERGY HLDGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

74,000.000 0.002.330000Local7.755202
0.300444 0.00 0.00Base

0.00
0.00
0.00 172,420.00

22,232.82

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B04KNF903 AIR CHINA LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

194,500.000 0.005.976200Local7.756250
0.770501 0.00 56.20Base

435.89
161.48

1,252.50 1,160,682.51
149,644.80

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B04KP8907 ZTE CORP H 28 Jul 2016COMMON STOCK CNY1. 01 Aug 2016

33,969.000 0.0010.716400Local7.756250
1.381647 0.00 17.60Base

136.51
50.67

393.03 363,495.85
46,864.90

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B05GWV906 EMPEROR INTL HLDG LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

90,000.000 0.001.780000Local7.755199
0.229523 0.00 0.00Base

0.00
0.00
0.00 160,200.00

20,657.11

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B05H3J903 EMPEROR ENTERTAINMENT HOTEL 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

40,000.000 0.001.830000Local7.755198
0.235971 0.00 0.00Base

0.00
0.00
0.00 73,200.00

9,438.83

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B05NXN908 XINYI GLASS HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

154,000.000 0.006.650000Local7.755200
0.857489 0.00 0.00Base

0.00
0.00
0.00 1,024,100.00

132,053.33

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0693Z904 I.T LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

38,000.000 0.002.350000Local7.755203
0.303022 0.00 0.00Base

0.00
0.00
0.00 89,300.00

11,514.85
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1B092QP903 MELCO INTERNATIONAL DEVELOP. 08 Aug 2016COMMON STOCK 08 Aug 2016

70,000.000 0.008.220000Local7.755200
1.059934 0.00 0.00Base

0.00
0.00
0.00 575,400.00

74,195.38

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B09N7M905 CHINA SHENHUA ENERGY CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

220,881.000 0.0014.473000Local7.756250
1.865979 0.00 154.56Base

1,198.80
443.92

3,443.15 3,192,168.76
411,560.84

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B0B8Z2908 BANK OF COMMUNICATIONS CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

674,899.000 0.005.302100Local7.756250
0.683591 0.00 173.01Base

1,341.89
496.96

3,854.54 3,573,185.56
460,684.68

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B0BM5T901 CHINA STATE CONSTRUCTION INT 28 Jul 2016COMMON STOCK HKD.025 01 Aug 2016

52,000.000 0.0010.460000Local7.756250
1.348590 0.00 26.30Base

203.97
75.54

585.89 543,130.14
70,024.84

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0LMBV908 SAMSON HOLDING LTD 08 Aug 2016COMMON STOCK USD.05 08 Aug 2016

77,000.000 0.000.810000Local7.755196
0.104446 0.00 0.00Base

0.00
0.00
0.00 62,370.00

8,042.35

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B0LMTQ900 CHINA CONSTRUCTION BANK H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

5,735,643.000 0.005.282900Local7.756250
0.681115 0.00 1,464.99Base

11,362.81
4,207.47

32,634.16 30,256,831.43
3,900,961.34

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B0MP1B905 SHENZHOU INTERNATIONAL GROUP 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

19,000.000 0.0041.142100Local7.756250
5.304380 0.00 37.79Base

293.14
108.58
842.19 780,564.57

100,636.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0PB4M906 LINK REIT 08 Aug 2016REIT 08 Aug 2016

180,000.000 0.0056.800000Local7.755200
7.324118 0.00 0.00Base

0.00
0.00
0.00 10,224,000.00

1,318,341.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0PVBN902 PROSPERITY REIT 08 Aug 2016REIT 08 Aug 2016

100,000.000 0.003.560000Local7.755201 0.00 0.00 356,000.00
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0.459047 0.00 0.00Base 0.00 45,904.68

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B0Y91C906 CHINA NATIONAL BUILDING MA H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

421,600.000 0.003.602700Local7.756250
0.464490 0.00 73.44Base

569.59
210.92

1,635.95 1,516,692.78
195,544.60

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B11Z22903 G RESOURCES GROUP LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

1,845,000.000 0.000.137000Local7.755200
0.017666 0.00 0.00Base

0.00
0.00
0.00 252,765.00

32,592.97

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B14VKP908 CHINA STRATEGIC HLDGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,320,000.000 0.000.205000Local7.755199
0.026434 0.00 0.00Base

0.00
0.00
0.00 270,600.00

34,892.72

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B14WZ4907 CHAMPION REIT 28 Jul 2016REIT 01 Aug 2016

645,000.000 0.004.480400Local7.756250
0.577650 0.00 139.72Base

1,083.70
401.29

3,112.52 2,885,661.78
372,043.42

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

178,000.000 0.004.600000Local7.755200
0.593150 0.00 0.00Base

0.00
0.00
0.00 818,800.00

105,580.77
B14WZ4907 Total

1,083.70 3,112.520.00 3,704,461.78823,000.000 Local

0.00 139.72 401.29 477,624.19Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B15456906 BANK OF CHINA LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

4,988,098.000 0.003.225500Local7.756250
0.415858 0.00 777.88Base

6,033.42
2,234.18

17,328.87 16,065,747.81
2,071,329.29

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B16YNS901 SHIMAO PROPERTY HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

117,500.000 0.0010.223600Local7.756250
1.318111 0.00 58.08Base

450.48
166.90

1,294.49 1,199,528.03
154,653.09

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B19H8Y909 GUANGZHOU R+F PROPERTIES   H 28 Jul 2016COMMON STOCK CNY.25 01 Aug 2016
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48,000.000 0.0011.965300Local7.756250
1.542666 0.00 27.77Base

215.38
79.84

619.23 573,499.79
73,940.34

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1DYPZ905 CHINA MERCHANTS BANK H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

275,006.000 0.0016.827100Local7.756250
2.169489 0.00 223.73Base

1,735.33
642.62

4,984.32 4,620,833.81
595,756.17

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1G1QD902 IND + COMM BK OF CHINA H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

4,450,983.000 0.004.411400Local7.756250
0.568754 0.00 949.32Base

7,363.15
2,726.56

21,147.90 19,606,555.36
2,527,839.53

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1JNK8908 CHINA COAL ENERGY CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

287,000.000 0.003.964400Local7.756250
0.511123 0.00 55.01Base

426.67
158.02

1,225.61 1,136,130.52
146,479.36

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1KR43906 SUNLIGHT REAL ESTATE INVEST 08 Aug 2016REIT 08 Aug 2016

104,000.000 0.004.910000Local7.755200
0.633124 0.00 0.00Base

0.00
0.00
0.00 510,640.00

65,844.85

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1L3XL906 ZHUZHOU CRRC TIMES ELECTRIC 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

31,500.000 0.0042.893700Local7.756250
5.530211 0.00 65.33Base

506.68
187.72

1,456.04 1,349,188.83
173,948.60

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1P70H908 THE UNITED LABORATORIES INTE 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

46,000.000 0.003.010000Local7.755199
0.388127 0.00 0.00Base

0.00
0.00
0.00 138,460.00

17,853.83

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1PLHJ905 EMPEROR CAPITAL GROUP LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

246,000.000 0.000.710000Local7.755201
0.091551 0.00 0.00Base

0.00
0.00
0.00 174,660.00

22,521.66

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1TL3R908 HAIER ELECTRONICS GROUP CO 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

89,000.000 0.0012.871000Local7.756250
1.659436 0.00 55.38Base

429.57
159.12

1,234.21 1,143,855.22
147,475.29
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1VKYN902 COUNTRY GARDEN HOLDINGS CO 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

307,565.000 0.003.211800Local7.756250
0.414092 0.00 47.76Base

370.44
137.19

1,064.06 986,402.77
127,175.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1VKZ8904 CITIC TELECOM INTERNATIONAL 08 Aug 2016COMMON STOCK 08 Aug 2016

124,000.000 0.002.900000Local7.755200
0.373943 0.00 0.00Base

0.00
0.00
0.00 359,600.00

46,368.89

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1VMDH904 REGAL REAL ESTATE INVESTMENT 08 Aug 2016REIT 08 Aug 2016

83,000.000 0.002.100000Local7.755201
0.270786 0.00 0.00Base

0.00
0.00
0.00 174,300.00

22,475.24

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1W0JF909 CHINA CITIC BANK CORP LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

546,280.000 0.004.894500Local7.756250
0.631039 0.00 129.27Base

1,002.66
371.30

2,879.88 2,669,884.92
344,223.68

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1WJ4X905 BELLE INTERNATIONAL HOLDINGS 28 Jul 2016COMMON STOCK HKD.01 01 Aug 2016

286,044.000 0.005.077400Local7.756250
0.654620 0.00 70.22Base

544.63
201.75

1,564.83 1,450,250.35
186,978.29

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1WMLF908 PACIFIC TEXTILES HOLDINGS 28 Jul 2016COMMON STOCK HKD.001 01 Aug 2016

25,000.000 0.0010.970400Local7.756250
1.414395 0.00 13.26Base

102.85
38.18

296.12 273,861.03
35,308.43

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

72,000.000 0.0011.160000Local7.755200
1.439034 0.00 0.00Base

0.00
0.00
0.00 803,520.00

103,610.48
B1WMLF908 Total

102.85 296.120.00 1,077,381.0397,000.000 Local

0.00 13.26 38.18 138,918.91Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1WSH5902 CSI PROPERTIES LTD 08 Aug 2016COMMON STOCK HKD.008 08 Aug 2016

480,000.000 0.000.295000Local7.755199
0.038039 0.00 0.00Base

0.00
0.00
0.00 141,600.00

18,258.72
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1YVKN900 ANTA SPORTS PRODUCTS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

34,000.000 0.0017.543500Local7.756250
2.261853 0.00 28.84Base

223.68
82.89

642.92 595,612.40
76,791.28

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B1Z7FX906 FOSUN INTERNATIONAL LTD 29 Jul 2016COMMON STOCK 02 Aug 2016

185,500.000 0.0010.314700Local7.759950
1.329222 0.00 92.46Base

717.52
265.64

2,061.33 1,910,598.00
246,212.67

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B24CVP906 SINO OCEAN GROUP HOLDING LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

194,803.000 0.003.278900Local7.756250
0.422743 0.00 30.88Base

239.53
88.73

688.19 637,811.84
82,231.99

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B27WLD907 SOHO CHINA LTD 28 Jul 2016COMMON STOCK HKD.02 01 Aug 2016

152,400.000 0.003.708500Local7.756250
0.478131 0.00 27.33Base

211.94
78.58

609.52 564,353.94
72,761.18

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B27WRM901 KINGSOFT CORP LTD 28 Jul 2016COMMON STOCK USD.000 01 Aug 2016

25,000.000 0.0013.269600Local7.756250
1.710827 0.00 16.04Base

124.40
46.10

357.55 331,258.05
42,708.53

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B28XTQ907 VALUE PARTNERS GROUP LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

93,000.000 0.006.780000Local7.755200
0.874252 0.00 0.00Base

0.00
0.00
0.00 630,540.00

81,305.45

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B28XTR905 GCL POLY ENERGY HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

991,000.000 0.001.068600Local7.756250
0.137773 0.00 51.20Base

397.12
147.05

1,140.54 1,057,444.94
136,334.56

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B2NDF8909 PLAYMATES TOYS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

48,000.000 0.001.490000Local7.755199
0.192129 0.00 0.00Base

0.00
0.00
0.00 71,520.00

9,222.20

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B2NR3Y904 SJM HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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158,000.000 0.004.880000Local7.755200
0.629255 0.00 0.00Base

0.00
0.00
0.00 771,040.00

99,422.32

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B2PFVH904 CHINA RAILWAY CONSTRUCTION H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

255,000.000 0.009.404200Local7.756250
1.212467 0.00 115.94Base

899.28
333.11

2,583.65 2,394,588.07
308,730.13

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B2Q14Z904 WANT WANT CHINA HOLDINGS LTD 28 Jul 2016COMMON STOCK USD.02 01 Aug 2016

319,456.000 0.004.991700Local7.756250
0.643571 0.00 77.10Base

597.99
221.47

1,717.78 1,592,312.75
205,294.15

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B2Q5H5907 CHINA PACIFIC INSURANCE GR H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

158,600.000 0.0027.860300Local7.756250
3.591981 0.00 213.63Base

1,656.99
613.60

4,759.23 4,412,227.36
568,860.90

CUSIP CHANGE NON CASH HKD/HK1B2Q8YL907 EVERGRANDE REAL ESTATE GROUP 26 Jul 2016COMMON STOCK USD.01 28 Jul 2016

176,000.000 0.003.821876Local7.759710
0.492528 0.00 0.00Base

0.00
0.00
0.00 672,650.29

86,684.98

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B3MPN5908 SUN ART RETAIL GROUP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

120,500.000 0.005.403900Local7.756250
0.696716 0.00 31.48Base

244.19
90.53

702.14 650,223.62
83,832.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B3W133907 GUOTAI JUNAN INTERNATIONAL 08 Aug 2016COMMON STOCK 08 Aug 2016

217,000.000 0.002.650000Local7.755200
0.341706 0.00 0.00Base

0.00
0.00
0.00 575,050.00

74,150.25

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B3XH0P905 HUTCHISON TELECOMM HONG KONG 28 Jul 2016COMMON STOCK HKD.25 01 Aug 2016

404,000.000 0.002.861700Local7.756250
0.368954 0.00 55.90Base

433.55
160.65

1,246.03 1,154,447.22
148,840.90

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

134,000.000 0.002.750000Local7.755199
0.354601 0.00 0.00Base

0.00
0.00
0.00 368,500.00

47,516.51
B3XH0P905 Total
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433.55 1,246.030.00 1,522,947.22538,000.000 Local

0.00 55.90 160.65 196,357.41Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B3ZVDV905 SINOPHARM GROUP CO H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

57,600.000 0.0037.934400Local7.756250
4.890817 0.00 105.64Base

819.38
303.53

2,354.25 2,181,847.81
281,301.89

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B43399904 GUANGZHOU AUTOMOBILE GROUP H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

448,061.000 0.0010.064200Local7.756250
1.297560 0.00 218.02Base

1,691.02
626.23

4,857.22 4,502,827.28
580,541.79

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4JSTL903 WYNN MACAU LTD 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

124,800.000 0.0012.080000Local7.755200
1.557665 0.00 0.00Base

0.00
0.00
0.00 1,507,584.00

194,396.53

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4P8HQ902 MGM CHINA HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

76,400.000 0.0011.380000Local7.755200
1.467402 0.00 0.00Base

0.00
0.00
0.00 869,432.00

112,109.55

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B4Q2TX906 CHINA LONGYUAN POWER GROUP H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

252,000.000 0.006.284400Local7.756250
0.810237 0.00 76.57Base

593.88
219.94

1,705.94 1,581,368.98
203,883.19

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4TX8S909 AIA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

964,000.000 0.0049.250000Local7.755200
6.350578 0.00 0.00Base

0.00
0.00
0.00 47,477,000.00

6,121,956.88

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4TXDZ907 HKT TRUST AND HKT LTD SS 08 Aug 2016STAPLED SECURITY HKD 08 Aug 2016

213,000.000 0.0012.000000Local7.755200
1.547349 0.00 0.00Base

0.00
0.00
0.00 2,556,000.00

329,585.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B54X3L903 BRIGHT SMART SECURITIES AND 08 Aug 2016COMMON STOCK HKD.3 08 Aug 2016

40,000.000 0.002.250000Local7.755198
0.290128 0.00 0.00Base

0.00
0.00
0.00 90,000.00

11,605.12
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1B56KLY901 LONGFOR PROPERTIES 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

64,500.000 0.0010.773500Local7.756250
1.389009 0.00 33.60Base

260.58
96.50

748.50 693,881.67
89,460.97

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B5730Z908 NEW CHINA LIFE INSURANCE C H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

26,700.000 0.0027.929700Local7.756250
3.600928 0.00 36.05Base

279.65
103.58
803.42 744,639.92

96,005.15

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B57JY2909 CHINA MINSHENG BANKING H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

359,000.000 0.008.190200Local7.756250
1.055948 0.00 142.16Base

1,102.61
408.37

3,167.40 2,936,011.79
378,534.96

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B5B23W909 SANDS CHINA LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

193,600.000 0.0029.900000Local7.755200
3.855478 0.00 0.00Base

0.00
0.00
0.00 5,788,640.00

746,420.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B5SG50908 SOCAM DEVELOPMENT LTD 08 Aug 2016COMMON STOCK HKD1. 08 Aug 2016

24,000.000 0.003.610000Local7.755199
0.465494 0.00 0.00Base

0.00
0.00
0.00 86,640.00

11,171.86

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B6083Z909 MAN WAH HOLDINGS LTD 28 Jul 2016COMMON STOCK HKD.4 01 Aug 2016

446,400.000 0.005.705600Local7.756250
0.735613 0.00 123.14Base

955.12
353.67

2,743.12 2,543,281.60
327,900.93

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

122,800.000 0.005.790000Local7.755200
0.746596 0.00 0.00Base

0.00
0.00
0.00 711,012.00

91,681.97
B6083Z909 Total

955.12 2,743.120.00 3,254,293.60569,200.000 Local

0.00 123.14 353.67 419,582.90Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B60LZR903 AGRICULTURAL BANK OF CHINA H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

1,761,704.000 0.002.876300Local7.756250
0.370836 0.00 244.99Base

1,900.20
703.71

5,458.17 5,059,830.85
652,355.31
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1B61X7R907 SITC INTERNATIONAL HOLDINGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

120,000.000 0.004.590000Local7.755200
0.591861 0.00 0.00Base

0.00
0.00
0.00 550,800.00

71,023.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B67C2G906 SWIRE PROPERTIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

93,600.000 0.0022.000000Local7.755200
2.836806 0.00 0.00Base

0.00
0.00
0.00 2,059,200.00

265,525.07

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B6SPB4901 CITIC SECURITIES CO LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

151,500.000 0.0016.704700Local7.756250
2.153708 0.00 122.36Base

949.04
351.44

2,725.87 2,527,087.14
325,813.01

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B6ZNMQ907 SITOY GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

29,000.000 0.002.790000Local7.755200
0.359759 0.00 0.00Base

0.00
0.00
0.00 80,910.00

10,433.00

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B71SXC900 HAITONG SECURITIES CO LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

219,600.000 0.0012.709400Local7.756250
1.638601 0.00 134.94Base

1,046.62
387.55

3,005.91 2,786,931.71
359,314.32

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B75551901 CGN MINING CO LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

115,000.000 0.000.530000Local7.755203
0.068341 0.00 0.00Base

0.00
0.00
0.00 60,950.00

7,859.24

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B85LKS908 AAC TECHNOLOGIES HOLDINGS IN 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

48,500.000 0.0069.810800Local7.756250
9.000587 0.00 163.70Base

1,269.68
470.16

3,646.71 3,380,907.41
435,894.59

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B87ZDH907 TELEVISION BROADCASTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,300.000 0.0026.550000Local7.755200
3.423509 0.00 0.00Base

0.00
0.00
0.00 804,465.00

103,732.33

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B8RZJZ909 PEOPLE S INSURANCE CO GROU H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016
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471,000.000 0.003.011300Local7.756250
0.388242 0.00 68.57Base

531.87
197.03

1,528.21 1,416,262.22
182,596.26

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B8W3S3905 LANGHAM HOSPITALITY INV  SS 08 Aug 2016STAPLED SECURITY HKD 08 Aug 2016

69,000.000 0.002.870000Local7.755201
0.370074 0.00 0.00Base

0.00
0.00
0.00 198,030.00

25,535.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B92N5M905 TSUI WAH HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

44,000.000 0.001.400000Local7.755198
0.180524 0.00 0.00Base

0.00
0.00
0.00 61,600.00

7,943.06

CITIGROUP GLOBAL MARKETS INC. HKD/HK1B92NYF908 CHINA GALAXY SECURITIES CO H 28 Jul 2016COMMON STOCK CNY1. 01 Aug 2016

265,300.000 0.006.862800Local7.756250
0.884809 0.00 88.03Base

682.76
252.85

1,961.20 1,818,056.88
234,398.95

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BBMR4Z901 MACAU LEGEND DEVELOPMENT LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

153,000.000 0.001.080000Local7.755201
0.139261 0.00 0.00Base

0.00
0.00
0.00 165,240.00

21,306.99

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BD3DS6907 CHINA EVERGRANDE GROUP 01 Aug 2016COMMON STOCK USD.01 03 Aug 2016

176,000.000 0.004.903100Local7.760200
0.631826 0.00 41.70Base

323.60
119.77
929.45 861,692.55

111,039.99

GOLDMAN SACHS + CO HKD/HK1BD44FV905 QINQIN FOODSTUFFS GROUP CAYM 11 Jul 2016COMMON STOCK HKD.01 13 Jul 2016

1,000.000 0.002.858800Local7.757900
0.368502 0.00 0.37Base

2.86
0.42
3.22 2,852.72

367.72

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK112 Jul 2016 14 Jul 2016

4,133.000 0.002.196100Local7.758050
0.283074 0.00 0.47Base

3.63
1.38

10.70 9,062.15
1,168.10

BD44FV905 Total

6.49 13.920.00 11,914.875,133.000 Local

0.00 0.84 1.80 1,535.82Base
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1BFNWYH907 HUARONG INTERNATIONAL FINANC 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

54,000.000 0.001.970000Local7.755199
0.254023 0.00 0.00Base

0.00
0.00
0.00 106,380.00

13,717.25

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BFRB2W901 IGG INC 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

56,000.000 0.003.440000Local7.755199
0.443573 0.00 0.00Base

0.00
0.00
0.00 192,640.00

24,840.11

GOLDMAN SACHS INTERNATIONAL HKD/HK1BFSQNZ907 TEXHONG TEXTILE GROUP LTD 28 Jul 2016COMMON STOCK HKD.1 01 Aug 2016

154,000.000 0.0010.255800Local7.756250
1.322263 0.00 76.36Base

592.27
219.39

1,701.61 1,577,099.32
203,332.71

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BGY6SV906 CHINA CINDA ASSET MANAGEME H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

1,512,300.000 0.002.553800Local7.756250
0.329257 0.00 186.73Base

1,448.29
536.39

4,160.39 3,856,503.06
497,212.32

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BH7SVD902 DIGITAL DOMAIN HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

560,000.000 0.000.520000Local7.755200
0.067052 0.00 0.00Base

0.00
0.00
0.00 291,200.00

37,549.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BHBF4W903 SUNCORP TECHNOLOGIES LTD 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

1,110,000.000 0.000.080000Local7.755201
0.010316 0.00 0.00Base

0.00
0.00
0.00 88,800.00

11,450.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BJ3WDZ904 HK ELECTRIC INVESTMENTS  SS 08 Aug 2016STAPLED SECURITY HKD 08 Aug 2016

212,500.000 0.007.670000Local7.755200
0.989014 0.00 0.00Base

0.00
0.00
0.00 1,629,875.00

210,165.44

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BLLHKZ904 WH GROUP LTD 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

469,000.000 0.006.030000Local7.755200
0.777543 0.00 0.00Base

0.00
0.00
0.00 2,828,070.00

364,667.58

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BMMV2K903 TENCENT HOLDINGS LTD 28 Jul 2016 0.01COMMON STOCK HKD.000 01 Aug 2016

302,090.000 0.00188.213400Local7.756250 21,321.52 61,236.02 56,774,828.47
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24.266031 0.00 2,748.95Base 7,895.05 7,319,881.19

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BMP25L909 TOWN HEALTH INTERNATIONAL ME 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

410,000.000 0.001.240000Local7.755200
0.159893 0.00 0.00Base

0.00
0.00
0.00 508,400.00

65,556.01

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BNBNSJ906 YUAN HENG GAS HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

212,000.000 0.000.570000Local7.755202
0.073499 0.00 0.00Base

0.00
0.00
0.00 120,840.00

15,581.80

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BNC9DC907 SUMMIT ASCENT HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.025 08 Aug 2016

78,000.000 0.001.670000Local7.755201
0.215339 0.00 0.00Base

0.00
0.00
0.00 130,260.00

16,796.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BNN6B8902 GLOBAL BRANDS GROUP HOLDING 08 Aug 2016COMMON STOCK HKD.012 08 Aug 2016

444,000.000 0.000.710000Local7.755201
0.091551 0.00 0.00Base

0.00
0.00
0.00 315,240.00

40,648.85

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BP4JH1909 JOHNSON ELECTRIC HOLDINGS 28 Jul 2016COMMON STOCK HKD.05 01 Aug 2016

15,000.000 0.0019.682700Local7.756250
2.537657 0.00 14.27Base

110.72
41.09

318.73 294,811.05
38,009.48

ASSET TRANSFER AT MARKET NON CASH HKD/HK108 Aug 2016 08 Aug 2016

32,000.000 0.0018.840000Local7.755200
2.429338 0.00 0.00Base

0.00
0.00
0.00 602,880.00

77,738.81
BP4JH1909 Total

110.72 318.730.00 897,691.0547,000.000 Local

0.00 14.27 41.09 115,748.29Base

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BPYM74904 ALIBABA PICTURES GROUP LTD 28 Jul 2016COMMON STOCK HKD.25 01 Aug 2016

407,500.000 0.001.717300Local7.756250
0.221409 0.00 33.83Base

262.42
97.20

753.88 698,783.45
90,092.95

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQPTLG904 SINCERE WATCH HK LTD 08 Aug 2016COMMON STOCK HKD.02 08 Aug 2016
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290,000.000 0.000.255000Local7.755198
0.032881 0.00 0.00Base

0.00
0.00
0.00 73,950.00

9,535.54

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQV68C901 REALORD GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

34,000.000 0.004.460000Local7.755201
0.575098 0.00 0.00Base

0.00
0.00
0.00 151,640.00

19,553.33

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQV6LD904 CONVOY GLOBAL HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

372,000.000 0.000.275000Local7.755200
0.035460 0.00 0.00Base

0.00
0.00
0.00 102,300.00

13,191.15

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQXKC1907 KUANGCHI SCIENCE LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

94,000.000 0.002.620000Local7.755199
0.337838 0.00 0.00Base

0.00
0.00
0.00 246,280.00

31,756.76

GOLDMAN SACHS INTERNATIONAL HKD/HK1BRJ8XY903 HANERGY THIN FILM POWER GROU 16 Aug 2016COMMON STOCK HKD.002

390,000.000 0.000.080000Local7.755050
0.010316 0.00 1.51Base

11.70
4.44

34.40 31,153.90
4,017.24

GOLDMAN SACHS INTERNATIONAL HKD/HK116 Aug 2016 CANCEL

-390,000.000 0.000.080000Local7.755050
0.010316 0.00 -1.51Base

-11.70
-4.44

-34.40 -31,153.90
-4,017.24

GOLDMAN SACHS INTERNATIONAL HKD/HK116 Aug 2016 18 Aug 2016

390,000.000 0.000.080000Local7.755150
0.010316 0.00 1.51Base

11.70
196.63

1,524.90 29,663.40
3,824.99

BRJ8XY903 Total

11.70 1,524.900.00 29,663.40390,000.000 Local

0.00 1.51 196.63 3,824.99Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BRJL53903 BLUE SKY POWER HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.055 08 Aug 2016

280,000.000 0.000.415000Local7.755203
0.053512 0.00 0.00Base

0.00
0.00
0.00 116,200.00

14,983.49

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BSBMM0904 CGN POWER CO LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016
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1,009,700.000 0.002.292900Local7.756250
0.295620 0.00 111.93Base

868.18
321.58

2,494.27 2,311,778.68
298,053.66

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BSM8PL904 MONGOLIA ENERGY CORP LTD 28 Jul 2016COMMON STOCK HKD.02 01 Aug 2016

91.000 0.000.159000Local7.756250
0.020500 0.00 0.00Base

0.01
0.13
1.00 13.46

1.74

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BSNLDG908 GCL NEW ENERGY HLDGS LTD 08 Aug 2016COMMON STOCK HKD.004 08 Aug 2016

542,000.000 0.000.340000Local7.755200
0.043842 0.00 0.00Base

0.00
0.00
0.00 184,280.00

23,762.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BT9PQP909 MASON FINANCIAL HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500,000.000 0.000.300000Local7.755200
0.038684 0.00 0.00Base

0.00
0.00
0.00 150,000.00

19,341.86

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BTDYF8905 DALIAN WANDA COMMERCIAL PR H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

59,400.000 0.0048.868100Local7.756250
6.300480 0.00 140.34Base

1,088.54
403.10

3,126.51 2,898,550.09
373,705.09

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BVG6VT904 LAI SUN DEVELOPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

945,000.000 0.000.141000Local7.755198
0.018181 0.00 0.00Base

0.00
0.00
0.00 133,245.00

17,181.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BW0DD8900 HKBN LTD 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

86,500.000 0.009.300000Local7.755200
1.199195 0.00 0.00Base

0.00
0.00
0.00 804,450.00

103,730.40

CITIGROUP GLOBAL MARKETS INC. HKD/HK1BW4NKK909 GF SECURITIES CO LTD H 28 Jul 2016COMMON STOCK CNY1.0 01 Aug 2016

93,900.000 0.0017.247000Local7.756250
2.223626 0.00 78.30Base

607.31
224.94

1,744.70 1,617,141.29
208,495.25

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BW9P81905 CK HUTCHISON HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

216,000.000 0.0092.500000Local7.755200
11.927481 0.00 0.00Base

0.00
0.00
0.00 19,980,000.00

2,576,335.88
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CITIGROUP GLOBAL MARKETS INC. HKD/HK1BWVFT0901 HUATAI SECURITIES CO LTD H 28 Jul 2016COMMON STOCK 01 Aug 2016

90,900.000 0.0016.275700Local7.756250
2.098398 0.00 71.53Base

554.80
205.50

1,593.92 1,477,312.41
190,467.35

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BWX52N900 CHEUNG KONG PROPERTY HOLDING 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

216,500.000 0.0055.100000Local7.755200
7.104910 0.00 0.00Base

0.00
0.00
0.00 11,929,150.00

1,538,213.07

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYQ1V6908 SUNDART HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.004.580000Local7.755201
0.590571 0.00 0.00Base

0.00
0.00
0.00 192,360.00

24,804.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYRMJ2904 CHINA INNOVATIVE FINANCE GRO 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

390,000.000 0.000.680000Local7.755200
0.087683 0.00 0.00Base

0.00
0.00
0.00 265,200.00

34,196.41

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYS14H902 CHINA LNG GROUP LTD 08 Aug 2016COMMON STOCK HKD.002 08 Aug 2016

1,780,000.000 0.000.240000Local7.755200
0.030947 0.00 0.00Base

0.00
0.00
0.00 427,200.00

55,085.62

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYT533904 NEW SPORTS GROUP LTD 08 Aug 2016COMMON STOCK HKD.002 08 Aug 2016

810,000.000 0.000.119000Local7.755200
0.015345 0.00 0.00Base

0.00
0.00
0.00 96,390.00

12,429.08

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYTBQY908 REGINA MIRACLE INTERNATIONAL 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

30,000.000 0.008.730000Local7.755200
1.125696 0.00 0.00Base

0.00
0.00
0.00 261,900.00

33,770.89

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYWWFX902 MADISON WINE HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

8,000.000 0.0010.000000Local7.755199
1.289458 0.00 0.00Base

0.00
0.00
0.00 80,000.00

10,315.66

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYX33P905 MODERN DENTAL GROUP LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

32,000.000 0.003.070000Local7.755200 0.00 0.00 98,240.00
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0.395863 0.00 0.00Base 0.00 12,667.63

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYX9N0905 VISION FAME INTL   PARALLEL 08 Aug 2016COMMON STOCK HKD.002 08 Aug 2016

98,000.000 0.002.890000Local7.755201
0.372653 0.00 0.00Base

0.00
0.00
0.00 283,220.00

36,520.01

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYY6NK906 CHINA HEALTHCARE ENTERPRISE 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

280,000.000 0.000.151000Local7.755194
0.019471 0.00 0.00Base

0.00
0.00
0.00 42,280.00

5,451.83

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYZWTP901 HANG FAT GINSENG HLDGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

490,000.000 0.000.170000Local7.755200
0.021921 0.00 0.00Base

0.00
0.00
0.00 83,300.00

10,741.18

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYZZQ9903 LANDING INTERNATIONAL DEVELO 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

925,000.000 0.000.158000Local7.755200
0.020373 0.00 0.00Base

0.00
0.00
0.00 146,150.00

18,845.42

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BZ060Z902 BEP INTERNATIONAL  PARALLEL 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

1,110,000.000 0.000.410000Local7.755199
0.052868 0.00 0.00Base

0.00
0.00
0.00 455,100.00

58,683.21

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BZBGB3907 CHINA SOFT POWER TECHNOLOGY 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

280,000.000 0.000.246000Local7.755202
0.031721 0.00 0.00Base

0.00
0.00
0.00 68,880.00

8,881.78

0.0081,844,114.000 Local
0.00Base

144,401.04
18,617.33

416,265.43
53,668.21

661,683,387.54
85,314,317.70

HONG KONG DOLLAR Total

HUNGARIAN FORINT

CITIGROUP GLOBAL MARKETS LIMITED HUF/HU3474249901 MOL HUNGARIAN OIL AND GAS PL 28 Jul 2016 0.04COMMON STOCK HUF1000 01 Aug 2016

5,945.000 0.0017,535.787216Local281.436400
62.308171 0.00 259.29Base

72,975.00
0.00
0.00 104,177,280.00

370,162.78
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JP MORGAN SECURITIES PLC HUF/HU329 Jul 2016 0.0402 Aug 2016

1,426.000 0.0017,448.267882Local278.135500
62.732977 0.00 62.62Base

17,417.00
0.00
0.00 24,863,813.00

89,394.60
474249901 Total

90,392.00 0.000.00 129,041,093.007,371.000 Local

0.00 321.91 0.00 459,557.38Base

CITIGROUP GLOBAL MARKETS LIMITED HUF/HU3732015904 OTP BANK PLC 28 Jul 2016 0.02COMMON STOCK HUF100. 01 Aug 2016

24,203.000 0.006,682.729496Local281.436400
23.745079 0.00 402.29Base

113,219.00
0.00
0.00 161,628,883.00

574,299.85

0.0031,574.000 Local
0.00Base

203,611.00
724.20

0.00
0.00

290,669,976.00
1,033,857.23

HUNGARIAN FORINT Total

INDONESIAN RUPIAH

GOLDMAN SACHS INTERNATIONAL IDR/ID5623084902 UNITED TRACTORS TBK PT 28 Jul 2016COMMON STOCK IDR250. 02 Aug 2016

213,500.000 0.0015,651.779902Local13,101.000000
1.194701 0.00 178.55Base

2,339,159.00
364.75

4,778,567.00 3,334,537,283.00
254,525.40

GOLDMAN SACHS INTERNATIONAL IDR/ID5628397903 INDOFOOD SUKSES MAKMUR TBK P 28 Jul 2016COMMON STOCK IDR100. 02 Aug 2016

247,600.000 0.008,307.370800Local13,101.000000
0.634102 0.00 109.90Base

1,439,834.00
224.52

2,941,374.00 2,052,523,802.00
156,669.25

GOLDMAN SACHS INTERNATIONAL IDR/ID5631534906 CHAROEN POKPHAND INDONESI PT 28 Jul 2016COMMON STOCK IDR10. 02 Aug 2016

448,500.000 0.003,856.668901Local13,101.000000
0.294380 0.00 92.42Base

1,210,801.00
188.80

2,473,494.00 1,726,031,707.00
131,748.09

GOLDMAN SACHS INTERNATIONAL IDR/ID5636699902 GUDANG GARAM TBK PT 28 Jul 2016COMMON STOCK IDR500. 02 Aug 2016

41,000.000 0.0069,120.487805Local13,101.000000
5.275970 0.00 151.42Base

1,983,758.00
309.33

4,052,534.00 2,827,903,708.00
215,854.03

GOLDMAN SACHS INTERNATIONAL IDR/ID5645486903 INDOCEMENT TUNGGAL PRAKARSA 28 Jul 2016COMMON STOCK IDR500. 02 Aug 2016
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100,400.000 0.0016,954.805797Local13,101.000000
1.294161 0.00 90.95Base

1,191,584.00
185.81

2,434,236.00 1,698,636,682.00
129,657.02

GOLDMAN SACHS INTERNATIONAL IDR/ID5665104907 BANK MANDIRI PERSERO TBK PT 28 Jul 2016COMMON STOCK IDR500. 02 Aug 2016

650,243.000 0.0010,050.223500Local13,101.000000
0.767134 0.00 349.18Base

4,574,561.00
713.32

9,345,175.00 6,521,167,743.00
497,761.07

GOLDMAN SACHS INTERNATIONAL IDR/ID5666587902 MATAHARI DEPARTMENT STORE TB 28 Jul 2016COMMON STOCK 02 Aug 2016

79,500.000 0.0020,501.195006Local13,101.000000
1.564857 0.00 87.08Base

1,140,892.00
177.90

2,330,678.00 1,626,373,433.00
124,141.17

GOLDMAN SACHS INTERNATIONAL IDR/ID5668718901 UNILEVER INDONESIA TBK PT 28 Jul 2016COMMON STOCK IDR10. 02 Aug 2016

94,000.000 0.0046,469.202096Local13,101.000000
3.546997 0.00 233.39Base

3,057,673.00
476.79

6,246,390.00 4,358,800,934.00
332,707.50

GOLDMAN SACHS INTERNATIONAL IDR/ID5670909902 BANK RAKYAT INDONESIA PERSER 28 Jul 2016COMMON STOCK IDR250. 02 Aug 2016

687,866.000 0.0011,343.266600Local13,101.000000
0.865832 0.00 416.90Base

5,461,853.00
851.67

11,157,785.00 7,786,027,785.00
594,307.90

GOLDMAN SACHS INTERNATIONAL IDR/ID5671976900 PERUSAHAAN GAS NEGARA PERSER 28 Jul 2016COMMON STOCK IDR100. 02 Aug 2016

957,400.000 0.003,296.427800Local13,101.000000
0.251617 0.00 168.63Base

2,209,200.00
344.48

4,513,080.00 3,149,277,696.00
240,384.53

GOLDMAN SACHS INTERNATIONAL IDR/ID5672712908 BANK NEGARA INDONESIA PERSER 28 Jul 2016COMMON STOCK IDR7500 02 Aug 2016

548,300.000 0.005,355.193299Local13,101.000000
0.408762 0.00 156.89Base

2,055,377.00
320.50

4,198,841.00 2,929,998,268.00
223,646.92

GOLDMAN SACHS INTERNATIONAL IDR/ID5679523001 SEMEN INDONESIA PERSERO TBK 28 Jul 2016COMMON STOCK IDR100. 02 Aug 2016

260,400.000 0.009,740.649002Local13,101.000000
0.743504 0.00 135.53Base

1,775,526.00
276.86

3,627,145.00 2,531,062,329.00
193,196.12

GOLDMAN SACHS INTERNATIONAL IDR/ID5B01C1P906 BANK CENTRAL ASIA TBK PT 28 Jul 2016COMMON STOCK IDR62.5 02 Aug 2016

802,860.000 0.0014,358.550700Local13,101.000000
1.095989 0.00 615.95Base

8,069,534.00
1,258.29

16,484,906.00 11,503,351,575.00
878,051.41
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GOLDMAN SACHS INTERNATIONAL IDR/ID5B19HDX905 LIPPO KARAWACI TBK PT 28 Jul 2016COMMON STOCK IDR100. 02 Aug 2016

869,500.000 0.001,130.930400Local13,101.000000
0.086324 0.00 52.54Base

688,341.00
107.33

1,406,182.00 981,249,460.00
74,898.82

GOLDMAN SACHS INTERNATIONAL IDR/ID5B3BQFC902 ADARO ENERGY TBK PT 28 Jul 2016COMMON STOCK IDR100. 02 Aug 2016

767,700.000 0.001,050.968499Local13,101.000000
0.080220 0.00 43.11Base

564,780.00
88.07

1,153,765.00 805,109,972.00
61,454.09

GOLDMAN SACHS INTERNATIONAL IDR/ID5B7311V900 KALBE FARMA TBK PT 28 Jul 2016COMMON STOCK IDR10. 02 Aug 2016

738,500.000 0.001,691.979001Local13,101.000000
0.129149 0.00 66.76Base

874,669.00
136.39

1,786,822.00 1,246,865,001.00
95,173.27

GOLDMAN SACHS INTERNATIONAL IDR/ID5B800MQ901 ASTRA INTERNATIONAL TBK PT 28 Jul 2016COMMON STOCK IDR50. 02 Aug 2016

2,477,200.000 0.007,427.483700Local13,101.000000
0.566940 0.00 983.10Base

12,879,554.00
2,008.33

26,311,089.00 18,360,171,979.00
1,401,432.87

GOLDMAN SACHS INTERNATIONAL IDR/ID5BD4T6W908 TELEKOMUNIKASI INDONESIA PER 28 Jul 2016COMMON STOCK IDR50. 02 Aug 2016

3,010,800.000 0.004,346.008700Local13,101.000000
0.331731 0.00 699.14Base

9,159,474.00
1,428.25

18,711,497.00 13,057,092,023.00
996,648.50

0.0012,995,269.000 Local
0.00Base

60,676,570.00
4,631.44

123,953,560.00
9,461.39

86,496,181,380.00
6,602,257.96

INDONESIAN RUPIAH Total

JAPANESE YEN

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601004005 AICA KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.002,366.000000Local101.745004
23.254213 0.00 0.00Base

0.00
0.00
0.00 10,883,600.00

106,969.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601009004 AICHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00739.000000Local101.744979
7.263258 0.00 0.00Base

0.00
0.00
0.00 1,921,400.00

18,884.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601020001 AICHI STEEL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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9,000.000 0.00513.000000Local101.745003
5.042017 0.00 0.00Base

0.00
0.00
0.00 4,617,000.00

45,378.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601032006 AIDA ENGINEERING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00842.000000Local101.745006
8.275590 0.00 0.00Base

0.00
0.00
0.00 3,536,400.00

34,757.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601064900 AISAN INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00750.000000Local101.745022
7.371368 0.00 0.00Base

0.00
0.00
0.00 1,875,000.00

18,428.42

MERRILL LYNCH INTERNATIONAL JPY/JP5601070006 AISIN SEIKI CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

15,509.000 0.004,260.420337Local104.835000
40.639294 0.00 236.35Base

24,778.00
0.00
0.00 66,050,081.00

630,038.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

15,300.000 0.004,740.000000Local101.745001
46.587056 0.00 0.00Base

0.00
0.00
0.00 72,522,000.00

712,781.95
601070006 Total

24,778.00 0.000.00 138,572,081.0030,809.000 Local

0.00 236.35 0.00 1,342,820.40Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601090004 AJINOMOTO CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

44,400.000 0.002,340.500000Local101.745000
23.003587 0.00 0.00Base

0.00
0.00
0.00 103,918,200.00

1,021,359.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601120009 AKEBONO BRAKE INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.00190.000000Local101.744986
1.867414 0.00 0.00Base

0.00
0.00
0.00 1,368,000.00

13,445.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601165004 AKITA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00309.000000Local101.744989
3.037005 0.00 0.00Base

0.00
0.00
0.00 4,017,000.00

39,481.06
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5601210909 ATOM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,700.000 0.00681.000000Local101.744995
6.693204 0.00 0.00Base

0.00
0.00
0.00 5,243,700.00

51,537.67

MERRILL LYNCH INTERNATIONAL JPY/JP5601490006 ANA HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

28,138.000 0.00290.251191Local104.835000
2.768648 0.00 29.21Base

3,062.00
0.00
0.00 8,164,026.00

77,875.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

93,000.000 0.00275.700000Local101.744999
2.709715 0.00 0.00Base

0.00
0.00
0.00 25,640,100.00

252,003.54
601490006 Total

3,062.00 0.000.00 33,804,126.00121,138.000 Local

0.00 29.21 0.00 329,878.54Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601692908 NISHIMATSUYA CHAIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,382.000000Local101.744997
13.582978 0.00 0.00Base

0.00
0.00
0.00 5,528,000.00

54,331.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601941909 AIFUL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

28,600.000 0.00306.000000Local101.744997
3.007519 0.00 0.00Base

0.00
0.00
0.00 8,751,600.00

86,015.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5602148009 ALPINE ELECTRONICS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.001,135.000000Local101.745010
11.155338 0.00 0.00Base

0.00
0.00
0.00 3,859,000.00

37,928.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5602150005 ALPS ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,800.000 0.002,295.000000Local101.744999
22.556391 0.00 0.00Base

0.00
0.00
0.00 33,966,000.00

333,834.59

MERRILL LYNCH INTERNATIONAL JPY/JP5602210007 AMADA HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,938.000 0.001,127.621168Local104.835000
10.756152 0.00 36.05Base

3,779.00
0.00
0.00 10,074,899.00

96,102.44
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

27,200.000 0.001,041.000000Local101.745000
10.231461 0.00 0.00Base

0.00
0.00
0.00 28,315,200.00

278,295.74
602210007 Total

3,779.00 0.000.00 38,390,099.0036,138.000 Local

0.00 36.05 0.00 374,398.18Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5602730004 AMANO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.001,546.000000Local101.745005
15.194849 0.00 0.00Base

0.00
0.00
0.00 8,503,000.00

83,571.67

GOLDMAN SACHS INTERNATIONAL JPY/JP5603654906 NET ONE SYSTEMS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,600.000 0.00679.016667Local104.835000
6.477004 0.00 52.46Base

5,500.00
0.00
0.00 14,661,260.00

139,850.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

6,700.000 0.00658.000000Local101.745008
6.467148 0.00 0.00Base

0.00
0.00
0.00 4,408,600.00

43,329.89
603654906 Total

5,500.00 0.000.00 19,069,860.0028,300.000 Local

0.00 52.46 0.00 183,180.70Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5603773904 AEON FINANCIAL SERVICE CO LT 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.002,255.000000Local101.744998
22.163252 0.00 0.00Base

0.00
0.00
0.00 18,716,500.00

183,954.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604260901 ZENSHO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,800.000 0.001,644.000000Local101.744999
16.158042 0.00 0.00Base

0.00
0.00
0.00 12,823,200.00

126,032.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604410001 ANRITSU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,700.000 0.00561.000000Local101.745004
5.513784 0.00 0.00Base

0.00
0.00
0.00 7,124,700.00

70,025.06
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5604413906 RESORTTRUST INC 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.002,264.000000Local101.744997
22.251708 0.00 0.00Base

0.00
0.00
0.00 16,300,800.00

160,212.30

GOLDMAN SACHS INTERNATIONAL JPY/JP5604575001 AOKI HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

11,900.000 0.001,153.418487Local104.835000
11.002227 0.00 49.10Base

5,147.00
0.00
0.00 13,720,533.00

130,877.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,300.000 0.001,135.000000Local101.744999
11.155339 0.00 0.00Base

0.00
0.00
0.00 3,745,500.00

36,812.62
604575001 Total

5,147.00 0.000.00 17,466,033.0015,200.000 Local

0.00 49.10 0.00 167,690.03Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604582007 AOMORI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00304.000000Local101.745002
2.987862 0.00 0.00Base

0.00
0.00
0.00 5,168,000.00

50,793.65

MERRILL LYNCH INTERNATIONAL JPY/JP5604587006 AOYAMA TRADING CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,200.000 0.003,741.093750Local104.835000
35.685542 0.00 42.82Base

4,489.00
0.00
0.00 11,967,011.00

114,150.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

4,200.000 0.003,580.000000Local101.744998
35.186005 0.00 0.00Base

0.00
0.00
0.00 15,036,000.00

147,781.22
604587006 Total

4,489.00 0.000.00 27,003,011.007,400.000 Local

0.00 42.82 0.00 261,932.13Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604692905 TOMY COMPANY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,100.000 0.00887.000000Local101.744992
8.717874 0.00 0.00Base

0.00
0.00
0.00 5,410,700.00

53,179.03
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5604800904 ARCLAND SAKAMOTO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,117.000000Local101.745014
10.978425 0.00 0.00Base

0.00
0.00
0.00 2,234,000.00

21,956.85

JP MORGAN SECURITIES PLC JPY/JP5604960005 ARISAWA MFG CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,900.000 0.00552.978481Local104.835000
5.274751 0.00 15.62Base

1,638.00
0.00
0.00 4,366,892.00

41,654.91

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

15,800.000 0.00555.067089Local102.485000
5.416081 0.00 32.08Base

3,288.00
0.00
0.00 8,766,772.00

85,542.00
604960005 Total

4,926.00 0.000.00 13,133,664.0023,700.000 Local

0.00 47.70 0.00 127,196.91Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604963900 ARIAKE JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.004,985.000000Local101.744998
48.995038 0.00 0.00Base

0.00
0.00
0.00 7,976,000.00

78,392.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604978908 ACOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,900.000 0.00453.000000Local101.745001
4.452307 0.00 0.00Base

0.00
0.00
0.00 14,450,700.00

142,028.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605091909 ADVAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00797.000000Local101.745027
7.833307 0.00 0.00Base

0.00
0.00
0.00 1,195,500.00

11,749.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605440007 ASAHI GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,000.000 0.003,320.000000Local101.745000
32.630596 0.00 0.00Base

0.00
0.00
0.00 102,920,000.00

1,011,548.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605460005 ASAHI KASEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

101,000.000 0.00768.000000Local101.745000
7.548282 0.00 0.00Base

0.00
0.00
0.00 77,568,000.00

762,376.53
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5605478007 ASAHI DIAMOND INDUSTRIAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00836.000000Local101.745012
8.216619 0.00 0.00Base

0.00
0.00
0.00 3,511,200.00

34,509.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605490002 ADEKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,100.000 0.001,383.000000Local101.745005
13.592805 0.00 0.00Base

0.00
0.00
0.00 11,202,300.00

110,101.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605520006 ASAHI GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

82,000.000 0.00608.000000Local101.744999
5.975724 0.00 0.00Base

0.00
0.00
0.00 49,856,000.00

490,009.34

GOLDMAN SACHS INTERNATIONAL JPY/JP5605605005 ASATSU DK INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,500.000 0.002,369.515385Local104.835000
22.602331 0.00 55.09Base

5,775.00
0.00
0.00 15,396,075.00

146,860.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,900.000 0.002,412.000000Local101.745002
23.706324 0.00 0.00Base

0.00
0.00
0.00 6,994,800.00

68,748.34
605605005 Total

5,775.00 0.000.00 22,390,875.009,400.000 Local

0.00 55.09 0.00 215,608.41Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605737006 ASICS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,800.000 0.001,872.000000Local101.745001
18.398938 0.00 0.00Base

0.00
0.00
0.00 23,961,600.00

235,506.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5606842003 AUTOBACS SEVEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.001,510.000000Local101.744997
14.841025 0.00 0.00Base

0.00
0.00
0.00 9,815,000.00

96,466.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5606896009 AWA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00623.000000Local101.744997 0.00 0.00 10,591,000.00
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6.123151 0.00 0.00Base 0.00 104,093.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607035904 BELLUNA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00626.000000Local101.744978
6.152638 0.00 0.00Base

0.00
0.00
0.00 2,316,200.00

22,764.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607147907 NISSIN KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,463.000000Local101.744995
14.379086 0.00 0.00Base

0.00
0.00
0.00 5,120,500.00

50,326.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607506003 BANDO CHEMICAL INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607572005 HIROSHIMA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

40,000.000 0.00364.000000Local101.744997
3.577572 0.00 0.00Base

0.00
0.00
0.00 14,560,000.00

143,102.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607575008 BANK OF KYOTO LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00672.000000Local101.745001
6.604747 0.00 0.00Base

0.00
0.00
0.00 16,128,000.00

158,513.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607635000 BANK OF THE RYUKYUS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,075.000000Local101.744998
10.565630 0.00 0.00Base

0.00
0.00
0.00 3,225,000.00

31,696.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607644002 BANK OF SAGA LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00232.000000Local101.745015
2.280210 0.00 0.00Base

0.00
0.00
0.00 2,552,000.00

25,082.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607979903 JUSTSYSTEMS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00842.000000Local101.744983
8.275592 0.00 0.00Base

0.00
0.00
0.00 2,189,200.00

21,516.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608313904 TAKAMATSU CONSTRUCTION GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,400.000 0.002,340.000000Local101.745008
22.998671 0.00 0.00Base

0.00
0.00
0.00 3,276,000.00

32,198.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608370904 FUJI SEAL INTERNATIONAL INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.003,925.000000Local101.744993
38.576837 0.00 0.00Base

0.00
0.00
0.00 7,457,500.00

73,295.99

MERRILL LYNCH INTERNATIONAL JPY/JP5608484903 YAHOO JAPAN CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,970.000 0.00450.740554Local104.835000
4.299524 0.00 6.40Base

671.00
0.00
0.00 1,788,769.00

17,062.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

113,900.000 0.00433.000000Local101.745000
4.255737 0.00 0.00Base

0.00
0.00
0.00 49,318,700.00

484,728.49
608484903 Total

671.00 0.000.00 51,107,469.00117,870.000 Local

0.00 6.40 0.00 501,791.20Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608901906 C UYEMURA + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.004,490.000000Local101.744983
44.129940 0.00 0.00Base

0.00
0.00
0.00 2,245,000.00

22,064.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5609349907 JAPAN LIFELINE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.004,795.000000Local101.744996
47.127625 0.00 0.00Base

0.00
0.00
0.00 3,836,000.00

37,702.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5609891908 BELC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,935.000000Local101.744998
38.675120 0.00 0.00Base

0.00
0.00
0.00 3,935,000.00

38,675.12

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5610502908 TOPPAN FORMS CO LTD 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

1,600.000 0.001,127.437500Local102.485000
11.001000 0.00 11.44Base

1,172.00
0.00
0.00 1,802,728.00

17,590.16

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 02 Aug 2016
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19,500.000 0.001,135.380974Local104.835000
10.830171 0.00 79.19Base

8,302.00
0.00
0.00 22,131,627.00

211,109.14

MIZUHO INTERNATIONAL PLC JPY/JP528 Jul 2016 0.0102 Aug 2016

21,000.000 0.001,136.058571Local104.835000
10.836634 0.00 147.92Base

15,507.00
0.00
0.00 23,841,723.00

227,421.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,800.000 0.001,120.000000Local101.744989
11.007913 0.00 0.00Base

0.00
0.00
0.00 4,256,000.00

41,830.07
610502908 Total

24,981.00 0.000.00 52,032,078.0045,900.000 Local

0.00 238.55 0.00 497,950.78Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5610817900 HARMONIC DRIVE SYSTEMS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,927.000000Local101.744994
28.768000 0.00 0.00Base

0.00
0.00
0.00 7,317,500.00

71,920.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5611177908 SAIZERIYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,278.000000Local101.744994
22.389308 0.00 0.00Base

0.00
0.00
0.00 5,695,000.00

55,973.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5611773904 OBARA GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.004,175.000000Local101.744998
41.033958 0.00 0.00Base

0.00
0.00
0.00 5,010,000.00

49,240.75

GOLDMAN SACHS INTERNATIONAL JPY/JP5611944901 SUMITOMO REAL ESTATE SALES 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,300.000 0.002,235.965079Local104.835000
21.328422 0.00 50.38Base

5,282.00
0.00
0.00 14,081,298.00

134,318.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,400.000 0.002,029.000000Local101.744988
19.942014 0.00 0.00Base

0.00
0.00
0.00 2,840,600.00

27,918.82
611944901 Total

5,282.00 0.000.00 16,921,898.007,700.000 Local
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0.00 50.38 0.00 162,237.49Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612192906 BENESSE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.002,412.000000Local101.745000
23.706325 0.00 0.00Base

0.00
0.00
0.00 12,783,600.00

125,643.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612334904 GOLDCREST CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,584.000000Local101.745012
15.568331 0.00 0.00Base

0.00
0.00
0.00 2,059,200.00

20,238.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612392902 MEGACHIPS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,448.000000Local101.745027
14.231654 0.00 0.00Base

0.00
0.00
0.00 1,882,400.00

18,501.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612528901 TREND MICRO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.003,750.000000Local101.745001
36.856848 0.00 0.00Base

0.00
0.00
0.00 33,750,000.00

331,711.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612563908 NTT DATA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,100.000 0.005,320.000000Local101.744999
52.287582 0.00 0.00Base

0.00
0.00
0.00 53,732,000.00

528,104.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612671909 J TRUST CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.00743.000000Local101.744989
7.302571 0.00 0.00Base

0.00
0.00
0.00 4,086,500.00

40,164.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612689901 UNIVERSAL ENTERTAINMENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,560.000000Local101.745011
25.160939 0.00 0.00Base

0.00
0.00
0.00 4,608,000.00

45,289.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612733907 VT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,300.000 0.00515.000000Local101.745016
5.061673 0.00 0.00Base

0.00
0.00
0.00 3,244,500.00

31,888.54
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5612907907 AVEX GROUP HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.001,315.000000Local101.745001
12.924468 0.00 0.00Base

0.00
0.00
0.00 3,682,000.00

36,188.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612915900 RELIA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.00954.000000Local101.744992
9.376383 0.00 0.00Base

0.00
0.00
0.00 3,339,000.00

32,817.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612927905 NTT DOCOMO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

114,400.000 0.002,661.500000Local101.745000
26.158534 0.00 0.00Base

0.00
0.00
0.00 304,475,600.00

2,992,536.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613126903 FANCL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,708.000000Local101.745000
16.787066 0.00 0.00Base

0.00
0.00
0.00 5,465,600.00

53,718.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613210004 BRIDGESTONE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

52,000.000 0.003,493.000000Local101.745000
34.330925 0.00 0.00Base

0.00
0.00
0.00 181,636,000.00

1,785,208.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613522903 MUSASHI SEIMITSU INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,145.000000Local101.745002
21.082117 0.00 0.00Base

0.00
0.00
0.00 3,861,000.00

37,947.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613637909 IDOM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.00572.000000Local101.744996
5.621898 0.00 0.00Base

0.00
0.00
0.00 3,031,600.00

29,796.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613674902 OBIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.005,650.000000Local101.744999
55.530985 0.00 0.00Base

0.00
0.00
0.00 29,380,000.00

288,761.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613773902 ZERIA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,609.000000Local101.744994 0.00 0.00 3,861,600.00
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15.814046 0.00 0.00Base 0.00 37,953.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614155901 FUNAI ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00814.000000Local101.744998
8.000393 0.00 0.00Base

0.00
0.00
0.00 1,221,000.00

12,000.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614168904 ORACLE CORP JAPAN 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.006,030.000000Local101.744998
59.265813 0.00 0.00Base

0.00
0.00
0.00 18,693,000.00

183,724.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614545903 TAIHO KOGYO CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,075.000000Local101.744966
10.565633 0.00 0.00Base

0.00
0.00
0.00 1,290,000.00

12,678.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614650000 BROTHER INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,900.000 0.001,213.000000Local101.744999
11.921962 0.00 0.00Base

0.00
0.00
0.00 22,925,700.00

225,325.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614945905 KOBAYASHI PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.004,680.000000Local101.745002
45.997345 0.00 0.00Base

0.00
0.00
0.00 20,592,000.00

202,388.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5615246006 BUNKA SHUTTER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.00709.000000Local101.744987
6.968402 0.00 0.00Base

0.00
0.00
0.00 3,119,600.00

30,660.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5616005005 CKD CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00934.000000Local101.745004
9.179812 0.00 0.00Base

0.00
0.00
0.00 3,922,800.00

38,555.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5616328902 COCA COLA WEST CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.002,620.000000Local101.745001
25.750651 0.00 0.00Base

0.00
0.00
0.00 15,458,000.00

151,928.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5616659900 UNITED ARROWS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,000.000 0.003,015.000000Local101.745003
29.632905 0.00 0.00Base

0.00
0.00
0.00 6,030,000.00

59,265.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617016902 GMO INTERNET INC 08 Aug 2016COMMON STOCK 08 Aug 2016

6,400.000 0.001,379.000000Local101.744995
13.553492 0.00 0.00Base

0.00
0.00
0.00 8,825,600.00

86,742.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617149901 USS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,500.000 0.001,655.000000Local101.745001
16.266155 0.00 0.00Base

0.00
0.00
0.00 28,962,500.00

284,657.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617232004 CANON INC 08 Aug 2016COMMON STOCK 08 Aug 2016

85,400.000 0.002,865.500000Local101.745000
28.163546 0.00 0.00Base

0.00
0.00
0.00 244,713,700.00

2,405,166.84

GOLDMAN SACHS INTERNATIONAL JPY/JP5617239009 CANON ELECTRONICS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,100.000 0.001,563.926761Local104.835000
14.917983 0.00 39.71Base

4,163.00
0.00
0.00 11,099,717.00

105,877.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,600.000 0.001,534.000000Local101.745012
15.076906 0.00 0.00Base

0.00
0.00
0.00 2,454,400.00

24,123.05
617239009 Total

4,163.00 0.000.00 13,554,117.008,700.000 Local

0.00 39.71 0.00 130,001.02Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617245006 CANON MARKETING JAPAN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,800.000 0.001,767.000000Local101.745006
17.366946 0.00 0.00Base

0.00
0.00
0.00 8,481,600.00

83,361.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617369004 CAPCOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,943.000000Local101.744995
19.096763 0.00 0.00Base

0.00
0.00
0.00 7,772,000.00

76,387.05
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5617385901 HIDAY HIDAKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,420.000000Local101.745011
23.784950 0.00 0.00Base

0.00
0.00
0.00 2,904,000.00

28,541.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617390901 RELO GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.0015,340.000000Local101.745001
150.769078 0.00 0.00Base

0.00
0.00
0.00 13,806,000.00

135,692.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617455902 SIIX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,360.000000Local101.745000
33.023736 0.00 0.00Base

0.00
0.00
0.00 4,704,000.00

46,233.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617461900 COLOWIDE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.001,855.000000Local101.745005
18.231853 0.00 0.00Base

0.00
0.00
0.00 8,718,500.00

85,689.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617462908 OBIC BUSINESS CONSULTANTS 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.005,020.000000Local101.745001
49.339033 0.00 0.00Base

0.00
0.00
0.00 4,518,000.00

44,405.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617896006 CASIO COMPUTER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,400.000 0.001,308.000000Local101.745001
12.855668 0.00 0.00Base

0.00
0.00
0.00 24,067,200.00

236,544.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5618330906 CORONA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,015.000000Local101.745021
9.975918 0.00 0.00Base

0.00
0.00
0.00 1,116,500.00

10,973.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5618355903 CENTRAL JAPAN RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

11,500.000 0.0017,560.000000Local101.745000
172.588334 0.00 0.00Base

0.00
0.00
0.00 201,940,000.00

1,984,765.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5618430003 CENTRAL GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.00412.000000Local101.745004 0.00 0.00 7,416,000.00
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4.049339 0.00 0.00Base 0.00 72,888.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619056005 CHIBA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

56,000.000 0.00524.000000Local101.745001
5.150130 0.00 0.00Base

0.00
0.00
0.00 29,344,000.00

288,407.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619058001 CHIBA KOGYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00388.000000Local101.745031
3.813454 0.00 0.00Base

0.00
0.00
0.00 1,435,600.00

14,109.78

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5619064009 KEIYO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

33,000.000 0.00417.609091Local104.835000
3.983489 0.00 49.29Base

5,167.00
0.00
0.00 13,775,933.00

131,405.86

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

34,000.000 0.00411.588176Local102.485000
4.016082 0.00 51.20Base

5,247.00
0.00
0.00 13,988,751.00

136,495.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

20,000.000 0.00400.000000Local101.745003
3.931397 0.00 0.00Base

0.00
0.00
0.00 8,000,000.00

78,627.94
619064009 Total

10,414.00 0.000.00 35,764,684.0087,000.000 Local

0.00 100.49 0.00 346,529.39Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619170004 CHIYODA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00720.000000Local101.744997
7.076515 0.00 0.00Base

0.00
0.00
0.00 10,080,000.00

99,071.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619180003 CHIYODA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,309.000000Local101.744987
22.693993 0.00 0.00Base

0.00
0.00
0.00 3,232,600.00

31,771.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619182900 CHIYODA INTEGRE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.002,015.000000Local101.745010 0.00 0.00 1,813,500.00
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19.804411 0.00 0.00Base 0.00 17,823.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619277007 CHOFU SEISAKUSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.002,478.000000Local101.744994
24.355007 0.00 0.00Base

0.00
0.00
0.00 3,717,000.00

36,532.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619350002 CHORI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,493.000000Local101.744967
14.673944 0.00 0.00Base

0.00
0.00
0.00 1,343,700.00

13,206.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619446909 KOSE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.009,850.000000Local101.745000
96.810654 0.00 0.00Base

0.00
0.00
0.00 23,640,000.00

232,345.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619560006 CHUBU ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

51,500.000 0.001,388.000000Local101.745000
13.641948 0.00 0.00Base

0.00
0.00
0.00 71,482,000.00

702,560.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619580004 CHUGOKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,600.000 0.001,095.000000Local101.745003
10.762199 0.00 0.00Base

0.00
0.00
0.00 14,892,000.00

146,365.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619586001 CHUDENKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,049.000000Local101.745009
20.138580 0.00 0.00Base

0.00
0.00
0.00 5,122,500.00

50,346.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619590003 CHUGOKU ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

22,300.000 0.001,202.000000Local101.744999
11.813848 0.00 0.00Base

0.00
0.00
0.00 26,804,600.00

263,448.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619600000 CHUGOKU MARINE PAINTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00695.000000Local101.745007
6.830802 0.00 0.00Base

0.00
0.00
0.00 3,475,000.00

34,154.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619640006 CHUGAI PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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18,000.000 0.003,545.000000Local101.744999
34.842007 0.00 0.00Base

0.00
0.00
0.00 63,810,000.00

627,156.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619655905 AICHI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.004,690.000000Local101.744995
46.095633 0.00 0.00Base

0.00
0.00
0.00 2,814,000.00

27,657.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619659006 CHUKYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00229.000000Local101.744993
2.250725 0.00 0.00Base

0.00
0.00
0.00 1,832,000.00

18,005.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619730005 CITIZEN WATCH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,300.000 0.00516.000000Local101.744998
5.071502 0.00 0.00Base

0.00
0.00
0.00 13,054,800.00

128,309.01

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5619787906 BML INC 29 Jul 2016 0.03COMMON STOCK 03 Aug 2016

800.000 0.004,821.875000Local102.485000
47.049568 0.00 24.46Base

2,507.00
0.00
0.00 3,854,993.00

37,615.19

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0202 Aug 2016

3,800.000 0.004,862.073684Local104.835000
46.378344 0.00 66.08Base

6,928.00
0.00
0.00 18,468,952.00

176,171.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

900.000 0.004,600.000000Local101.745000
45.211067 0.00 0.00Base

0.00
0.00
0.00 4,140,000.00

40,689.96
619787906 Total

9,435.00 0.000.00 26,463,945.005,500.000 Local

0.00 90.54 0.00 254,476.77Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619974900 COSEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,097.000000Local101.745015
10.781855 0.00 0.00Base

0.00
0.00
0.00 2,194,000.00

21,563.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620019901 ITOCHU TECHNO SOLUTIONS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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4,200.000 0.002,433.000000Local101.744996
23.912724 0.00 0.00Base

0.00
0.00
0.00 10,218,600.00

100,433.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620116004 CLARION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00272.000000Local101.745002
2.673350 0.00 0.00Base

0.00
0.00
0.00 2,448,000.00

24,060.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620194902 MTI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00635.000000Local101.745015
6.241092 0.00 0.00Base

0.00
0.00
0.00 1,587,500.00

15,602.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620351007 CLEANUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00818.000000Local101.745006
8.039707 0.00 0.00Base

0.00
0.00
0.00 1,227,000.00

12,059.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620786905 ICHIBANYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.003,240.000000Local101.744995
31.844318 0.00 0.00Base

0.00
0.00
0.00 3,564,000.00

35,028.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5621185909 YOSHINOYA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK

5,900.000 0.001,434.000000Local101.744995
14.094059 0.00 0.00Base

0.00
0.00
0.00 8,460,600.00

83,154.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 CANCEL

-5,900.000 0.001,434.000000Local101.744995
14.094059 0.00 0.00Base

0.00
0.00
0.00 -8,460,600.00

-83,154.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,900.000 0.001,434.000000Local101.744995
14.094059 0.00 0.00Base

0.00
0.00
0.00 8,460,600.00

83,154.95
621185909 Total

0.00 0.000.00 8,460,600.005,900.000 Local

0.00 0.00 0.00 83,154.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5621240902 PC DEPOT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,300.000 0.001,298.000000Local101.745008
12.757383 0.00 0.00Base

0.00
0.00
0.00 2,985,400.00

29,341.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5622050904 CYBERAGENT INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.005,600.000000Local101.745001
55.039559 0.00 0.00Base

0.00
0.00
0.00 24,640,000.00

242,174.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5622158905 FUTURE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00739.000000Local101.744963
7.263259 0.00 0.00Base

0.00
0.00
0.00 1,256,300.00

12,347.54

MERRILL LYNCH INTERNATIONAL JPY/JP5622959906 RAKUTEN INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,989.000 0.001,142.361995Local104.835000
10.896762 0.00 16.29Base

1,708.00
0.00
0.00 4,555,174.00

43,450.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

74,300.000 0.001,220.000000Local101.745000
11.990761 0.00 0.00Base

0.00
0.00
0.00 90,646,000.00

890,913.56
622959906 Total

1,708.00 0.000.00 95,201,174.0078,289.000 Local

0.00 16.29 0.00 934,364.45Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5623599909 DOSHISHA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,873.000000Local101.745002
18.408767 0.00 0.00Base

0.00
0.00
0.00 3,371,400.00

33,135.78

GOLDMAN SACHS INTERNATIONAL JPY/JP5624836904 ROUND ONE CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

51,600.000 0.00688.624399Local104.835000
6.568650 0.00 127.09Base

13,324.00
0.00
0.00 35,519,695.00

338,815.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,500.000 0.00665.000000Local101.745007
6.535947 0.00 0.00Base

0.00
0.00
0.00 3,657,500.00

35,947.71
624836904 Total
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13,324.00 0.000.00 39,177,195.0057,100.000 Local

0.00 127.09 0.00 374,762.94Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624899902 KDDI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

150,700.000 0.003,236.000000Local101.745000
31.805003 0.00 0.00Base

0.00
0.00
0.00 487,665,200.00

4,793,013.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624912903 AIN HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.006,890.000000Local101.745001
67.718315 0.00 0.00Base

0.00
0.00
0.00 13,780,000.00

135,436.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624989000 DAIDO METAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,073.000000Local101.745007
10.545972 0.00 0.00Base

0.00
0.00
0.00 2,682,500.00

26,364.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625002001 DAIFUKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.001,981.000000Local101.745002
19.470244 0.00 0.00Base

0.00
0.00
0.00 16,244,200.00

159,656.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625018007 DAIICHI JITSUGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00464.000000Local101.745015
4.560420 0.00 0.00Base

0.00
0.00
0.00 1,392,000.00

13,681.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625029004 ENPLAS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,920.000000Local101.744996
28.699200 0.00 0.00Base

0.00
0.00
0.00 2,044,000.00

20,089.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625036009 DAIHO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00520.000000Local101.745011
5.110816 0.00 0.00Base

0.00
0.00
0.00 3,640,000.00

35,775.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625040001 DAIKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00363.000000Local101.744987
3.567743 0.00 0.00Base

0.00
0.00
0.00 2,178,000.00

21,406.46
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GOLDMAN SACHS INTERNATIONAL JPY/JP5625041900 EXEDY CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,400.000 0.002,448.515242Local104.835000
23.355895 0.00 108.60Base

11,385.00
0.00
0.00 30,350,204.00

289,504.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,400.000 0.002,300.000000Local101.745000
22.605533 0.00 0.00Base

0.00
0.00
0.00 5,520,000.00

54,253.28
625041900 Total

11,385.00 0.000.00 35,870,204.0014,800.000 Local

0.00 108.60 0.00 343,757.78Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625050000 DAITO TRUST CONSTRUCT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,700.000 0.0016,545.000000Local101.745000
162.612414 0.00 0.00Base

0.00
0.00
0.00 94,306,500.00

926,890.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625054002 DAICEL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

23,400.000 0.001,171.000000Local101.745001
11.509165 0.00 0.00Base

0.00
0.00
0.00 27,401,400.00

269,314.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625062005 DAIDO STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,000.000 0.00439.000000Local101.744999
4.314708 0.00 0.00Base

0.00
0.00
0.00 10,975,000.00

107,867.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625072004 DAIKIN INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,800.000 0.008,350.000000Local101.745000
82.067915 0.00 0.00Base

0.00
0.00
0.00 156,980,000.00

1,542,876.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625082003 DIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.002,344.000000Local101.744998
23.037988 0.00 0.00Base

0.00
0.00
0.00 16,876,800.00

165,873.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625086004 SUMITOMO DAINIPPON PHARMA CO 08 Aug 2016COMMON STOCK 08 Aug 2016

12,700.000 0.001,820.000000Local101.745001
17.887857 0.00 0.00Base

0.00
0.00
0.00 23,114,000.00

227,175.78
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MERRILL LYNCH INTERNATIONAL JPY/JP5625090006 DAI NIPPON PRINTING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,323.000 0.001,138.433662Local104.835000
10.859290 0.00 62.39Base

6,541.00
0.00
0.00 17,437,678.00

166,334.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

43,000.000 0.001,089.000000Local101.745001
10.703229 0.00 0.00Base

0.00
0.00
0.00 46,827,000.00

460,238.83
625090006 Total

6,541.00 0.000.00 64,264,678.0058,323.000 Local

0.00 62.39 0.00 626,573.34Base

MERRILL LYNCH INTERNATIONAL JPY/JP5625095005 DAIKYO INC 28 Jul 2016COMMON STOCK 02 Aug 2016

80,000.000 0.00171.075000Local104.835000
1.631850 0.00 48.95Base

5,132.00
0.00
0.00 13,680,868.00

130,499.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

24,000.000 0.00177.000000Local101.744994
1.739643 0.00 0.00Base

0.00
0.00
0.00 4,248,000.00

41,751.44
625095005 Total

5,132.00 0.000.00 17,928,868.00104,000.000 Local

0.00 48.95 0.00 172,250.49Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625096003 DAINICHISEIKA COLOR + CHEM 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00442.000000Local101.744996
4.344194 0.00 0.00Base

0.00
0.00
0.00 2,210,000.00

21,720.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625102009 SCREEN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.001,181.000000Local101.745000
11.607450 0.00 0.00Base

0.00
0.00
0.00 20,077,000.00

197,326.65

GOLDMAN SACHS INTERNATIONAL JPY/JP5625114004 DAISHI BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

36,000.000 0.00364.241694Local104.835000
3.474428 0.00 46.90Base

4,917.00
0.00
0.00 13,107,784.00

125,032.52
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

24,000.000 0.00383.000000Local101.744995
3.764313 0.00 0.00Base

0.00
0.00
0.00 9,192,000.00

90,343.51
625114004 Total

4,917.00 0.000.00 22,299,784.0060,000.000 Local

0.00 46.90 0.00 215,376.03Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625136007 DAIWA HOUSE INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,300.000 0.002,678.500000Local101.745000
26.325618 0.00 0.00Base

0.00
0.00
0.00 121,336,050.00

1,192,550.49

JP MORGAN SECURITIES PLC JPY/JP5625142005 DAIWABO HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

60,000.000 0.00238.001700Local104.835000
2.270250 0.00 51.08Base

5,355.00
0.00
0.00 14,274,747.00

136,163.94

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

10,000.000 0.00238.100000Local102.485000
2.323267 0.00 8.70Base

892.00
0.00
0.00 2,380,108.00

23,223.96

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

48,000.000 0.00238.329188Local102.485000
2.325503 0.00 41.85Base

4,289.00
0.00
0.00 11,435,512.00

111,582.30

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

99,000.000 0.00237.564596Local102.370000
2.320647 0.00 86.15Base

8,819.00
0.00
0.00 23,510,076.00

229,657.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,000.000 0.00225.000000Local101.745005
2.211411 0.00 0.00Base

0.00
0.00
0.00 2,925,000.00

28,748.34
625142005 Total

19,355.00 0.000.00 54,525,443.00230,000.000 Local

0.00 187.78 0.00 529,376.41Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5625144001 DAIWA SECURITIES GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

133,000.000 0.00568.400000Local101.744999
5.586515 0.00 0.00Base

0.00
0.00
0.00 75,597,200.00

743,006.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625177001 DAIWA INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00862.000000Local101.744999
8.472161 0.00 0.00Base

0.00
0.00
0.00 1,982,600.00

19,485.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625313903 DAIICHIKOSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.004,315.000000Local101.745002
42.409945 0.00 0.00Base

0.00
0.00
0.00 14,239,500.00

139,952.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625569900 DTS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,017.000000Local101.745006
19.824069 0.00 0.00Base

0.00
0.00
0.00 3,227,200.00

31,718.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625901905 SUGI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.005,060.000000Local101.745000
49.732174 0.00 0.00Base

0.00
0.00
0.00 17,204,000.00

169,089.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626260004 DENKI KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00520.000000Local101.744975
5.110818 0.00 0.00Base

0.00
0.00
0.00 2,080,000.00

20,443.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626316905 DAISEKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,851.000000Local101.744997
18.192541 0.00 0.00Base

0.00
0.00
0.00 5,923,200.00

58,216.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626377006 DENYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,005.000000Local101.745020
9.877633 0.00 0.00Base

0.00
0.00
0.00 1,206,000.00

11,853.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626543003 DESCENTE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.001,109.000000Local101.745014 0.00 0.00 3,770,600.00
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10.899797 0.00 0.00Base 0.00 37,059.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626691901 LAWSON INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.007,530.000000Local101.745001
74.008550 0.00 0.00Base

0.00
0.00
0.00 39,156,000.00

384,844.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626705909 OTSUKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.004,615.000000Local101.744998
45.358495 0.00 0.00Base

0.00
0.00
0.00 19,383,000.00

190,505.68

MERRILL LYNCH INTERNATIONAL JPY/JP5626897003 MITSUBISHI UFJ LEASE + FINAN 28 Jul 2016COMMON STOCK 02 Aug 2016

18,320.000 0.00405.682260Local104.835000
3.869722 0.00 26.58Base

2,787.00
0.00
0.00 7,429,312.00

70,866.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

35,800.000 0.00448.000000Local101.744999
4.403165 0.00 0.00Base

0.00
0.00
0.00 16,038,400.00

157,633.30
626897003 Total

2,787.00 0.000.00 23,467,712.0054,120.000 Local

0.00 26.58 0.00 228,500.01Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626986905 DON QUIJOTE HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,500.000 0.003,805.000000Local101.745001
37.397415 0.00 0.00Base

0.00
0.00
0.00 36,147,500.00

355,275.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627094006 DISCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.0011,130.000000Local101.745001
109.391124 0.00 0.00Base

0.00
0.00
0.00 27,825,000.00

273,477.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627107907 NAKANISHI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.003,480.000000Local101.745006
34.203153 0.00 0.00Base

0.00
0.00
0.00 5,916,000.00

58,145.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627371909 DAISYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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800.000 0.001,525.000000Local101.745010
14.988450 0.00 0.00Base

0.00
0.00
0.00 1,220,000.00

11,990.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627830003 DOWA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00549.000000Local101.744997
5.395843 0.00 0.00Base

0.00
0.00
0.00 12,078,000.00

118,708.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627971906 SOGO MEDICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.003,620.000000Local101.744983
35.579150 0.00 0.00Base

0.00
0.00
0.00 2,172,000.00

21,347.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628068900 SAN A CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.004,660.000000Local101.745003
45.800775 0.00 0.00Base

0.00
0.00
0.00 7,456,000.00

73,281.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628221905 KINTETSU WORLD EXPRESS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.001,412.000000Local101.745006
13.877831 0.00 0.00Base

0.00
0.00
0.00 4,094,800.00

40,245.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628741902 TV ASAHI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,754.000000Local101.744992
17.239178 0.00 0.00Base

0.00
0.00
0.00 3,157,200.00

31,030.52

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5628978900 CAWACHI LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

13,100.000 0.002,325.041985Local104.835000
22.178108 0.00 108.94Base

11,421.00
0.00
0.00 30,446,629.00

290,424.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,100.000 0.002,383.000000Local101.744993
23.421300 0.00 0.00Base

0.00
0.00
0.00 2,621,300.00

25,763.43
628978900 Total

11,421.00 0.000.00 33,067,929.0014,200.000 Local

0.00 108.94 0.00 316,187.71Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5629140906 ROLAND DG CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.002,110.000000Local101.744988
20.738122 0.00 0.00Base

0.00
0.00
0.00 1,899,000.00

18,664.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629210907 ABC MART INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.006,420.000000Local101.745001
63.098923 0.00 0.00Base

0.00
0.00
0.00 16,692,000.00

164,057.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629449901 ASKUL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.003,560.000000Local101.745009
34.989431 0.00 0.00Base

0.00
0.00
0.00 5,696,000.00

55,983.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629597907 INFO SERVICES INTL DENTSU 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,943.000000Local101.744973
19.096767 0.00 0.00Base

0.00
0.00
0.00 1,748,700.00

17,187.09

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5629655903 GEO HOLDINGS CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

7,600.000 0.001,460.552500Local102.485000
14.251378 0.00 70.40Base

7,215.00
0.00
0.00 11,092,984.00

108,240.07

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

17,800.000 0.001,475.675787Local104.835000
14.076175 0.00 93.96Base

9,850.00
0.00
0.00 26,257,179.00

250,461.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,400.000 0.001,432.000000Local101.745012
14.074400 0.00 0.00Base

0.00
0.00
0.00 3,436,800.00

33,778.56
629655903 Total

17,065.00 0.000.00 40,786,963.0027,800.000 Local

0.00 164.36 0.00 392,480.58Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629670902 EAGLE INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,169.000000Local101.745022
11.489506 0.00 0.00Base

0.00
0.00
0.00 2,104,200.00

20,681.11
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5629854902 EAST JAPAN RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

26,600.000 0.008,863.000000Local101.745000
87.109932 0.00 0.00Base

0.00
0.00
0.00 235,755,800.00

2,317,124.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630001907 ADASTRIA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,456.000000Local101.744996
24.138779 0.00 0.00Base

0.00
0.00
0.00 5,894,400.00

57,933.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630187904 TOEI ANIMATION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

400.000 0.005,410.000000Local101.744992
53.172150 0.00 0.00Base

0.00
0.00
0.00 2,164,000.00

21,268.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630270007 EBARA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

39,000.000 0.00517.000000Local101.745000
5.081331 0.00 0.00Base

0.00
0.00
0.00 20,163,000.00

198,171.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630549905 NIHON TRIM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

400.000 0.006,060.000000Local101.744985
59.560675 0.00 0.00Base

0.00
0.00
0.00 2,424,000.00

23,824.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630711000 EIKEN CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,439.000000Local101.745010
23.971692 0.00 0.00Base

0.00
0.00
0.00 2,926,800.00

28,766.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630716009 EIGHTEENTH BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00277.000000Local101.744992
2.722493 0.00 0.00Base

0.00
0.00
0.00 3,047,000.00

29,947.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630720001 EISAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,200.000 0.005,994.000000Local101.745000
58.911986 0.00 0.00Base

0.00
0.00
0.00 121,078,800.00

1,190,022.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630926004 SQUARE ENIX HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.003,140.000000Local101.744998 0.00 0.00 23,550,000.00

Books Closed Prepared by State StreetPage 1558



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

30.861468 0.00 0.00Base 0.00 231,461.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630942902 DIGITAL GARAGE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,889.000000Local101.745006
18.566022 0.00 0.00Base

0.00
0.00
0.00 6,044,800.00

59,411.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630946903 SBI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.001,121.000000Local101.744999
11.017741 0.00 0.00Base

0.00
0.00
0.00 19,057,000.00

187,301.59

GOLDMAN SACHS INTERNATIONAL JPY/JP5630982007 DENKA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

103,000.000 0.00452.766000Local104.835000
4.318844 0.00 166.81Base

17,488.00
0.00
0.00 46,617,410.00

444,674.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

39,000.000 0.00416.000000Local101.744998
4.088653 0.00 0.00Base

0.00
0.00
0.00 16,224,000.00

159,457.47
630982007 Total

17,488.00 0.000.00 62,841,410.00142,000.000 Local

0.00 166.81 0.00 604,131.58Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5632770004 EZAKI GLICO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.005,830.000000Local101.745000
57.300113 0.00 0.00Base

0.00
0.00
0.00 22,737,000.00

223,470.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5632785903 ITOCHU SHOKUHIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

400.000 0.003,955.000000Local101.744971
38.871700 0.00 0.00Base

0.00
0.00
0.00 1,582,000.00

15,548.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5632994000 FP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.005,250.000000Local101.745003
51.599586 0.00 0.00Base

0.00
0.00
0.00 11,025,000.00

108,359.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633008008 LINTEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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4,500.000 0.002,090.000000Local101.745005
20.541549 0.00 0.00Base

0.00
0.00
0.00 9,405,000.00

92,436.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633127006 FAMILYMART UNY HOLDINGS CO L 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.006,960.000000Local101.745001
68.406309 0.00 0.00Base

0.00
0.00
0.00 29,928,000.00

294,147.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633243902 FAST RETAILING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.0036,640.000000Local101.745000
360.115976 0.00 0.00Base

0.00
0.00
0.00 153,888,000.00

1,512,487.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633286901 FCC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.002,082.000000Local101.745003
20.462921 0.00 0.00Base

0.00
0.00
0.00 5,829,600.00

57,296.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633517909 MITSUBISHI UFJ FINANCIAL GRO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,020,200.000 0.00504.200000Local101.745000
4.955526 0.00 0.00Base

0.00
0.00
0.00 514,384,840.00

5,055,627.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633589908 RAYSUM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.00699.000000Local101.744975
6.870118 0.00 0.00Base

0.00
0.00
0.00 768,900.00

7,557.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633863907 WOWOW INC 08 Aug 2016COMMON STOCK 08 Aug 2016

474.000 0.002,629.000000Local101.744975
25.839114 0.00 0.00Base

0.00
0.00
0.00 1,246,146.00

12,247.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634122907 USEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,500.000 0.00308.000000Local101.745016
3.027175 0.00 0.00Base

0.00
0.00
0.00 2,618,000.00

25,730.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634596902 KURA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.005,250.000000Local101.744997
51.599589 0.00 0.00Base

0.00
0.00
0.00 4,725,000.00

46,439.63
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5634771901 FUSO CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,577.000000Local101.744979
15.499536 0.00 0.00Base

0.00
0.00
0.00 1,734,700.00

17,049.49

GOLDMAN SACHS INTERNATIONAL JPY/JP5634900005 FOSTER ELECTRIC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

15,500.000 0.001,816.543871Local104.835000
17.327647 0.00 100.71Base

10,558.00
0.00
0.00 28,145,872.00

268,477.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,000.000 0.001,807.000000Local101.745009
17.760085 0.00 0.00Base

0.00
0.00
0.00 3,614,000.00

35,520.17
634900005 Total

10,558.00 0.000.00 31,759,872.0017,500.000 Local

0.00 100.71 0.00 303,997.99Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635275902 EN JAPAN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,716.000000Local101.744995
16.865694 0.00 0.00Base

0.00
0.00
0.00 3,088,800.00

30,358.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635417900 MANI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,978.000000Local101.745000
19.440759 0.00 0.00Base

0.00
0.00
0.00 3,362,600.00

33,049.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635500002 FUDO TETRA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,700.000 0.00168.000000Local101.744996
1.651187 0.00 0.00Base

0.00
0.00
0.00 2,301,600.00

22,621.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635511009 FUJICCO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,419.000000Local101.744996
23.775125 0.00 0.00Base

0.00
0.00
0.00 3,870,400.00

38,040.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635518905 FUJIMORI KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,076.000000Local101.745005
20.403950 0.00 0.00Base

0.00
0.00
0.00 2,491,200.00

24,484.74
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5635521909 FUKUSHIMA INDUSTRIES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.003,265.000000Local101.745005
32.090027 0.00 0.00Base

0.00
0.00
0.00 3,591,500.00

35,299.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635527906 FUJIMI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,316.000000Local101.744973
12.934300 0.00 0.00Base

0.00
0.00
0.00 1,842,400.00

18,108.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635554900 COCA COLA EAST JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,600.000 0.001,900.000000Local101.745003
18.674136 0.00 0.00Base

0.00
0.00
0.00 10,640,000.00

104,575.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635624000 FUJI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,125.000000Local101.744986
20.885550 0.00 0.00Base

0.00
0.00
0.00 2,975,000.00

29,239.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635636004 FUJI ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,000.000 0.00436.000000Local101.744999
4.285223 0.00 0.00Base

0.00
0.00
0.00 19,620,000.00

192,835.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635640006 FUJI HEAVY INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.003,701.000000Local101.745000
36.375252 0.00 0.00Base

0.00
0.00
0.00 173,947,000.00

1,709,636.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635649007 FUJI KYUKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,222.000000Local101.745006
12.010418 0.00 0.00Base

0.00
0.00
0.00 4,888,000.00

48,041.67

MERRILL LYNCH INTERNATIONAL JPY/JP5635652001 FUJIFILM HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

38,256.000 0.003,669.779590Local104.835000
35.005290 0.00 502.18Base

52,646.00
0.00
0.00 140,338,442.00

1,338,660.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

35,000.000 0.003,723.000000Local101.745000 0.00 0.00 130,305,000.00

Books Closed Prepared by State StreetPage 1562



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

36.591479 0.00 0.00Base 0.00 1,280,701.75
635652001 Total

52,646.00 0.000.00 270,643,442.0073,256.000 Local

0.00 502.18 0.00 2,619,361.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635659006 FUJI MACHINE MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,400.000 0.001,010.000000Local101.744996
9.926778 0.00 0.00Base

0.00
0.00
0.00 6,464,000.00

63,531.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635660004 FUJIBO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00288.000000Local101.744988
2.830606 0.00 0.00Base

0.00
0.00
0.00 2,304,000.00

22,644.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635661002 MIRACA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.005,190.000000Local101.744999
51.009878 0.00 0.00Base

0.00
0.00
0.00 23,874,000.00

234,645.44

MERRILL LYNCH INTERNATIONAL JPY/JP5635670003 FUJIKURA LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

51,000.000 0.00518.117588Local104.835000
4.942220 0.00 94.51Base

9,908.00
0.00
0.00 26,414,089.00

251,958.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

24,000.000 0.00549.000000Local101.745001
5.395843 0.00 0.00Base

0.00
0.00
0.00 13,176,000.00

129,500.22
635670003 Total

9,908.00 0.000.00 39,590,089.0075,000.000 Local

0.00 94.51 0.00 381,458.91Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635682008 FUJITEC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.001,000.000000Local101.744999
9.828493 0.00 0.00Base

0.00
0.00
0.00 4,200,000.00

41,279.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635684004 FUJI OIL HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.002,005.000000Local101.745000 0.00 0.00 10,025,000.00
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19.706128 0.00 0.00Base 0.00 98,530.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635692007 FUJITA KANKO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00355.000000Local101.745028
3.489114 0.00 0.00Base

0.00
0.00
0.00 1,775,000.00

17,445.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635693005 FANUC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,600.000 0.0016,600.000000Local101.745000
163.152981 0.00 0.00Base

0.00
0.00
0.00 258,960,000.00

2,545,186.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635694003 FUJITSU LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

149,000.000 0.00427.200000Local101.744999
4.198732 0.00 0.00Base

0.00
0.00
0.00 63,652,800.00

625,611.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635696008 FUJIYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00198.000000Local101.745024
1.946041 0.00 0.00Base

0.00
0.00
0.00 1,782,000.00

17,514.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635699002 FUKUDA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,089.000000Local101.744987
10.703230 0.00 0.00Base

0.00
0.00
0.00 2,178,000.00

21,406.46

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5635700008 FUJI SOFT INC 29 Jul 2016 0.02COMMON STOCK 03 Aug 2016

2,100.000 0.002,488.666667Local102.485000
24.283228 0.00 33.15Base

3,397.00
0.00
0.00 5,222,803.00

50,961.63

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

2,900.000 0.002,489.034483Local104.835000
23.742400 0.00 25.81Base

2,706.00
0.00
0.00 7,215,494.00

68,827.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,800.000 0.002,420.000000Local101.745011
23.784950 0.00 0.00Base

0.00
0.00
0.00 4,356,000.00

42,812.91
635700008 Total

6,103.00 0.000.00 16,794,297.006,800.000 Local
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0.00 58.96 0.00 162,601.69Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635701907 FUKUDA DENSHI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.005,910.000000Local101.744987
58.086400 0.00 0.00Base

0.00
0.00
0.00 2,955,000.00

29,043.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635712003 FUKUYAMA TRANSPORTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00572.000000Local101.745007
5.621898 0.00 0.00Base

0.00
0.00
0.00 6,864,000.00

67,462.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635736002 FUNAI SOKEN HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.001,423.000000Local101.744983
13.985948 0.00 0.00Base

0.00
0.00
0.00 2,988,300.00

29,370.49

GOLDMAN SACHS INTERNATIONAL JPY/JP5635756000 FURUKAWA ELECTRIC CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

273,000.000 0.00269.572198Local104.835000
2.571395 0.00 263.24Base

27,597.00
0.00
0.00 73,565,613.00

701,727.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

59,000.000 0.00261.000000Local101.745000
2.565237 0.00 0.00Base

0.00
0.00
0.00 15,399,000.00

151,348.96
635756000 Total

27,597.00 0.000.00 88,964,613.00332,000.000 Local

0.00 263.24 0.00 853,076.56Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635760002 FURUKAWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,000.000 0.00165.000000Local101.745007
1.621701 0.00 0.00Base

0.00
0.00
0.00 4,125,000.00

40,542.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635773005 FUTABA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,818.000000Local101.744999
17.868200 0.00 0.00Base

0.00
0.00
0.00 4,545,000.00

44,670.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635774003 FUTABA INDUSTRIAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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4,500.000 0.00483.000000Local101.744996
4.747162 0.00 0.00Base

0.00
0.00
0.00 2,173,500.00

21,362.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635957905 DA CONSORTIUM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00907.000000Local101.745020
8.914441 0.00 0.00Base

0.00
0.00
0.00 1,541,900.00

15,154.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636428005 FUJITSU GENERAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.002,208.000000Local101.745000
21.701312 0.00 0.00Base

0.00
0.00
0.00 11,040,000.00

108,506.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636600009 TONENGENERAL SEKIYU KK 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00892.000000Local101.744999
8.767016 0.00 0.00Base

0.00
0.00
0.00 20,516,000.00

201,641.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636748907 EPS HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,265.000000Local101.744995
12.433044 0.00 0.00Base

0.00
0.00
0.00 3,162,500.00

31,082.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636861007 GIKEN LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,804.000000Local101.745006
17.730600 0.00 0.00Base

0.00
0.00
0.00 1,623,600.00

15,957.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637186909 MCDONALD S HOLDINGS CO JAPAN 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.003,020.000000Local101.744997
29.682049 0.00 0.00Base

0.00
0.00
0.00 16,006,000.00

157,314.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637389909 MATSUI SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,300.000 0.00900.000000Local101.745006
8.845643 0.00 0.00Base

0.00
0.00
0.00 8,370,000.00

82,264.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637422007 GLORY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.003,315.000000Local101.744999
32.581454 0.00 0.00Base

0.00
0.00
0.00 17,238,000.00

169,423.56
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MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5637434002 GODO STEEL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

51,000.000 0.00172.715686Local104.835000
1.647500 0.00 31.51Base

3,303.00
0.00
0.00 8,805,197.00

83,991.00

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

50,000.000 0.00170.100000Local102.485000
1.659755 0.00 31.12Base

3,189.00
0.00
0.00 8,501,811.00

82,956.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,000.000 0.00176.000000Local101.744984
1.729815 0.00 0.00Base

0.00
0.00
0.00 1,408,000.00

13,838.52
637434002 Total

6,492.00 0.000.00 18,715,008.00109,000.000 Local

0.00 62.63 0.00 180,786.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637499906 DYDO DRINCO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.005,080.000000Local101.745001
49.928743 0.00 0.00Base

0.00
0.00
0.00 3,556,000.00

34,950.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637616004 GOLDWIN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.005,320.000000Local101.745003
52.287580 0.00 0.00Base

0.00
0.00
0.00 2,660,000.00

26,143.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637742909 SEPTENI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.002,531.000000Local101.745008
24.875913 0.00 0.00Base

0.00
0.00
0.00 3,796,500.00

37,313.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5638448902 PROTO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,169.000000Local101.744983
11.489510 0.00 0.00Base

0.00
0.00
0.00 1,169,000.00

11,489.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5638823906 AMUSE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,990.000000Local101.745004
19.558700 0.00 0.00Base

0.00
0.00
0.00 1,592,000.00

15,646.96
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5638852905 ELECOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,143.000000Local101.744993
21.062462 0.00 0.00Base

0.00
0.00
0.00 2,785,900.00

27,381.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639092907 NOMURA RESEARCH INSTITUTE LT 08 Aug 2016COMMON STOCK 08 Aug 2016

9,900.000 0.003,385.000000Local101.744999
33.269448 0.00 0.00Base

0.00
0.00
0.00 33,511,500.00

329,367.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639680909 NIPPON BUILDING FUND INC 08 Aug 2016REIT 08 Aug 2016

113.000 0.00648,000.000000Local101.745000
6,368.863363 0.00 0.00Base

0.00
0.00
0.00 73,224,000.00

719,681.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639758903 JAPAN REAL ESTATE INVESTMENT 08 Aug 2016REIT 08 Aug 2016

104.000 0.00605,000.000000Local101.745000
5,946.238173 0.00 0.00Base

0.00
0.00
0.00 62,920,000.00

618,408.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639808005 GUNMA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

32,000.000 0.00409.000000Local101.745003
4.019853 0.00 0.00Base

0.00
0.00
0.00 13,088,000.00

128,635.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639870005 GUNZE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00301.000000Local101.744997
2.958376 0.00 0.00Base

0.00
0.00
0.00 4,214,000.00

41,417.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640043907 H I S CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.002,740.000000Local101.745000
26.930070 0.00 0.00Base

0.00
0.00
0.00 10,138,000.00

99,641.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640062006 HACHIJUNI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

32,700.000 0.00464.000000Local101.744997
4.560421 0.00 0.00Base

0.00
0.00
0.00 15,172,800.00

149,125.76

MERRILL LYNCH INTERNATIONAL JPY/JP5640587002 HAMAMATSU PHOTONICS KK 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,000.000 0.003,038.055556Local104.835000 10,253.00 0.00 27,332,247.00
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28.979401 0.00 97.80Base 0.00 260,716.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

11,400.000 0.002,950.000000Local101.745001
28.994054 0.00 0.00Base

0.00
0.00
0.00 33,630,000.00

330,532.21
640587002 Total

10,253.00 0.000.00 60,962,247.0020,400.000 Local

0.00 97.80 0.00 591,249.02Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640623906 ELEMATEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,971.000000Local101.745011
19.371957 0.00 0.00Base

0.00
0.00
0.00 1,379,700.00

13,560.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640784005 MINATO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00156.000000Local101.745017
1.533245 0.00 0.00Base

0.00
0.00
0.00 2,028,000.00

19,932.18

REVERSE SPLIT NON CASH JPY/JP5640866000 HANKYU HANSHIN HOLDINGS INC 27 Jul 2016COMMON STOCK 01 Aug 2016

95,948.000 0.00606.581877Local105.936853
5.725882 0.00 0.00Base

0.00
0.00
0.00 58,200,318.00

549,386.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

19,200.000 0.003,560.000000Local101.745000
34.989434 0.00 0.00Base

0.00
0.00
0.00 68,352,000.00

671,797.14
640866000 Total

0.00 0.000.00 126,552,318.00115,148.000 Local

0.00 0.00 0.00 1,221,184.03Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640870002 H2O RETAILING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.001,319.000000Local101.744995
12.963783 0.00 0.00Base

0.00
0.00
0.00 9,892,500.00

97,228.37

GOLDMAN SACHS INTERNATIONAL JPY/JP5640882007 HANWA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

111,000.000 0.00556.076595Local104.835000 23,146.00 0.00 61,701,356.00
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5.304303 0.00 220.79Base 0.00 588,556.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

15,000.000 0.00558.000000Local101.745006
5.484299 0.00 0.00Base

0.00
0.00
0.00 8,370,000.00

82,264.48
640882007 Total

23,146.00 0.000.00 70,071,356.00126,000.000 Local

0.00 220.79 0.00 670,821.32Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640897005 AXIAL RETAILING INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,220.000000Local101.744990
31.647750 0.00 0.00Base

0.00
0.00
0.00 4,508,000.00

44,306.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641175906 KENEDIX INC 08 Aug 2016COMMON STOCK 08 Aug 2016

23,900.000 0.00400.000000Local101.745001
3.931397 0.00 0.00Base

0.00
0.00
0.00 9,560,000.00

93,960.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641440003 HASEKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

25,100.000 0.001,021.000000Local101.744999
10.034891 0.00 0.00Base

0.00
0.00
0.00 25,627,100.00

251,875.77

MERRILL LYNCH INTERNATIONAL JPY/JP5641480009 SEIKO HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00339.642857Local104.835000
3.239785 0.00 17.01Base

1,783.00
0.00
0.00 4,753,217.00

45,339.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,000.000 0.00328.000000Local101.744994
3.223746 0.00 0.00Base

0.00
0.00
0.00 3,936,000.00

38,684.95
641480009 Total

1,783.00 0.000.00 8,689,217.0026,000.000 Local

0.00 17.01 0.00 84,024.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641628904 DENTSU INC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,300.000 0.004,815.000000Local101.745000 0.00 0.00 83,299,500.00
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47.324193 0.00 0.00Base 0.00 818,708.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641632906 HIKARI TSUSHIN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.007,980.000000Local101.745003
78.431371 0.00 0.00Base

0.00
0.00
0.00 13,566,000.00

133,333.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641635909 TAKARA LEBEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,400.000 0.00735.000000Local101.745004
7.223942 0.00 0.00Base

0.00
0.00
0.00 5,439,000.00

53,457.17

JP MORGAN SECURITIES PLC JPY/JP5641725908 HAKUTO CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

2,700.000 0.00926.110741Local104.835000
8.833984 0.00 8.94Base

937.00
0.00
0.00 2,499,562.00

23,842.82

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

1,200.000 0.00926.850000Local102.485000
9.043763 0.00 4.07Base

417.00
0.00
0.00 1,111,803.00

10,848.45

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

8,000.000 0.00912.190000Local102.370000
8.910716 0.00 26.73Base

2,736.00
0.00
0.00 7,294,784.00

71,259.00
641725908 Total

4,090.00 0.000.00 10,906,149.0011,900.000 Local

0.00 39.74 0.00 105,950.27Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641922901 SPARX GROUP CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.00177.000000Local101.745033
1.739643 0.00 0.00Base

0.00
0.00
0.00 1,327,500.00

13,047.32

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5641958004 HEIWA CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

6,300.000 0.002,081.222063Local102.485000
20.307577 0.00 83.15Base

8,522.00
0.00
0.00 13,103,177.00

127,854.58

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

25,100.000 0.002,083.717490Local104.835000 19,612.00 0.00 52,281,697.00
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19.876162 0.00 187.07Base 0.00 498,704.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,100.000 0.002,063.000000Local101.745001
20.276180 0.00 0.00Base

0.00
0.00
0.00 10,521,300.00

103,408.52
641958004 Total

28,134.00 0.000.00 75,906,174.0036,500.000 Local

0.00 270.22 0.00 729,967.70Base

GOLDMAN SACHS INTERNATIONAL JPY/JP5641960000 HEIWA REAL ESTATE CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,900.000 0.001,368.956180Local104.835000
13.058198 0.00 43.57Base

4,568.00
0.00
0.00 12,179,142.00

116,174.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,800.000 0.001,265.000000Local101.745004
12.433043 0.00 0.00Base

0.00
0.00
0.00 3,542,000.00

34,812.52
641960000 Total

4,568.00 0.000.00 15,721,142.0011,700.000 Local

0.00 43.57 0.00 150,986.91Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5641961008 HEIWADO CO LTD 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

5,900.000 0.001,972.474576Local102.485000
19.246471 0.00 73.81Base

7,564.00
0.00
0.00 11,630,036.00

113,480.37

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

11,300.000 0.001,980.833540Local104.835000
18.894773 0.00 80.06Base

8,393.00
0.00
0.00 22,375,026.00

213,430.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,400.000 0.001,919.000000Local101.744992
18.860879 0.00 0.00Base

0.00
0.00
0.00 4,605,600.00

45,266.11
641961008 Total

15,957.00 0.000.00 38,610,662.0019,600.000 Local

0.00 153.87 0.00 372,177.36Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5641995907 SHIZUOKA GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.00752.000000Local101.745014
7.391026 0.00 0.00Base

0.00
0.00
0.00 3,233,600.00

31,781.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642155907 RESONA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

176,600.000 0.00418.100000Local101.744999
4.109293 0.00 0.00Base

0.00
0.00
0.00 73,836,460.00

725,701.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642189906 PAL GROUP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,278.000000Local101.744973
22.389313 0.00 0.00Base

0.00
0.00
0.00 1,822,400.00

17,911.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642536908 PILOT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.004,335.000000Local101.745001
42.606516 0.00 0.00Base

0.00
0.00
0.00 10,837,500.00

106,516.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642830004 HINO MOTORS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,700.000 0.001,040.000000Local101.745001
10.221632 0.00 0.00Base

0.00
0.00
0.00 21,528,000.00

211,587.79

MERRILL LYNCH INTERNATIONAL JPY/JP5642872006 HIROSE ELECTRIC CO LTD 28 Jul 2016 0.05COMMON STOCK 02 Aug 2016

2,200.000 0.0012,941.136364Local104.835000
123.442899 0.00 101.84Base

10,676.00
0.00
0.00 28,459,824.00

271,472.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,600.000 0.0013,020.000000Local101.744999
127.966977 0.00 0.00Base

0.00
0.00
0.00 33,852,000.00

332,714.14
642872006 Total

10,676.00 0.000.00 62,311,824.004,800.000 Local

0.00 101.84 0.00 604,186.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642886006 HISAKA WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00824.000000Local101.745020
8.098676 0.00 0.00Base

0.00
0.00
0.00 1,400,800.00

13,767.75
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5642890008 HISAMITSU PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.005,480.000000Local101.744999
53.860141 0.00 0.00Base

0.00
0.00
0.00 26,852,000.00

263,914.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642910004 HITACHI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

387,000.000 0.00461.400000Local101.745000
4.534867 0.00 0.00Base

0.00
0.00
0.00 178,561,800.00

1,754,993.37

MERRILL LYNCH INTERNATIONAL JPY/JP5642912000 HITACHI CHEMICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,163.650000Local104.835000
20.638623 0.00 15.47Base

1,622.00
0.00
0.00 4,325,678.00

41,261.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,300.000 0.001,982.000000Local101.745002
19.480072 0.00 0.00Base

0.00
0.00
0.00 16,450,600.00

161,684.60
642912000 Total

1,622.00 0.000.00 20,776,278.0010,300.000 Local

0.00 15.47 0.00 202,946.37Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642915003 HITACHI CAPITAL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,906.000000Local101.745003
18.733107 0.00 0.00Base

0.00
0.00
0.00 8,577,000.00

84,298.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642918007 HITACHI KOKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00685.000000Local101.745001
6.732518 0.00 0.00Base

0.00
0.00
0.00 2,740,000.00

26,930.07

MERRILL LYNCH INTERNATIONAL JPY/JP5642920003 HITACHI METALS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

800.000 0.001,187.250000Local104.835000
11.324939 0.00 3.40Base

356.00
0.00
0.00 949,444.00

9,056.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

17,100.000 0.001,124.000000Local101.745002
11.047226 0.00 0.00Base

0.00
0.00
0.00 19,220,400.00

188,907.56
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642920003 Total

356.00 0.000.00 20,169,844.0017,900.000 Local

0.00 3.40 0.00 197,964.12Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642923007 HITACHI TRANSPORT SYSTEM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.001,830.000000Local101.745005
17.986141 0.00 0.00Base

0.00
0.00
0.00 7,137,000.00

70,145.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642930002 HITACHI ZOSEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00519.000000Local101.744995
5.100988 0.00 0.00Base

0.00
0.00
0.00 7,785,000.00

76,514.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642938005 HITACHI MAXELL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,600.000000Local101.745006
15.725588 0.00 0.00Base

0.00
0.00
0.00 5,120,000.00

50,321.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642940001 HITACHI CONSTRUCTION MACHINE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,600.000 0.001,617.000000Local101.744997
15.892673 0.00 0.00Base

0.00
0.00
0.00 13,906,200.00

136,676.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642968002 MIYAZAKI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00272.000000Local101.745002
2.673350 0.00 0.00Base

0.00
0.00
0.00 3,808,000.00

37,426.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643132004 HOKKAIDO ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

16,300.000 0.00783.000000Local101.745001
7.695710 0.00 0.00Base

0.00
0.00
0.00 12,762,900.00

125,440.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643189905 SUMITOMO MITSUI TRUST HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

265,000.000 0.00332.100000Local101.745000
3.264042 0.00 0.00Base

0.00
0.00
0.00 88,006,500.00

864,971.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643236003 HOKKOKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00307.000000Local101.744997 0.00 0.00 7,061,000.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3.017347 0.00 0.00Base 0.00 69,398.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643271901 HOKUTO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,831.000000Local101.745011
17.995968 0.00 0.00Base

0.00
0.00
0.00 3,478,900.00

34,192.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643308000 HOKUETSU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00218.000000Local101.745005
2.142611 0.00 0.00Base

0.00
0.00
0.00 3,270,000.00

32,139.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643310006 HOKUETSU KISHU PAPER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,200.000 0.00706.000000Local101.744998
6.938916 0.00 0.00Base

0.00
0.00
0.00 7,907,200.00

77,715.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643312002 HOKURIKU ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

13,400.000 0.001,166.000000Local101.745002
11.460022 0.00 0.00Base

0.00
0.00
0.00 15,624,400.00

153,564.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643514003 HONDA MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

130,400.000 0.002,904.000000Local101.745000
28.541943 0.00 0.00Base

0.00
0.00
0.00 378,681,600.00

3,721,869.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643794001 HORIBA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.004,325.000000Local101.745000
42.508231 0.00 0.00Base

0.00
0.00
0.00 13,840,000.00

136,026.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643797905 HIBIYA ENGINEERING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,641.000000Local101.745003
16.128556 0.00 0.00Base

0.00
0.00
0.00 2,625,600.00

25,805.69

GOLDMAN SACHS INTERNATIONAL JPY/JP5643904006 HOGY MEDICAL CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

3,300.000 0.006,529.787879Local104.835000
62.286335 0.00 77.07Base

8,080.00
0.00
0.00 21,540,220.00

205,467.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016
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1,100.000 0.006,670.000000Local101.745002
65.556045 0.00 0.00Base

0.00
0.00
0.00 7,337,000.00

72,111.65
643904006 Total

8,080.00 0.000.00 28,877,220.004,400.000 Local

0.00 77.07 0.00 277,579.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643925902 AEON FANTASY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.002,208.000000Local101.744979
21.701317 0.00 0.00Base

0.00
0.00
0.00 1,324,800.00

13,020.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643981004 HOSIDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.00634.000000Local101.745000
6.231264 0.00 0.00Base

0.00
0.00
0.00 2,853,000.00

28,040.69

MERRILL LYNCH INTERNATIONAL JPY/JP5644050007 HOUSE FOODS GROUP INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.002,386.125000Local104.835000
22.760767 0.00 13.65Base

1,431.00
0.00
0.00 3,816,369.00

36,403.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,000.000 0.002,285.000000Local101.745000
22.458106 0.00 0.00Base

0.00
0.00
0.00 11,425,000.00

112,290.53
644050007 Total

1,431.00 0.000.00 15,241,369.006,600.000 Local

0.00 13.65 0.00 148,694.11Base

MERRILL LYNCH INTERNATIONAL JPY/JP5644146003 AIR WATER INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

9,000.000 0.001,720.888889Local104.835000
16.415213 0.00 55.40Base

5,808.00
0.00
0.00 15,482,192.00

147,681.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,000.000 0.001,723.000000Local101.744999
16.934493 0.00 0.00Base

0.00
0.00
0.00 20,676,000.00

203,213.92
644146003 Total

5,808.00 0.000.00 36,158,192.0021,000.000 Local
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0.00 55.40 0.00 350,895.44Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644150005 HOYA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

32,400.000 0.004,032.000000Local101.745000
39.628483 0.00 0.00Base

0.00
0.00
0.00 130,636,800.00

1,283,962.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644771909 OSAKA TITANIUM TECHNOLOGIES 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.001,326.000000Local101.745011
13.032580 0.00 0.00Base

0.00
0.00
0.00 1,989,000.00

19,548.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645181900 EIZO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,435.000000Local101.745006
23.932379 0.00 0.00Base

0.00
0.00
0.00 3,409,000.00

33,505.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645578907 ITO EN LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.003,435.000000Local101.745001
33.760872 0.00 0.00Base

0.00
0.00
0.00 16,144,500.00

158,676.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645610007 IBIDEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.001,290.000000Local101.744998
12.678756 0.00 0.00Base

0.00
0.00
0.00 12,900,000.00

126,787.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645649005 ICHIYOSHI SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00779.000000Local101.744990
7.656397 0.00 0.00Base

0.00
0.00
0.00 2,337,000.00

22,969.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645673005 IDEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.00900.000000Local101.744978
8.845645 0.00 0.00Base

0.00
0.00
0.00 1,980,000.00

19,460.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645688003 IHARA CHEMICAL INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,004.000000Local101.745016
9.867805 0.00 0.00Base

0.00
0.00
0.00 1,907,600.00

18,748.83
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5645700006 IINO KAIUN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,300.000 0.00356.000000Local101.744988
3.498944 0.00 0.00Base

0.00
0.00
0.00 2,598,800.00

25,542.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645843004 ICOM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,958.000000Local101.745007
19.244188 0.00 0.00Base

0.00
0.00
0.00 1,566,400.00

15,395.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645921909 INABA DENKI SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.003,505.000000Local101.745006
34.448865 0.00 0.00Base

0.00
0.00
0.00 8,061,500.00

79,232.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646112904 IRISO ELECTRONICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.005,250.000000Local101.745003
51.599586 0.00 0.00Base

0.00
0.00
0.00 3,675,000.00

36,119.71

JP MORGAN SECURITIES PLC JPY/JP5646160002 INABATA + CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,900.000 0.001,035.275194Local104.835000
9.875282 0.00 47.77Base

5,008.00
0.00
0.00 13,350,042.00

127,343.37

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

5,000.000 0.001,021.226000Local102.485000
9.964639 0.00 18.68Base

1,914.00
0.00
0.00 5,104,216.00

49,804.52

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

4,100.000 0.001,008.068293Local102.370000
9.847302 0.00 15.13Base

1,549.00
0.00
0.00 4,131,531.00

40,358.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,400.000 0.00984.000000Local101.744986
9.671238 0.00 0.00Base

0.00
0.00
0.00 3,345,600.00

32,882.21
646160002 Total

8,471.00 0.000.00 25,931,389.0025,400.000 Local

0.00 81.58 0.00 250,388.91Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5646301002 INES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,127.000000Local101.744979
11.076714 0.00 0.00Base

0.00
0.00
0.00 2,479,400.00

24,368.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646682005 ISEKI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00215.000000Local101.745011
2.113126 0.00 0.00Base

0.00
0.00
0.00 3,010,000.00

29,583.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646686006 ISHIHARA SANGYO KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,000.000 0.0064.000000Local101.745013
0.629023 0.00 0.00Base

0.00
0.00
0.00 1,664,000.00

16,354.61

MERRILL LYNCH INTERNATIONAL JPY/JP5646698001 IHI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,922.000 0.00315.081165Local104.835000
3.005496 0.00 2.17Base

227.00
0.00
0.00 605,359.00

5,774.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

117,000.000 0.00266.000000Local101.745001
2.614379 0.00 0.00Base

0.00
0.00
0.00 31,122,000.00

305,882.35
646698001 Total

227.00 0.000.00 31,727,359.00118,922.000 Local

0.00 2.17 0.00 311,656.75Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646710004 ISUZU MOTORS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,500.000 0.001,211.500000Local101.745001
11.907219 0.00 0.00Base

0.00
0.00
0.00 57,546,250.00

565,592.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646759902 JCR PHARMACEUTICALS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,861.000000Local101.745004
28.119317 0.00 0.00Base

0.00
0.00
0.00 3,433,200.00

33,743.18

MERRILL LYNCH INTERNATIONAL JPY/JP5646780007 ITOCHU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

3,812.000 0.001,187.734785Local104.835000
11.329563 0.00 16.19Base

1,697.00
0.00
0.00 4,525,948.00

43,172.11
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

119,700.000 0.001,159.000000Local101.745000
11.391223 0.00 0.00Base

0.00
0.00
0.00 138,732,300.00

1,363,529.41
646780007 Total

1,697.00 0.000.00 143,258,248.00123,512.000 Local

0.00 16.19 0.00 1,406,701.52Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646782003 ITOCHU ENEX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.00774.000000Local101.744994
7.607254 0.00 0.00Base

0.00
0.00
0.00 3,018,600.00

29,668.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646800003 ITOKI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00590.000000Local101.745013
5.798810 0.00 0.00Base

0.00
0.00
0.00 1,770,000.00

17,396.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646802009 BANK OF IWATE LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.004,055.000000Local101.745007
39.854536 0.00 0.00Base

0.00
0.00
0.00 5,677,000.00

55,796.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646814004 ANEST IWATA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00934.000000Local101.744991
9.179813 0.00 0.00Base

0.00
0.00
0.00 2,148,200.00

21,113.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646815001 IZUMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.004,200.000000Local101.745003
41.279669 0.00 0.00Base

0.00
0.00
0.00 14,700,000.00

144,478.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646820001 IWATANI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00579.000000Local101.745000
5.690697 0.00 0.00Base

0.00
0.00
0.00 8,685,000.00

85,360.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646828004 IYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

19,500.000 0.00628.000000Local101.745002 0.00 0.00 12,246,000.00
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6.172293 0.00 0.00Base 0.00 120,359.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646835900 JSP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,999.000000Local101.744985
19.647160 0.00 0.00Base

0.00
0.00
0.00 1,999,000.00

19,647.16

GOLDMAN SACHS INTERNATIONAL JPY/JP5646850008 JAPAN DIGITAL LABORATORY CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,500.000 0.001,410.753111Local104.835000
13.456890 0.00 22.70Base

2,380.00
0.00
0.00 6,346,009.00

60,533.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,500.000 0.001,409.000000Local101.744998
13.848347 0.00 0.00Base

0.00
0.00
0.00 2,113,500.00

20,772.52
646850008 Total

2,380.00 0.000.00 8,459,509.006,000.000 Local

0.00 22.70 0.00 81,305.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646862003 JACCS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00460.000000Local101.744993
4.521107 0.00 0.00Base

0.00
0.00
0.00 4,600,000.00

45,211.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646878009 JAMCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,862.000000Local101.744980
18.300657 0.00 0.00Base

0.00
0.00
0.00 1,303,400.00

12,810.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647030006 JAPAN PULP + PAPER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00341.000000Local101.745010
3.351516 0.00 0.00Base

0.00
0.00
0.00 2,387,000.00

23,460.61

GOLDMAN SACHS INTERNATIONAL JPY/JP5647035005 JAPAN AVIATION ELECTRONICS 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

48,000.000 0.001,523.989583Local104.835000
14.537030 0.00 261.66Base

27,431.00
0.00
0.00 73,124,069.00

697,515.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

6,000.000 0.001,495.000000Local101.745000 0.00 0.00 8,970,000.00
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14.693597 0.00 0.00Base 0.00 88,161.58
647035005 Total

27,431.00 0.000.00 82,094,069.0054,000.000 Local

0.00 261.66 0.00 785,677.38Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647036003 NIHON NOHYAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00519.000000Local101.745025
5.100986 0.00 0.00Base

0.00
0.00
0.00 1,920,300.00

18,873.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647052000 ORGANO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00402.000000Local101.745020
3.951053 0.00 0.00Base

0.00
0.00
0.00 1,206,000.00

11,853.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647054006 JEOL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00406.000000Local101.744993
3.990368 0.00 0.00Base

0.00
0.00
0.00 2,436,000.00

23,942.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647058007 NIPPON SHOKUBAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.005,950.000000Local101.745003
58.479530 0.00 0.00Base

0.00
0.00
0.00 13,685,000.00

134,502.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647059906 OSJB HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,300.000 0.00197.000000Local101.745024
1.936213 0.00 0.00Base

0.00
0.00
0.00 2,029,100.00

19,942.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647068006 JAPAN STEEL WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.00455.000000Local101.744999
4.471964 0.00 0.00Base

0.00
0.00
0.00 12,740,000.00

125,215.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647070002 JAPAN WOOL TEXTILE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00671.000000Local101.744994
6.594919 0.00 0.00Base

0.00
0.00
0.00 2,818,200.00

27,698.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647074004 JAPAN RADIO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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4,000.000 0.00276.000000Local101.744963
2.712665 0.00 0.00Base

0.00
0.00
0.00 1,104,000.00

10,850.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647076009 JAPAN SECURITIES FINANCE CO 08 Aug 2016COMMON STOCK 08 Aug 2016

7,300.000 0.00410.000000Local101.744996
4.029682 0.00 0.00Base

0.00
0.00
0.00 2,993,000.00

29,416.68

MERRILL LYNCH INTERNATIONAL JPY/JP5647098003 JSR CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,778.000 0.001,405.367965Local104.835000
13.405523 0.00 44.13Base

4,626.00
0.00
0.00 12,331,694.00

117,629.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

15,300.000 0.001,394.000000Local101.745000
13.700919 0.00 0.00Base

0.00
0.00
0.00 21,328,200.00

209,624.06
647098003 Total

4,626.00 0.000.00 33,659,894.0024,078.000 Local

0.00 44.13 0.00 327,253.61Base

MERRILL LYNCH INTERNATIONAL JPY/JP5647143007 JAFCO CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

14,900.000 0.002,656.647651Local104.835000
25.341228 0.00 141.59Base

14,844.00
0.00
0.00 39,569,206.00

377,442.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,100.000 0.002,830.000000Local101.744997
27.814635 0.00 0.00Base

0.00
0.00
0.00 8,773,000.00

86,225.37
647143007 Total

14,844.00 0.000.00 48,342,206.0018,000.000 Local

0.00 141.59 0.00 463,668.08Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647217009 JAPAN AIRPORT TERMINAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.004,200.000000Local101.744999
41.279670 0.00 0.00Base

0.00
0.00
0.00 15,540,000.00

152,734.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647346006 JGC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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16,500.000 0.001,526.000000Local101.745000
14.998280 0.00 0.00Base

0.00
0.00
0.00 25,179,000.00

247,471.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647453901 JAPAN TOBACCO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

88,000.000 0.003,960.000000Local101.745000
38.920831 0.00 0.00Base

0.00
0.00
0.00 348,480,000.00

3,425,033.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647589902 JAPAN CASH MACHINE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,127.000000Local101.745028
11.076708 0.00 0.00Base

0.00
0.00
0.00 1,352,400.00

13,292.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647621903 AEON DELIGHT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,972.000000Local101.744998
29.210281 0.00 0.00Base

0.00
0.00
0.00 4,755,200.00

46,736.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647960004 JOSHIN DENKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00828.000000Local101.744984
8.137993 0.00 0.00Base

0.00
0.00
0.00 2,484,000.00

24,413.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647976000 JOYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

49,000.000 0.00387.000000Local101.744999
3.803627 0.00 0.00Base

0.00
0.00
0.00 18,963,000.00

186,377.71

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5647998004 JUROKU BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

69,000.000 0.00279.008696Local104.835000
2.661408 0.00 68.86Base

7,219.00
0.00
0.00 19,244,381.00

183,568.28

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

68,000.000 0.00277.985294Local102.485000
2.712449 0.00 69.16Base

7,088.00
0.00
0.00 18,895,912.00

184,377.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

27,000.000 0.00268.000000Local101.745006
2.634036 0.00 0.00Base

0.00
0.00
0.00 7,236,000.00

71,118.97
647998004 Total
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14,307.00 0.000.00 45,376,293.00164,000.000 Local

0.00 138.02 0.00 439,064.59Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648004000 AEON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

52,300.000 0.001,429.500000Local101.745000
14.049830 0.00 0.00Base

0.00
0.00
0.00 74,762,850.00

734,806.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648032902 KAPPA CREATE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,234.000000Local101.745001
12.128360 0.00 0.00Base

0.00
0.00
0.00 2,468,000.00

24,256.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648057909 KEY COFFEE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,927.000000Local101.744992
18.939507 0.00 0.00Base

0.00
0.00
0.00 2,697,800.00

26,515.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648075000 KAGA ELECTRONICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,237.000000Local101.745023
12.157843 0.00 0.00Base

0.00
0.00
0.00 1,731,800.00

17,020.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648077006 KAGOME CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.002,556.000000Local101.745000
25.121628 0.00 0.00Base

0.00
0.00
0.00 16,614,000.00

163,290.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648092906 AS ONE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.004,175.000000Local101.744998
41.033958 0.00 0.00Base

0.00
0.00
0.00 5,010,000.00

49,240.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648132009 KAJIMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

73,000.000 0.00713.000000Local101.745000
7.007715 0.00 0.00Base

0.00
0.00
0.00 52,049,000.00

511,563.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648164002 KAKEN PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.006,100.000000Local101.744998
59.953807 0.00 0.00Base

0.00
0.00
0.00 17,080,000.00

167,870.66
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648237006 KAMEDA SEIKA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.005,120.000000Local101.745003
50.321882 0.00 0.00Base

0.00
0.00
0.00 5,632,000.00

55,354.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648255008 KAMEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.00786.000000Local101.745021
7.725194 0.00 0.00Base

0.00
0.00
0.00 1,257,600.00

12,360.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648266005 KAMIGUMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,000.000 0.00891.000000Local101.745003
8.757187 0.00 0.00Base

0.00
0.00
0.00 16,929,000.00

166,386.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648290005 KANAMOTO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.001,944.000000Local101.744997
19.106590 0.00 0.00Base

0.00
0.00
0.00 4,082,400.00

40,123.84

MERRILL LYNCH INTERNATIONAL JPY/JP5648336006 KANEKA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

1,000.000 0.00777.000000Local104.835000
7.411647 0.00 2.78Base

291.00
0.00
0.00 776,709.00

7,408.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

22,000.000 0.00792.000000Local101.744999
7.784166 0.00 0.00Base

0.00
0.00
0.00 17,424,000.00

171,251.66
648336006 Total

291.00 0.000.00 18,200,709.0023,000.000 Local

0.00 2.78 0.00 178,660.53Base

JP MORGAN SECURITIES PLC JPY/JP5648346005 KANEMATSU CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

126,000.000 0.00171.434897Local104.835000
1.635283 0.00 77.26Base

8,100.00
0.00
0.00 21,592,697.00

205,968.40

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

214,000.000 0.00168.770598Local102.485000
1.646783 0.00 132.15Base

13,543.00
0.00
0.00 36,103,365.00

352,279.50
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

37,000.000 0.00159.000000Local101.745006
1.562730 0.00 0.00Base

0.00
0.00
0.00 5,883,000.00

57,821.02
648346005 Total

21,643.00 0.000.00 63,579,062.00377,000.000 Local

0.00 209.41 0.00 616,068.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648348001 KANSAI ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

56,400.000 0.00866.100000Local101.745000
8.512458 0.00 0.00Base

0.00
0.00
0.00 48,848,040.00

480,102.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648358000 KANDENKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00899.000000Local101.744994
8.835816 0.00 0.00Base

0.00
0.00
0.00 8,091,000.00

79,522.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648362002 KANTO DENKA KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,125.000000Local101.744994
11.057055 0.00 0.00Base

0.00
0.00
0.00 4,500,000.00

44,228.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648363000 TSUKUBA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,200.000 0.00302.000000Local101.745000
2.968205 0.00 0.00Base

0.00
0.00
0.00 1,872,400.00

18,402.87

MERRILL LYNCH INTERNATIONAL JPY/JP5648374007 KANSAI PAINT CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,300.000 0.002,135.113019Local104.835000
20.366414 0.00 40.47Base

4,243.00
0.00
0.00 11,311,856.00

107,901.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

17,400.000 0.002,119.000000Local101.744999
20.826576 0.00 0.00Base

0.00
0.00
0.00 36,870,600.00

362,382.43
648374007 Total

4,243.00 0.000.00 48,182,456.0022,700.000 Local

0.00 40.47 0.00 470,283.95Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648380004 KAO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

40,300.000 0.005,201.000000Local101.745000
51.117991 0.00 0.00Base

0.00
0.00
0.00 209,600,300.00

2,060,055.04

GOLDMAN SACHS INTERNATIONAL JPY/JP5648382000 ONWARD HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

47,000.000 0.00706.925489Local104.835000
6.743220 0.00 118.84Base

12,459.00
0.00
0.00 33,213,039.00

316,812.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

10,000.000 0.00691.000000Local101.744993
6.791489 0.00 0.00Base

0.00
0.00
0.00 6,910,000.00

67,914.89
648382000 Total

12,459.00 0.000.00 40,123,039.0057,000.000 Local

0.00 118.84 0.00 384,727.40Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648384006 KATAKURA INDUSTRIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,163.000000Local101.744984
11.430539 0.00 0.00Base

0.00
0.00
0.00 2,093,400.00

20,574.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648396901 KASAI KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.00990.000000Local101.745027
9.730205 0.00 0.00Base

0.00
0.00
0.00 1,881,000.00

18,487.39

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5648408003 KANSAI URBAN BANKING CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

4,400.000 0.001,018.054318Local104.835000
9.711016 0.00 16.02Base

1,679.00
0.00
0.00 4,477,760.00

42,712.45

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

3,400.000 0.001,020.617353Local102.485000
9.958700 0.00 12.69Base

1,301.00
0.00
0.00 3,468,798.00

33,846.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,000.000 0.001,010.000000Local101.744977
9.926780 0.00 0.00Base

0.00
0.00
0.00 2,020,000.00

19,853.56
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648408003 Total

2,980.00 0.000.00 9,966,558.009,800.000 Local

0.00 28.71 0.00 96,412.89Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648413003 KANEMATSU ELECTRONICS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,880.000000Local101.744981
18.477570 0.00 0.00Base

0.00
0.00
0.00 1,880,000.00

18,477.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648418002 KATO SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.002,305.000000Local101.745010
22.654674 0.00 0.00Base

0.00
0.00
0.00 4,379,500.00

43,043.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648427003 K S HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.001,778.000000Local101.744998
17.475061 0.00 0.00Base

0.00
0.00
0.00 12,623,800.00

124,072.93

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5648428001 KATO WORKS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

21,000.000 0.00442.609476Local104.835000
4.221963 0.00 33.24Base

3,485.00
0.00
0.00 9,291,314.00

88,627.98

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

25,000.000 0.00438.980000Local102.485000
4.283359 0.00 40.15Base

4,115.00
0.00
0.00 10,970,385.00

107,043.81

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

26,000.000 0.00434.623077Local102.370000
4.245610 0.00 41.39Base

4,237.00
0.00
0.00 11,295,963.00

110,344.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

4,000.000 0.00431.000000Local101.745010
4.236080 0.00 0.00Base

0.00
0.00
0.00 1,724,000.00

16,944.32
648428001 Total

11,837.00 0.000.00 33,281,662.0076,000.000 Local

0.00 114.78 0.00 322,960.58Base
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MERRILL LYNCH INTERNATIONAL JPY/JP5648462000 KAWASAKI HEAVY INDUSTRIES 28 Jul 2016COMMON STOCK 02 Aug 2016

56,831.000 0.00283.671500Local104.835000
2.705885 0.00 57.66Base

6,045.00
0.00
0.00 16,115,290.00

153,720.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

113,000.000 0.00287.000000Local101.745000
2.820777 0.00 0.00Base

0.00
0.00
0.00 32,431,000.00

318,747.85
648462000 Total

6,045.00 0.000.00 48,546,290.00169,831.000 Local

0.00 57.66 0.00 472,468.36Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648468007 KAWASAKI KISEN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

79,000.000 0.00252.000000Local101.745002
2.476780 0.00 0.00Base

0.00
0.00
0.00 19,908,000.00

195,665.63

GOLDMAN SACHS INTERNATIONAL JPY/JP5648500007 KYB CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

96,000.000 0.00363.347896Local104.835000
3.465903 0.00 124.77Base

13,080.00
0.00
0.00 34,868,318.00

332,601.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

16,000.000 0.00356.000000Local101.745009
3.498943 0.00 0.00Base

0.00
0.00
0.00 5,696,000.00

55,983.09
648500007 Total

13,080.00 0.000.00 40,564,318.00112,000.000 Local

0.00 124.77 0.00 388,584.97Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648586907 KONISHI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,189.000000Local101.744997
11.686078 0.00 0.00Base

0.00
0.00
0.00 2,734,700.00

26,877.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648596906 PIOLAX INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.005,260.000000Local101.745011
51.697867 0.00 0.00Base

0.00
0.00
0.00 4,734,000.00

46,528.08

Books Closed Prepared by State StreetPage 1591



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648707909 G TEKT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,767.000000Local101.744981
17.366950 0.00 0.00Base

0.00
0.00
0.00 2,473,800.00

24,313.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648723005 KEIHAN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

41,000.000 0.00697.000000Local101.745000
6.850460 0.00 0.00Base

0.00
0.00
0.00 28,577,000.00

280,868.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648730000 KEIKYU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

37,000.000 0.001,006.000000Local101.745000
9.887464 0.00 0.00Base

0.00
0.00
0.00 37,222,000.00

365,836.16

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5648732006 KEIHIN CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

6,700.000 0.001,634.447761Local102.485000
15.948166 0.00 69.45Base

7,118.00
0.00
0.00 10,943,682.00

106,783.26

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

29,500.000 0.001,656.910780Local104.835000
15.804939 0.00 174.84Base

18,329.00
0.00
0.00 48,860,539.00

466,070.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,800.000 0.001,657.000000Local101.744996
16.285813 0.00 0.00Base

0.00
0.00
0.00 6,296,600.00

61,886.09
648732006 Total

25,447.00 0.000.00 66,100,821.0040,000.000 Local

0.00 244.29 0.00 634,740.21Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648736007 KEIO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

46,000.000 0.00889.000000Local101.745001
8.737530 0.00 0.00Base

0.00
0.00
0.00 40,894,000.00

401,926.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648742005 KEISEI ELECTRIC RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.001,242.000000Local101.744999
12.206988 0.00 0.00Base

0.00
0.00
0.00 27,324,000.00

268,553.74
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648745008 KEIYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00523.000000Local101.745034
5.140300 0.00 0.00Base

0.00
0.00
0.00 1,412,100.00

13,878.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648946903 KOTOBUKI SPIRITS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.002,453.000000Local101.744995
24.109294 0.00 0.00Base

0.00
0.00
0.00 4,170,100.00

40,985.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648960904 KYORITSU MAINTENANCE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.007,140.000000Local101.745000
70.175438 0.00 0.00Base

0.00
0.00
0.00 9,282,000.00

91,228.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649080009 KIKKOMAN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.003,330.000000Local101.745001
32.728881 0.00 0.00Base

0.00
0.00
0.00 39,960,000.00

392,746.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649099009 KEYENCE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.0073,220.000000Local101.745000
719.642242 0.00 0.00Base

0.00
0.00
0.00 263,592,000.00

2,590,712.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649179900 GECOSS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.00856.000000Local101.744998
8.413190 0.00 0.00Base

0.00
0.00
0.00 856,000.00

8,413.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649292000 KINDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,095.000000Local101.744996
10.762200 0.00 0.00Base

0.00
0.00
0.00 12,811,500.00

125,917.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649296001 KINTETSU GROUP HOLDINGS CO L 08 Aug 2016COMMON STOCK 08 Aug 2016

145,000.000 0.00418.000000Local101.745000
4.108310 0.00 0.00Base

0.00
0.00
0.00 60,610,000.00

595,704.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649298007 KNT CT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00132.000000Local101.744995 0.00 0.00 1,188,000.00
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1.297361 0.00 0.00Base 0.00 11,676.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649370004 KINUGAWA RUBBER INDUSTRIAL 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00777.000000Local101.745012
7.636738 0.00 0.00Base

0.00
0.00
0.00 3,885,000.00

38,183.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649374006 KIRIN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

65,900.000 0.001,619.500000Local101.745000
15.917244 0.00 0.00Base

0.00
0.00
0.00 106,725,050.00

1,048,946.39

GOLDMAN SACHS INTERNATIONAL JPY/JP5649406006 KISSEI PHARMACEUTICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,000.000 0.002,351.185000Local104.835000
22.427481 0.00 84.09Base

8,816.00
0.00
0.00 23,503,034.00

224,190.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,600.000 0.002,445.000000Local101.744998
24.030665 0.00 0.00Base

0.00
0.00
0.00 6,357,000.00

62,479.73
649406006 Total

8,816.00 0.000.00 29,860,034.0012,600.000 Local

0.00 84.09 0.00 286,670.45Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649427002 KITZ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,700.000 0.00555.000000Local101.745001
5.454813 0.00 0.00Base

0.00
0.00
0.00 3,718,500.00

36,547.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649452000 KIYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

5,700.000 0.001,520.000000Local101.745002
14.939309 0.00 0.00Base

0.00
0.00
0.00 8,664,000.00

85,154.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649586005 KOA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00803.000000Local101.745019
7.892278 0.00 0.00Base

0.00
0.00
0.00 1,846,900.00

18,152.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649596004 KOATSU GAS KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,000.000 0.00651.000000Local101.744981
6.398350 0.00 0.00Base

0.00
0.00
0.00 1,302,000.00

12,796.70

MERRILL LYNCH INTERNATIONAL JPY/JP5649602000 KOBE STEEL LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

74,129.000 0.0089.215799Local104.835000
0.851012 0.00 23.66Base

2,480.00
0.00
0.00 6,610,998.00

63,060.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

248,000.000 0.0087.000000Local101.745000
0.855079 0.00 0.00Base

0.00
0.00
0.00 21,576,000.00

212,059.56
649602000 Total

2,480.00 0.000.00 28,186,998.00322,129.000 Local

0.00 23.66 0.00 275,120.54Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649604006 ACHILLES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00135.000000Local101.744989
1.326847 0.00 0.00Base

0.00
0.00
0.00 1,620,000.00

15,922.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649625001 KOMERI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,356.000000Local101.745005
23.155928 0.00 0.00Base

0.00
0.00
0.00 5,890,000.00

57,889.82

MERRILL LYNCH INTERNATIONAL JPY/JP5649632007 KOITO MANUFACTURING CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

800.000 0.004,982.500000Local104.835000
47.527066 0.00 14.25Base

1,494.00
0.00
0.00 3,984,506.00

38,007.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,000.000 0.005,030.000000Local101.745000
49.437319 0.00 0.00Base

0.00
0.00
0.00 45,270,000.00

444,935.87
649632007 Total

1,494.00 0.000.00 49,254,506.009,800.000 Local

0.00 14.25 0.00 482,943.27Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649636008 HITACHI KOKUSAI ELECTRIC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 1595



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,700.000 0.001,674.000000Local101.744994
16.452898 0.00 0.00Base

0.00
0.00
0.00 7,867,800.00

77,328.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649650009 KOKUYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,400.000 0.001,441.000000Local101.745000
14.162858 0.00 0.00Base

0.00
0.00
0.00 10,663,400.00

104,805.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649658002 KOMATSU LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

73,900.000 0.001,997.500000Local101.745000
19.632414 0.00 0.00Base

0.00
0.00
0.00 147,615,250.00

1,450,835.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649665007 KOMORI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.001,302.000000Local101.745000
12.796698 0.00 0.00Base

0.00
0.00
0.00 5,468,400.00

53,746.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649668001 KONAMI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.003,795.000000Local101.744999
37.299131 0.00 0.00Base

0.00
0.00
0.00 28,462,500.00

279,743.48

MERRILL LYNCH INTERNATIONAL JPY/JP5649670007 KONICA MINOLTA INC 28 Jul 2016COMMON STOCK 02 Aug 2016

48,600.000 0.00804.582284Local104.835000
7.674749 0.00 139.87Base

14,663.00
0.00
0.00 39,088,036.00

372,852.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

36,200.000 0.00812.000000Local101.745000
7.980736 0.00 0.00Base

0.00
0.00
0.00 29,394,400.00

288,902.65
649670007 Total

14,663.00 0.000.00 68,482,436.0084,800.000 Local

0.00 139.87 0.00 661,755.57Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649674009 TOKYO DOME CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00897.000000Local101.744994
8.816159 0.00 0.00Base

0.00
0.00
0.00 6,279,000.00

61,713.11
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MERRILL LYNCH INTERNATIONAL JPY/JP5649708005 JTEKT CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,306.000 0.001,343.886805Local104.835000
12.819066 0.00 35.11Base

3,681.00
0.00
0.00 9,814,756.00

93,620.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

17,900.000 0.001,426.000000Local101.745000
14.015431 0.00 0.00Base

0.00
0.00
0.00 25,525,400.00

250,876.21
649708005 Total

3,681.00 0.000.00 35,340,156.0025,206.000 Local

0.00 35.11 0.00 344,497.20Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649749009 KISOJI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,207.000000Local101.745011
21.691481 0.00 0.00Base

0.00
0.00
0.00 3,531,200.00

34,706.37

MERRILL LYNCH INTERNATIONAL JPY/JP5649750007 KUBOTA CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,132.000 0.001,470.977102Local104.835000
14.031355 0.00 53.30Base

5,588.00
0.00
0.00 14,898,352.00

142,112.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

84,700.000 0.001,418.500000Local101.745000
13.941717 0.00 0.00Base

0.00
0.00
0.00 120,146,950.00

1,180,863.43
649750007 Total

5,588.00 0.000.00 135,045,302.0094,832.000 Local

0.00 53.30 0.00 1,322,975.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649756004 KUMAGAI GUMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,000.000 0.00312.000000Local101.745002
3.066490 0.00 0.00Base

0.00
0.00
0.00 9,984,000.00

98,127.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649760006 KUMIAI CHEMICAL INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.00576.000000Local101.745008
5.661211 0.00 0.00Base

0.00
0.00
0.00 2,016,000.00

19,814.24
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5649765005 KURABO INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00185.000000Local101.744991
1.818271 0.00 0.00Base

0.00
0.00
0.00 2,775,000.00

27,274.07

MERRILL LYNCH INTERNATIONAL JPY/JP5649766003 KURARAY CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

11,929.000 0.001,308.951630Local104.835000
12.485827 0.00 55.85Base

5,855.00
0.00
0.00 15,608,629.00

148,887.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

28,300.000 0.001,349.000000Local101.745000
13.258637 0.00 0.00Base

0.00
0.00
0.00 38,176,700.00

375,219.42
649766003 Total

5,855.00 0.000.00 53,785,329.0040,229.000 Local

0.00 55.85 0.00 524,107.00Base

JP MORGAN SECURITIES PLC JPY/JP5649790003 KUREHA CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

160,000.000 0.00415.951900Local104.835000
3.967682 0.00 238.06Base

24,957.00
0.00
0.00 66,527,347.00

634,591.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,000.000 0.00409.000000Local101.744993
4.019854 0.00 0.00Base

0.00
0.00
0.00 5,317,000.00

52,258.10
649790003 Total

24,957.00 0.000.00 71,844,347.00173,000.000 Local

0.00 238.06 0.00 686,849.10Base

MERRILL LYNCH INTERNATIONAL JPY/JP5649796000 KURITA WATER INDUSTRIES LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,251.000 0.002,246.209488Local104.835000
21.426141 0.00 58.25Base

6,107.00
0.00
0.00 16,281,158.00

155,302.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,200.000 0.002,300.000000Local101.745002
22.605533 0.00 0.00Base

0.00
0.00
0.00 18,860,000.00

185,365.37
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649796000 Total

6,107.00 0.000.00 35,141,158.0015,451.000 Local

0.00 58.25 0.00 340,668.06Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649830007 KYODO PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00313.000000Local101.744997
3.076318 0.00 0.00Base

0.00
0.00
0.00 1,878,000.00

18,457.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649908001 KYOKUTO KAIHATSU KOGYO CO 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.00998.000000Local101.744994
9.808836 0.00 0.00Base

0.00
0.00
0.00 2,195,600.00

21,579.44

MERRILL LYNCH INTERNATIONAL JPY/JP5649926003 KYOCERA CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,114.000 0.005,071.267266Local104.835000
48.373799 0.00 38.35Base

4,020.00
0.00
0.00 10,716,639.00

102,223.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

25,700.000 0.004,931.000000Local101.745000
48.464298 0.00 0.00Base

0.00
0.00
0.00 126,726,700.00

1,245,532.46
649926003 Total

4,020.00 0.000.00 137,443,339.0027,814.000 Local

0.00 38.35 0.00 1,347,756.33Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649929908 KINTETSU DEPT STORE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00334.000000Local101.744983
3.282717 0.00 0.00Base

0.00
0.00
0.00 2,338,000.00

22,979.02

MERRILL LYNCH INTERNATIONAL JPY/JP5649942000 KYOWA EXEO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

8,900.000 0.001,392.696517Local104.835000
13.284652 0.00 44.34Base

4,648.00
0.00
0.00 12,390,351.00

118,189.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

7,900.000 0.001,342.000000Local101.745005
13.189837 0.00 0.00Base

0.00
0.00
0.00 10,601,800.00

104,199.71
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649942000 Total

4,648.00 0.000.00 22,992,151.0016,800.000 Local

0.00 44.34 0.00 222,388.78Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649955002 KYOWA HAKKO KIRIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,800.000 0.001,664.000000Local101.745000
16.354612 0.00 0.00Base

0.00
0.00
0.00 34,611,200.00

340,175.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649980000 KYUSHU ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

34,200.000 0.00921.000000Local101.745001
9.052042 0.00 0.00Base

0.00
0.00
0.00 31,498,200.00

309,579.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649996006 KYUDENKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.003,445.000000Local101.745004
33.859156 0.00 0.00Base

0.00
0.00
0.00 11,024,000.00

108,349.30

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5650437908 KOHNAN SHOJI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,900.000 0.002,101.251860Local104.835000
20.043419 0.00 96.95Base

10,164.00
0.00
0.00 27,095,985.00

258,463.16

INSTINET U.K. LTD JPY/JP529 Jul 2016 0.0103 Aug 2016

20,400.000 0.002,088.296569Local102.485000
20.376607 0.00 155.88Base

15,975.00
0.00
0.00 42,585,275.00

415,526.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,400.000 0.001,944.000000Local101.744991
19.106592 0.00 0.00Base

0.00
0.00
0.00 4,665,600.00

45,855.82
650437908 Total

26,139.00 0.000.00 74,346,860.0035,700.000 Local

0.00 252.83 0.00 719,845.89Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650458904 KURODA ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,834.000000Local101.745009
18.025454 0.00 0.00Base

0.00
0.00
0.00 4,401,600.00

43,261.09
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5650546906 LAOX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00671.000000Local101.745031
6.594917 0.00 0.00Base

0.00
0.00
0.00 1,610,400.00

15,827.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650673908 INFOCOM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,347.000000Local101.745016
13.238978 0.00 0.00Base

0.00
0.00
0.00 1,212,300.00

11,915.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651271900 EDION CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.00816.000000Local101.744990
8.020051 0.00 0.00Base

0.00
0.00
0.00 4,488,000.00

44,110.28

JP MORGAN SECURITIES PLC JPY/JP5651274904 J OIL MILLS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

14,000.000 0.00346.450000Local104.835000
3.304717 0.00 17.34Base

1,818.00
0.00
0.00 4,848,482.00

46,248.70

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

14,000.000 0.00345.735643Local102.485000
3.373524 0.00 17.71Base

1,815.00
0.00
0.00 4,838,484.00

47,211.63

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

15,500.000 0.00343.987097Local102.370000
3.360233 0.00 19.53Base

1,999.00
0.00
0.00 5,329,801.00

52,064.09

CITIGROUP GLOBAL MARKETS INC. JPY/JP502 Aug 2016 05 Aug 2016

17,500.000 0.00346.177771Local100.975000
3.428351 0.00 22.49Base

2,271.00
0.00
0.00 6,055,840.00

59,973.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,000.000 0.00329.000000Local101.744990
3.233574 0.00 0.00Base

0.00
0.00
0.00 2,961,000.00

29,102.17
651274904 Total

7,903.00 0.000.00 24,033,607.0070,000.000 Local

0.00 77.07 0.00 234,600.25Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5651312902 TOKIO MARINE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

54,600.000 0.003,704.000000Local101.745000
36.404737 0.00 0.00Base

0.00
0.00
0.00 202,238,400.00

1,987,698.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651334906 JAPAN RETAIL FUND INVESTMENT 08 Aug 2016REIT 08 Aug 2016

205.000 0.00241,700.000000Local101.744999
2,375.546732 0.00 0.00Base

0.00
0.00
0.00 49,548,500.00

486,987.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651582009 LIFE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,785.000000Local101.744992
27.372355 0.00 0.00Base

0.00
0.00
0.00 3,063,500.00

30,109.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651880007 LION CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.001,451.000000Local101.745002
14.261143 0.00 0.00Base

0.00
0.00
0.00 26,118,000.00

256,700.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652777905 ORIX JREIT INC 08 Aug 2016REIT 08 Aug 2016

201.000 0.00181,100.000000Local101.745000
1,779.940050 0.00 0.00Base

0.00
0.00
0.00 36,401,100.00

357,767.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652816901 STUDIO ALICE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,213.000000Local101.744988
21.750457 0.00 0.00Base

0.00
0.00
0.00 1,549,100.00

15,225.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652817909 JAPAN PRIME REALTY INVESTMEN 08 Aug 2016REIT 08 Aug 2016

67.000 0.00444,500.000000Local101.744999
4,368.765075 0.00 0.00Base

0.00
0.00
0.00 29,781,500.00

292,707.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652955907 CMIC HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,435.000000Local101.744988
14.103889 0.00 0.00Base

0.00
0.00
0.00 1,291,500.00

12,693.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5653420901 AEON MALL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.001,295.000000Local101.745003 0.00 0.00 11,784,500.00
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12.727898 0.00 0.00Base 0.00 115,823.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5653788901 SYSTENA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,645.000000Local101.745009
16.167869 0.00 0.00Base

0.00
0.00
0.00 2,138,500.00

21,018.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654287903 ANGES MG INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.00310.000000Local101.745004
3.046833 0.00 0.00Base

0.00
0.00
0.00 1,519,000.00

14,929.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654379908 JFE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

41,800.000 0.001,401.000000Local101.745000
13.769718 0.00 0.00Base

0.00
0.00
0.00 58,561,800.00

575,574.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654380906 PREMIER INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

115.000 0.00138,800.000000Local101.745001
1,364.194783 0.00 0.00Base

0.00
0.00
0.00 15,962,000.00

156,882.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654468909 NS SOLUTIONS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.001,858.000000Local101.745001
18.261339 0.00 0.00Base

0.00
0.00
0.00 6,131,400.00

60,262.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654635903 SOHGO SECURITY SERVICES CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,700.000 0.005,230.000000Local101.745000
51.403018 0.00 0.00Base

0.00
0.00
0.00 29,811,000.00

292,997.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654976901 ICHIGO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00413.000000Local101.745001
4.059168 0.00 0.00Base

0.00
0.00
0.00 8,260,000.00

81,183.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655103000 MABUCHI MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.004,630.000000Local101.744998
45.505923 0.00 0.00Base

0.00
0.00
0.00 18,520,000.00

182,023.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655470003 MAEDA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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11,000.000 0.00843.000000Local101.745004
8.285419 0.00 0.00Base

0.00
0.00
0.00 9,273,000.00

91,139.61

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5655472009 MAEDA ROAD CONSTRUCTION CO 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

9,000.000 0.001,943.333222Local102.485000
18.962123 0.00 110.92Base

11,368.00
0.00
0.00 17,478,631.00

170,548.19

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

26,000.000 0.001,981.815385Local104.835000
18.904139 0.00 184.31Base

19,322.00
0.00
0.00 51,507,878.00

491,323.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,000.000 0.001,847.000000Local101.745001
18.153226 0.00 0.00Base

0.00
0.00
0.00 9,235,000.00

90,766.13
655472009 Total

30,690.00 0.000.00 78,221,509.0040,000.000 Local

0.00 295.23 0.00 752,637.62Base

MERRILL LYNCH INTERNATIONAL JPY/JP5655570000 MAKINO MILLING MACHINE CO 28 Jul 2016COMMON STOCK 02 Aug 2016

24,000.000 0.00586.708292Local104.835000
5.596493 0.00 50.36Base

5,280.00
0.00
0.00 14,075,719.00

134,265.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,000.000 0.00582.000000Local101.745006
5.720183 0.00 0.00Base

0.00
0.00
0.00 4,656,000.00

45,761.46
655570000 Total

5,280.00 0.000.00 18,731,719.0032,000.000 Local

0.00 50.36 0.00 180,026.92Base

MERRILL LYNCH INTERNATIONAL JPY/JP5655580009 MAKITA CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

1,100.000 0.006,712.727273Local104.835000
64.031357 0.00 26.41Base

2,769.00
0.00
0.00 7,381,231.00

70,408.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,900.000 0.007,060.000000Local101.744999 0.00 0.00 62,834,000.00

Books Closed Prepared by State StreetPage 1604



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

69.389160 0.00 0.00Base 0.00 617,563.52
655580009 Total

2,769.00 0.000.00 70,215,231.0010,000.000 Local

0.00 26.41 0.00 687,971.60Base

MERRILL LYNCH INTERNATIONAL JPY/JP5655890903 MARVELOUS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00805.600000Local104.835000
7.684457 0.00 20.17Base

2,114.00
0.00
0.00 5,637,086.00

53,771.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,400.000 0.00765.000000Local101.745016
7.518796 0.00 0.00Base

0.00
0.00
0.00 1,836,000.00

18,045.11
655890903 Total

2,114.00 0.000.00 7,473,086.009,400.000 Local

0.00 20.17 0.00 71,816.14Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656097003 MANDOM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.004,360.000000Local101.745002
42.852228 0.00 0.00Base

0.00
0.00
0.00 7,848,000.00

77,134.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656302908 SUMITOMO MITSUI FINANCIAL GR 08 Aug 2016COMMON STOCK 08 Aug 2016

107,400.000 0.003,209.000000Local101.745000
31.539633 0.00 0.00Base

0.00
0.00
0.00 344,646,600.00

3,387,356.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656366903 MEIKO NETWORK JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,067.000000Local101.745018
10.487000 0.00 0.00Base

0.00
0.00
0.00 1,920,600.00

18,876.60

MERRILL LYNCH INTERNATIONAL JPY/JP5656503901 TAKEUCHI MFG CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

20,100.000 0.001,417.149254Local104.835000
13.517902 0.00 101.88Base

10,681.00
0.00
0.00 28,474,019.00

271,607.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,800.000 0.001,308.000000Local101.745006 0.00 0.00 3,662,400.00
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12.855668 0.00 0.00Base 0.00 35,995.87
656503901 Total

10,681.00 0.000.00 32,136,419.0022,900.000 Local

0.00 101.88 0.00 307,603.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656730900 MICRONICS JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.001,066.000000Local101.745002
10.477173 0.00 0.00Base

0.00
0.00
0.00 2,771,600.00

27,240.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656944006 MARUDAI FOOD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00487.000000Local101.744995
4.786476 0.00 0.00Base

0.00
0.00
0.00 3,896,000.00

38,291.81

MERRILL LYNCH INTERNATIONAL JPY/JP5656946001 MARUBENI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

8,294.000 0.00482.590789Local104.835000
4.603337 0.00 14.31Base

1,500.00
0.00
0.00 4,001,108.00

38,165.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

132,100.000 0.00480.700000Local101.745000
4.724556 0.00 0.00Base

0.00
0.00
0.00 63,500,470.00

624,113.91
656946001 Total

1,500.00 0.000.00 67,501,578.00140,394.000 Local

0.00 14.31 0.00 662,279.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656950003 MARUICHI STEEL TUBE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.003,430.000000Local101.744998
33.711731 0.00 0.00Base

0.00
0.00
0.00 15,435,000.00

151,702.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656952009 MARUI GROUP CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,700.000 0.001,278.000000Local101.745000
12.560814 0.00 0.00Base

0.00
0.00
0.00 21,342,600.00

209,765.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656962008 MARUZEN SHOWA UNYU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00382.000000Local101.744980 0.00 0.00 1,528,000.00
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3.754485 0.00 0.00Base 0.00 15,017.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656965001 MARUSAN SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,100.000 0.00836.000000Local101.745006
8.216620 0.00 0.00Base

0.00
0.00
0.00 3,427,600.00

33,688.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657059903 MATSUDA SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,318.000000Local101.744997
12.953954 0.00 0.00Base

0.00
0.00
0.00 1,713,400.00

16,840.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657066908 MARUWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.003,580.000000Local101.745012
35.186000 0.00 0.00Base

0.00
0.00
0.00 2,506,000.00

24,630.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657270005 PANASONIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

176,600.000 0.00971.800000Local101.745000
9.551329 0.00 0.00Base

0.00
0.00
0.00 171,619,880.00

1,686,764.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657274007 MATSUYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00754.000000Local101.745003
7.410683 0.00 0.00Base

0.00
0.00
0.00 1,809,600.00

17,785.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657298907 MATSUYA FOODS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,859.000000Local101.745014
28.099657 0.00 0.00Base

0.00
0.00
0.00 2,001,300.00

19,669.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657422002 MAX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,200.000000Local101.745012
11.794190 0.00 0.00Base

0.00
0.00
0.00 3,600,000.00

35,382.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657588000 MIE BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00197.000000Local101.745012
1.936213 0.00 0.00Base

0.00
0.00
0.00 1,379,000.00

13,553.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657590006 MEIDENSHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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15,000.000 0.00315.000000Local101.744997
3.095975 0.00 0.00Base

0.00
0.00
0.00 4,725,000.00

46,439.63

MERRILL LYNCH INTERNATIONAL JPY/JP5657635009 MEITEC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,600.000 0.003,442.403462Local104.835000
32.836395 0.00 32.01Base

3,356.00
0.00
0.00 8,946,893.00

85,342.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,700.000 0.003,395.000000Local101.744999
33.367733 0.00 0.00Base

0.00
0.00
0.00 9,166,500.00

90,092.88
657635009 Total

3,356.00 0.000.00 18,113,393.005,300.000 Local

0.00 32.01 0.00 175,435.49Base

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5658136908 FUJI OIL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

39,700.000 0.00314.941587Local104.835000
3.004165 0.00 44.72Base

4,688.00
0.00
0.00 12,498,493.00

119,220.61

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

22,500.000 0.00309.217778Local102.485000
3.017200 0.00 25.46Base

2,609.00
0.00
0.00 6,954,791.00

67,861.55
658136908 Total

7,297.00 0.000.00 19,453,284.0062,200.000 Local

0.00 70.18 0.00 187,082.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658375902 NIPPON PARKING DEVELOPMENT C 08 Aug 2016COMMON STOCK 08 Aug 2016

15,700.000 0.00121.000000Local101.744988
1.189248 0.00 0.00Base

0.00
0.00
0.00 1,899,700.00

18,671.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658385901 MINISTOP CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,690.000000Local101.744990
16.610155 0.00 0.00Base

0.00
0.00
0.00 1,859,000.00

18,271.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658611900 MILBON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 1608



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

900.000 0.004,260.000000Local101.745004
41.869378 0.00 0.00Base

0.00
0.00
0.00 3,834,000.00

37,682.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658970900 HIRAMATSU INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00610.000000Local101.745010
5.995380 0.00 0.00Base

0.00
0.00
0.00 1,220,000.00

11,990.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659101901 MIZUHO FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,891,900.000 0.00162.400000Local101.745000
1.596147 0.00 0.00Base

0.00
0.00
0.00 307,244,560.00

3,019,750.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659147904 FIELDS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,192.000000Local101.744998
11.715564 0.00 0.00Base

0.00
0.00
0.00 1,311,200.00

12,887.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659180004 CREDIT SAISON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,800.000 0.001,660.000000Local101.744998
16.315298 0.00 0.00Base

0.00
0.00
0.00 19,588,000.00

192,520.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659194906 CI Z HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.002,421.000000Local101.745001
23.794781 0.00 0.00Base

0.00
0.00
0.00 5,084,100.00

49,969.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659255905 MARS ENGINEERING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,020.000000Local101.745028
19.853550 0.00 0.00Base

0.00
0.00
0.00 1,616,000.00

15,882.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659414908 SOJITZ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

110,700.000 0.00228.000000Local101.744999
2.240896 0.00 0.00Base

0.00
0.00
0.00 25,239,600.00

248,067.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659460901 MIMASU SEMICONDUCTOR INDUST 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,096.000000Local101.744975
10.772031 0.00 0.00Base

0.00
0.00
0.00 1,424,800.00

14,003.64
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5659517908 MISUMI GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.001,779.000000Local101.745000
17.484889 0.00 0.00Base

0.00
0.00
0.00 42,696,000.00

419,637.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659638001 MITSUBA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.001,286.000000Local101.744995
12.639442 0.00 0.00Base

0.00
0.00
0.00 3,343,600.00

32,862.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659672000 MITSUBISHI ESTATE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

100,000.000 0.001,909.500000Local101.745000
18.767507 0.00 0.00Base

0.00
0.00
0.00 190,950,000.00

1,876,750.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659676001 MITSUBISHI PENCIL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.005,200.000000Local101.745000
51.108163 0.00 0.00Base

0.00
0.00
0.00 8,320,000.00

81,773.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659678007 MITSUBISHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

120,900.000 0.001,962.000000Local101.745000
19.283503 0.00 0.00Base

0.00
0.00
0.00 237,205,800.00

2,331,375.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659684005 MITSUBISHI LOGISTICS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.001,570.000000Local101.745002
15.430733 0.00 0.00Base

0.00
0.00
0.00 14,130,000.00

138,876.60

MERRILL LYNCH INTERNATIONAL JPY/JP5659692008 MITSUBISHI GAS CHEMICAL CO 28 Jul 2016COMMON STOCK 02 Aug 2016

9,254.000 0.00587.838772Local104.835000
5.607276 0.00 19.45Base

2,039.00
0.00
0.00 5,437,821.00

51,870.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

29,000.000 0.00620.000000Local101.745000
6.093666 0.00 0.00Base

0.00
0.00
0.00 17,980,000.00

176,716.30
659692008 Total

2,039.00 0.000.00 23,417,821.0038,254.000 Local

0.00 19.45 0.00 228,586.58Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5659698005 MITSUBOSHI BELTING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00841.000000Local101.744999
8.265763 0.00 0.00Base

0.00
0.00
0.00 3,364,000.00

33,063.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659704001 MITSUBISHI ELECTRIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

154,000.000 0.001,195.500000Local101.745000
11.749963 0.00 0.00Base

0.00
0.00
0.00 184,107,000.00

1,809,494.32

MERRILL LYNCH INTERNATIONAL JPY/JP5659706006 MITSUBISHI HEAVY INDUSTRIES 28 Jul 2016COMMON STOCK 02 Aug 2016

44,339.000 0.00465.743995Local104.835000
4.442638 0.00 73.86Base

7,743.00
0.00
0.00 20,642,880.00

196,908.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

256,000.000 0.00420.400000Local101.745000
4.131898 0.00 0.00Base

0.00
0.00
0.00 107,622,400.00

1,057,765.98
659706006 Total

7,743.00 0.000.00 128,265,280.00300,339.000 Local

0.00 73.86 0.00 1,254,674.26Base

MERRILL LYNCH INTERNATIONAL JPY/JP5659708002 MITSUBISHI MATERIALS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,297.000 0.00270.682388Local104.835000
2.581985 0.00 6.10Base

639.00
0.00
0.00 1,703,848.00

16,252.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

89,000.000 0.00268.000000Local101.745000
2.634036 0.00 0.00Base

0.00
0.00
0.00 23,852,000.00

234,429.21
659708002 Total

639.00 0.000.00 25,555,848.0095,297.000 Local

0.00 6.10 0.00 250,681.87Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659714000 MITSUBISHI PAPER MILLS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.0070.000000Local101.745022
0.687994 0.00 0.00Base

0.00
0.00
0.00 1,610,000.00

15,823.87
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5659720007 MITSUBISHI STEEL MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00163.000000Local101.744986
1.602045 0.00 0.00Base

0.00
0.00
0.00 1,793,000.00

17,622.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659724009 SUMITOMO MITSUI CONSTRUCTION 08 Aug 2016COMMON STOCK 08 Aug 2016

68,300.000 0.0093.000000Local101.745006
0.914050 0.00 0.00Base

0.00
0.00
0.00 6,351,900.00

62,429.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659730006 MITSUI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

136,600.000 0.001,257.500000Local101.745000
12.359330 0.00 0.00Base

0.00
0.00
0.00 171,774,500.00

1,688,284.44

MERRILL LYNCH INTERNATIONAL JPY/JP5659734008 MITSUI MINING + SMELTING CO 28 Jul 2016COMMON STOCK 02 Aug 2016

299,000.000 0.00197.304298Local104.835000
1.882046 0.00 211.02Base

22,122.00
0.00
0.00 58,971,863.00

562,520.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

52,000.000 0.00185.000000Local101.745001
1.818271 0.00 0.00Base

0.00
0.00
0.00 9,620,000.00

94,550.10
659734008 Total

22,122.00 0.000.00 68,591,863.00351,000.000 Local

0.00 211.02 0.00 657,070.85Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659736003 MITSUI CHEMICALS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

74,000.000 0.00429.000000Local101.745001
4.216423 0.00 0.00Base

0.00
0.00
0.00 31,746,000.00

312,015.33

GOLDMAN SACHS INTERNATIONAL JPY/JP5659738009 MITSUI ENGINEER + SHIPBUILD 28 Jul 2016COMMON STOCK 02 Aug 2016

512,000.000 0.00153.549000Local104.835000
1.464673 0.00 281.21Base

29,481.00
0.00
0.00 78,587,607.00

749,631.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

64,000.000 0.00139.000000Local101.745002
1.366160 0.00 0.00Base

0.00
0.00
0.00 8,896,000.00

87,434.27
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659738009 Total

29,481.00 0.000.00 87,483,607.00576,000.000 Local

0.00 281.21 0.00 837,065.66Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659740005 MITSUMI ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.00520.000000Local101.744987
5.110817 0.00 0.00Base

0.00
0.00
0.00 3,380,000.00

33,220.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659743009 MITSUI HIGH TEC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.00693.000000Local101.744972
6.811147 0.00 0.00Base

0.00
0.00
0.00 1,316,700.00

12,941.18

GOLDMAN SACHS INTERNATIONAL JPY/JP5659756001 MITSUI SUGAR CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

52,000.000 0.00486.500000Local104.835000
4.640626 0.00 156.85Base

16,443.00
0.00
0.00 25,281,557.00

241,155.69

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 02 Aug 2016

5,000.000 0.00486.000000Local104.835000
4.635856 0.00 8.69Base

911.00
0.00
0.00 2,429,089.00

23,170.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,000.000 0.00494.000000Local101.745009
4.855275 0.00 0.00Base

0.00
0.00
0.00 3,952,000.00

38,842.20
659756001 Total

17,354.00 0.000.00 31,662,646.0065,000.000 Local

0.00 165.54 0.00 303,168.48Base

MERRILL LYNCH INTERNATIONAL JPY/JP5659758007 MITSUI OSK LINES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

139,866.000 0.00214.495896Local104.835000
2.046033 0.00 107.31Base

11,250.00
0.00
0.00 29,989,433.00

286,063.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

91,000.000 0.00211.000000Local101.745000
2.073812 0.00 0.00Base

0.00
0.00
0.00 19,201,000.00

188,716.89
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659758007 Total

11,250.00 0.000.00 49,190,433.00230,866.000 Local

0.00 107.31 0.00 474,780.07Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659760003 MITSUI FUDOSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

72,000.000 0.002,164.500000Local101.745000
21.273773 0.00 0.00Base

0.00
0.00
0.00 155,844,000.00

1,531,711.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659764005 MITSUI SOKO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00263.000000Local101.744994
2.584894 0.00 0.00Base

0.00
0.00
0.00 2,104,000.00

20,679.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659777007 MIURA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,700.000 0.001,999.000000Local101.745000
19.647157 0.00 0.00Base

0.00
0.00
0.00 15,392,300.00

151,283.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659796007 MIZUNO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00542.000000Local101.745005
5.327043 0.00 0.00Base

0.00
0.00
0.00 3,794,000.00

37,289.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659800007 MOCHIDA PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.007,490.000000Local101.745003
73.615409 0.00 0.00Base

0.00
0.00
0.00 8,239,000.00

80,976.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659842009 LEOPALACE21 CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

22,500.000 0.00706.000000Local101.744999
6.938916 0.00 0.00Base

0.00
0.00
0.00 15,885,000.00

156,125.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659844005 MITSUBISHI MOTORS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

55,200.000 0.00470.000000Local101.744999
4.619392 0.00 0.00Base

0.00
0.00
0.00 25,944,000.00

254,990.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659939904 MITSUI HOME CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00457.000000Local101.745027 0.00 0.00 914,000.00
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4.491620 0.00 0.00Base 0.00 8,983.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659948905 ULVAC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.003,175.000000Local101.744997
31.205466 0.00 0.00Base

0.00
0.00
0.00 11,112,500.00

109,219.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659954903 YUMESHIN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.00746.000000Local101.744996
7.332056 0.00 0.00Base

0.00
0.00
0.00 2,536,400.00

24,928.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660256009 DMG MORI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.001,039.000000Local101.745000
10.211804 0.00 0.00Base

0.00
0.00
0.00 10,390,000.00

102,118.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660260001 MORINAGA + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00614.000000Local101.744998
6.034695 0.00 0.00Base

0.00
0.00
0.00 10,438,000.00

102,589.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660264003 MORINAGA MILK INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00691.000000Local101.744997
6.791489 0.00 0.00Base

0.00
0.00
0.00 11,056,000.00

108,663.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660274002 MORITA HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,318.000000Local101.745011
12.953952 0.00 0.00Base

0.00
0.00
0.00 3,031,400.00

29,794.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660392903 WACOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,800.000 0.00425.000000Local101.745003
4.177109 0.00 0.00Base

0.00
0.00
0.00 5,015,000.00

49,289.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660583006 MOS FOOD SERVICES INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.002,924.000000Local101.744993
28.738515 0.00 0.00Base

0.00
0.00
0.00 5,848,000.00

57,477.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661040006 MURATA MANUFACTURING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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15,300.000 0.0012,250.000000Local101.745000
120.399037 0.00 0.00Base

0.00
0.00
0.00 187,425,000.00

1,842,105.26

GOLDMAN SACHS INTERNATIONAL JPY/JP5661144006 MUSASHINO BANK LTD/THE 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,800.000 0.002,456.388523Local104.835000
23.430997 0.00 77.32Base

8,106.00
0.00
0.00 21,608,113.00

206,115.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,600.000 0.002,445.000000Local101.744998
24.030665 0.00 0.00Base

0.00
0.00
0.00 6,357,000.00

62,479.73
661144006 Total

8,106.00 0.000.00 27,965,113.0011,400.000 Local

0.00 77.32 0.00 268,595.18Base

MERRILL LYNCH INTERNATIONAL JPY/JP5661650903 SEIKO EPSON CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

6,500.000 0.001,847.446154Local104.835000
17.622418 0.00 42.95Base

4,503.00
0.00
0.00 12,003,897.00

114,502.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

22,400.000 0.001,787.000000Local101.745001
17.563517 0.00 0.00Base

0.00
0.00
0.00 40,028,800.00

393,422.77
661650903 Total

4,503.00 0.000.00 52,032,697.0028,900.000 Local

0.00 42.95 0.00 507,925.53Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661687905 NOJIMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,446.000000Local101.745004
14.212000 0.00 0.00Base

0.00
0.00
0.00 2,602,800.00

25,581.60

UBS AG JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,100.000 0.002,061.000000Local104.835000
19.659465 0.00 22.85Base

2,395.00
0.00
0.00 6,386,705.00

60,921.50

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 0.0102 Aug 2016
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10,300.000 0.002,047.403884Local104.835000
19.529774 0.00 75.43Base

7,908.00
0.00
0.00 21,080,352.00

201,081.24

INSTINET U.K. LTD JPY/JP529 Jul 2016 0.0103 Aug 2016

6,500.000 0.002,034.792154Local102.485000
19.854536 0.00 48.39Base

4,959.00
0.00
0.00 13,221,190.00

129,006.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,800.000 0.001,672.000000Local101.745007
16.433239 0.00 0.00Base

0.00
0.00
0.00 3,009,600.00

29,579.83
661942003 Total

15,262.00 0.000.00 43,697,847.0021,700.000 Local

0.00 146.67 0.00 420,588.67Base

MERRILL LYNCH INTERNATIONAL JPY/JP5661950006 NGK INSULATORS LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

7,036.000 0.002,296.495452Local104.835000
21.905809 0.00 57.80Base

6,059.00
0.00
0.00 16,152,083.00

154,071.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

21,000.000 0.002,235.000000Local101.745000
21.966681 0.00 0.00Base

0.00
0.00
0.00 46,935,000.00

461,300.31
661950006 Total

6,059.00 0.000.00 63,087,083.0028,036.000 Local

0.00 57.80 0.00 615,371.78Base

MERRILL LYNCH INTERNATIONAL JPY/JP5661960005 NGK SPARK PLUG CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

20,024.000 0.001,689.686576Local104.835000
16.117581 0.00 121.02Base

12,687.00
0.00
0.00 33,821,597.00

322,617.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

14,300.000 0.001,811.000000Local101.744999
17.799401 0.00 0.00Base

0.00
0.00
0.00 25,897,300.00

254,531.43
661960005 Total

12,687.00 0.000.00 59,718,897.0034,324.000 Local
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0.00 121.02 0.00 577,148.85Base

GOLDMAN SACHS INTERNATIONAL JPY/JP5661964007 NHK SPRING CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

60,700.000 0.00879.392586Local104.835000
8.388349 0.00 190.94Base

20,017.00
0.00
0.00 53,359,113.00

508,981.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

16,600.000 0.00895.000000Local101.744998
8.796501 0.00 0.00Base

0.00
0.00
0.00 14,857,000.00

146,021.92
661964007 Total

20,017.00 0.000.00 68,216,113.0077,300.000 Local

0.00 190.94 0.00 655,003.78Base

JP MORGAN SECURITIES PLC JPY/JP5661982009 NAGASE + CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,800.000 0.001,208.548038Local104.835000
11.528097 0.00 68.30Base

7,160.00
0.00
0.00 19,087,899.00

182,075.63

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

12,200.000 0.001,201.308197Local102.485000
11.721795 0.00 53.62Base

5,495.00
0.00
0.00 14,650,465.00

142,952.29

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

14,500.000 0.001,177.933034Local102.370000
11.506623 0.00 62.57Base

6,405.00
0.00
0.00 17,073,624.00

166,783.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

10,600.000 0.001,146.000000Local101.744999
11.263453 0.00 0.00Base

0.00
0.00
0.00 12,147,600.00

119,392.60
661982009 Total

19,060.00 0.000.00 62,959,588.0053,100.000 Local

0.00 184.49 0.00 611,203.99Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661984005 NAGATANIEN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,203.000000Local101.745016
11.823675 0.00 0.00Base

0.00
0.00
0.00 2,406,000.00

23,647.35
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5661986000 NAGOYA RAILROAD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

74,000.000 0.00543.000000Local101.744999
5.336872 0.00 0.00Base

0.00
0.00
0.00 40,182,000.00

394,928.50

GOLDMAN SACHS INTERNATIONAL JPY/JP5661990002 NACHI FUJIKOSHI CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

101,000.000 0.00333.593099Local104.835000
3.182078 0.00 120.51Base

12,634.00
0.00
0.00 33,680,269.00

321,269.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

16,000.000 0.00331.000000Local101.744996
3.253231 0.00 0.00Base

0.00
0.00
0.00 5,296,000.00

52,051.70
661990002 Total

12,634.00 0.000.00 38,976,269.00117,000.000 Local

0.00 120.51 0.00 373,321.02Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662009000 BANK OF NAGOYA LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00335.000000Local101.744989
3.292545 0.00 0.00Base

0.00
0.00
0.00 3,685,000.00

36,218.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662088004 TRUSCO NAKAYAMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.004,525.000000Local101.744996
44.473932 0.00 0.00Base

0.00
0.00
0.00 8,597,500.00

84,500.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662090000 NAKAYAMA STEEL WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.0054.000000Local101.744973
0.530739 0.00 0.00Base

0.00
0.00
0.00 864,000.00

8,491.82

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5662106004 NAMURA SHIPBUILDING CO LTD 29 Jul 2016COMMON STOCK 03 Aug 2016

23,600.000 0.00580.766864Local102.485000
5.666847 0.00 86.92Base

8,908.00
0.00
0.00 13,697,190.00

133,650.68

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

47,300.000 0.00588.286681Local104.835000
5.611548 0.00 99.53Base

10,434.00
0.00
0.00 27,815,526.00

265,326.71
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,900.000 0.00589.000000Local101.745004
5.788982 0.00 0.00Base

0.00
0.00
0.00 2,297,100.00

22,577.03
662106004 Total

19,342.00 0.000.00 43,809,816.0074,800.000 Local

0.00 186.45 0.00 421,554.42Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662147008 NANKAI ELECTRIC RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.00531.000000Local101.745002
5.218930 0.00 0.00Base

0.00
0.00
0.00 24,957,000.00

245,289.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662152008 NANTO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00375.000000Local101.744994
3.685685 0.00 0.00Base

0.00
0.00
0.00 7,500,000.00

73,713.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662235902 NICHIIGAKKAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00739.000000Local101.744993
7.263257 0.00 0.00Base

0.00
0.00
0.00 2,217,000.00

21,789.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662280908 MODEC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,531.000000Local101.744983
15.047425 0.00 0.00Base

0.00
0.00
0.00 2,449,600.00

24,075.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662332907 NAGAILEBEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.002,324.000000Local101.745007
22.841416 0.00 0.00Base

0.00
0.00
0.00 4,415,600.00

43,398.69

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5662572007 PANAHOME CORP 29 Jul 2016COMMON STOCK 03 Aug 2016

20,000.000 0.00769.300000Local102.485000
7.506464 0.00 97.58Base

10,000.00
0.00
0.00 15,376,000.00

150,031.71

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

36,000.000 0.00900.550000Local104.835000
8.590165 0.00 115.96Base

12,157.00
0.00
0.00 32,407,643.00

309,129.99
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

7,000.000 0.00763.000000Local101.745000
7.499140 0.00 0.00Base

0.00
0.00
0.00 5,341,000.00

52,493.98
662572007 Total

22,157.00 0.000.00 53,124,643.0063,000.000 Local

0.00 213.54 0.00 511,655.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662589902 NITTO KOHKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,386.000000Local101.744984
23.450788 0.00 0.00Base

0.00
0.00
0.00 1,908,800.00

18,760.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662954007 NETUREN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00741.000000Local101.745016
7.282912 0.00 0.00Base

0.00
0.00
0.00 1,852,500.00

18,207.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663797900 NICHIDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.002,915.000000Local101.744988
28.650060 0.00 0.00Base

0.00
0.00
0.00 1,457,500.00

14,325.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663832004 NISHIO RENT ALL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,464.000000Local101.744994
24.217408 0.00 0.00Base

0.00
0.00
0.00 3,203,200.00

31,482.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663833903 NICHIHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,830.000000Local101.744991
17.986143 0.00 0.00Base

0.00
0.00
0.00 4,209,000.00

41,368.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663854008 NICHICON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.00754.000000Local101.744991
7.410684 0.00 0.00Base

0.00
0.00
0.00 2,865,200.00

28,160.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663916005 NIFCO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.005,230.000000Local101.744998 0.00 0.00 19,874,000.00

Books Closed Prepared by State StreetPage 1621



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

51.403018 0.00 0.00Base 0.00 195,331.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663954006 NIPPON KANZAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,548.000000Local101.744998
15.214507 0.00 0.00Base

0.00
0.00
0.00 2,167,200.00

21,300.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663955003 NINTENDO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.0020,715.000000Local101.745000
203.597229 0.00 0.00Base

0.00
0.00
0.00 186,435,000.00

1,832,375.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663960003 NSD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,603.000000Local101.745004
15.755073 0.00 0.00Base

0.00
0.00
0.00 4,809,000.00

47,265.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663972008 NISHI NIPPON CITY BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

61,000.000 0.00204.000000Local101.745004
2.005012 0.00 0.00Base

0.00
0.00
0.00 12,444,000.00

122,305.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663984003 CALSONIC KANSEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00790.000000Local101.745000
7.764509 0.00 0.00Base

0.00
0.00
0.00 11,060,000.00

108,703.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663990901 NICHI IKO PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.002,115.000000Local101.744996
20.787263 0.00 0.00Base

0.00
0.00
0.00 8,037,000.00

78,991.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663994002 NIKKISO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.00705.000000Local101.745016
6.929086 0.00 0.00Base

0.00
0.00
0.00 3,102,000.00

30,487.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663997005 NIHON KOHDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,700.000 0.002,358.000000Local101.744998
23.175587 0.00 0.00Base

0.00
0.00
0.00 15,798,600.00

155,276.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664006004 NIPPON GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,100.000 0.002,237.000000Local101.744999
21.986339 0.00 0.00Base

0.00
0.00
0.00 6,934,700.00

68,157.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664032000 NIPPON DENSETSU KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.001,945.000000Local101.745000
19.116419 0.00 0.00Base

0.00
0.00
0.00 5,251,500.00

51,614.33

GOLDMAN SACHS INTERNATIONAL JPY/JP5664035003 NIPPON CHEMI CON CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

107,000.000 0.00150.040196Local104.835000
1.431203 0.00 57.42Base

6,020.00
0.00
0.00 16,048,281.00

153,081.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664036001 NIPPON DENKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,500.000 0.00164.000000Local101.744992
1.611873 0.00 0.00Base

0.00
0.00
0.00 1,394,000.00

13,700.92

MERRILL LYNCH INTERNATIONAL JPY/JP5664038007 DENSO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

21,364.000 0.003,914.898474Local104.835000
37.343430 0.00 299.17Base

31,364.00
0.00
0.00 83,606,527.00

797,505.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

38,900.000 0.004,022.000000Local101.745000
39.530198 0.00 0.00Base

0.00
0.00
0.00 156,455,800.00

1,537,724.70
664038007 Total

31,364.00 0.000.00 240,062,327.0060,264.000 Local

0.00 299.17 0.00 2,335,230.56Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664040003 NEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

209,000.000 0.00248.000000Local101.745000
2.437466 0.00 0.00Base

0.00
0.00
0.00 51,832,000.00

509,430.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664042009 NIPPON KAYAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.001,077.000000Local101.744998
10.585287 0.00 0.00Base

0.00
0.00
0.00 14,001,000.00

137,608.73
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664048006 NOF CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00952.000000Local101.744997
9.356725 0.00 0.00Base

0.00
0.00
0.00 12,376,000.00

121,637.43

MERRILL LYNCH INTERNATIONAL JPY/JP5664050002 NIPPON PAINT HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,000.000 0.002,827.300000Local104.835000
26.969047 0.00 20.22Base

2,120.00
0.00
0.00 5,652,480.00

53,917.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,000.000 0.002,883.000000Local101.745000
28.335545 0.00 0.00Base

0.00
0.00
0.00 37,479,000.00

368,362.08
664050002 Total

2,120.00 0.000.00 43,131,480.0015,000.000 Local

0.00 20.22 0.00 422,279.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664052008 NIHON PARKERIZING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.001,202.000000Local101.745001
11.813848 0.00 0.00Base

0.00
0.00
0.00 9,976,600.00

98,054.94

MERRILL LYNCH INTERNATIONAL JPY/JP5664054004 TAIYO NIPPON SANSO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

8,700.000 0.00980.494253Local104.835000
9.352738 0.00 30.51Base

3,198.00
0.00
0.00 8,527,102.00

81,338.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

10,400.000 0.00893.000000Local101.744998
8.776844 0.00 0.00Base

0.00
0.00
0.00 9,287,200.00

91,279.18
664054004 Total

3,198.00 0.000.00 17,814,302.0019,100.000 Local

0.00 30.51 0.00 172,617.49Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664056009 NIPPON SHINYAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.004,940.000000Local101.745002
48.552753 0.00 0.00Base

0.00
0.00
0.00 21,242,000.00

208,776.84
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MERRILL LYNCH INTERNATIONAL JPY/JP5664058005 NIPPON SODA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

29,000.000 0.00455.758586Local104.835000
4.347390 0.00 47.27Base

4,956.00
0.00
0.00 13,212,043.00

126,027.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

10,000.000 0.00480.000000Local101.744990
4.717677 0.00 0.00Base

0.00
0.00
0.00 4,800,000.00

47,176.77
664058005 Total

4,956.00 0.000.00 18,012,043.0039,000.000 Local

0.00 47.27 0.00 173,203.79Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664066008 NIPPON BEET SUGAR MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00179.000000Local101.745012
1.759300 0.00 0.00Base

0.00
0.00
0.00 1,432,000.00

14,074.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664068004 NIDEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

19,100.000 0.009,355.000000Local101.745000
91.945550 0.00 0.00Base

0.00
0.00
0.00 178,680,500.00

1,756,160.01

JP MORGAN SECURITIES PLC JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

17,000.000 0.00784.894059Local104.835000
7.486947 0.00 47.72Base

5,003.00
0.00
0.00 13,338,196.00

127,230.37

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

29,000.000 0.00756.003379Local102.485000
7.376722 0.00 80.22Base

8,221.00
0.00
0.00 21,915,877.00

213,844.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

10,000.000 0.00760.000000Local101.744994
7.469655 0.00 0.00Base

0.00
0.00
0.00 7,600,000.00

74,696.55
664074002 Total

13,224.00 0.000.00 42,854,073.0056,000.000 Local

0.00 127.94 0.00 415,771.65Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664076007 NH FOODS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.002,357.000000Local101.744999
23.165758 0.00 0.00Base

0.00
0.00
0.00 32,998,000.00

324,320.61

MERRILL LYNCH INTERNATIONAL JPY/JP5664078003 NIPPO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,000.000 0.001,860.000000Local104.835000
17.742166 0.00 6.65Base

697.00
0.00
0.00 1,859,303.00

17,735.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,000.000 0.001,815.000000Local101.745002
17.838714 0.00 0.00Base

0.00
0.00
0.00 9,075,000.00

89,193.57
664078003 Total

697.00 0.000.00 10,934,303.006,000.000 Local

0.00 6.65 0.00 106,929.09Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664086006 NICHIREI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00932.000000Local101.744998
9.160155 0.00 0.00Base

0.00
0.00
0.00 20,504,000.00

201,523.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664092004 NIPPON SUISAN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,000.000 0.00453.000000Local101.745002
4.452307 0.00 0.00Base

0.00
0.00
0.00 9,513,000.00

93,498.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664096005 NISSHIN SEIFUN GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

15,800.000 0.001,573.000000Local101.745001
15.460219 0.00 0.00Base

0.00
0.00
0.00 24,853,400.00

244,271.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664098001 NISHIMATSU CONSTRUCTION CO 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00480.000000Local101.745004
4.717676 0.00 0.00Base

0.00
0.00
0.00 10,560,000.00

103,788.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664102001 NITTETSU MINING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00345.000000Local101.745000
3.390830 0.00 0.00Base

0.00
0.00
0.00 1,380,000.00

13,563.32
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JP MORGAN SECURITIES PLC JPY/JP5664104007 NISSHIN OILLIO GROUP LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

55,000.000 0.00485.220000Local104.835000
4.628416 0.00 95.45Base

10,007.00
0.00
0.00 26,677,093.00

254,467.43

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

31,000.000 0.00482.548387Local102.485000
4.708478 0.00 54.73Base

5,609.00
0.00
0.00 14,953,391.00

145,908.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

11,000.000 0.00447.000000Local101.744998
4.393336 0.00 0.00Base

0.00
0.00
0.00 4,917,000.00

48,326.70
664104007 Total

15,616.00 0.000.00 46,547,484.0097,000.000 Local

0.00 150.18 0.00 448,702.22Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664108008 NITTO BOSEKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00328.000000Local101.744994
3.223746 0.00 0.00Base

0.00
0.00
0.00 3,936,000.00

38,684.95

MERRILL LYNCH INTERNATIONAL JPY/JP5664114006 NICHIAS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

7,000.000 0.00822.142857Local104.835000
7.842256 0.00 20.58Base

2,158.00
0.00
0.00 5,752,842.00

54,875.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

10,000.000 0.00806.000000Local101.745003
7.921765 0.00 0.00Base

0.00
0.00
0.00 8,060,000.00

79,217.65
664114006 Total

2,158.00 0.000.00 13,812,842.0017,000.000 Local

0.00 20.58 0.00 134,092.85Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664137007 NIPPON TELEGRAPH + TELEPHONE 08 Aug 2016COMMON STOCK 08 Aug 2016

55,400.000 0.004,807.000000Local101.745000
47.245565 0.00 0.00Base

0.00
0.00
0.00 266,307,800.00

2,617,404.30
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664144003 NIPPON SHEET GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

75,000.000 0.0079.000000Local101.745000
0.776451 0.00 0.00Base

0.00
0.00
0.00 5,925,000.00

58,233.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664152006 NORITAKE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00228.000000Local101.744986
2.240897 0.00 0.00Base

0.00
0.00
0.00 2,052,000.00

20,168.07

MERRILL LYNCH INTERNATIONAL JPY/JP5664154002 NSK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

24,365.000 0.00877.392366Local104.835000
8.369269 0.00 76.46Base

8,016.00
0.00
0.00 21,369,649.00

203,840.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

35,300.000 0.00928.000000Local101.745000
9.120841 0.00 0.00Base

0.00
0.00
0.00 32,758,400.00

321,965.70
664154002 Total

8,016.00 0.000.00 54,128,049.0059,665.000 Local

0.00 76.46 0.00 525,806.49Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664158003 NISSAN CHEMICAL INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

10,800.000 0.003,135.000000Local101.745000
30.812325 0.00 0.00Base

0.00
0.00
0.00 33,858,000.00

332,773.11

GOLDMAN SACHS INTERNATIONAL JPY/JP5664159001 NIPRO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

62,600.000 0.001,276.318387Local104.835000
12.174545 0.00 285.79Base

29,961.00
0.00
0.00 79,867,570.00

761,840.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,300.000 0.001,242.000000Local101.745002
12.206988 0.00 0.00Base

0.00
0.00
0.00 15,276,600.00

150,145.95
664159001 Total

29,961.00 0.000.00 95,144,170.0074,900.000 Local

0.00 285.79 0.00 911,986.65Base

Books Closed Prepared by State StreetPage 1628



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664166006 NISSIN ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.001,506.000000Local101.745006
14.801709 0.00 0.00Base

0.00
0.00
0.00 6,475,800.00

63,647.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664176005 NISSIN FOODS HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.005,400.000000Local101.744999
53.073862 0.00 0.00Base

0.00
0.00
0.00 25,380,000.00

249,447.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664180007 NITTO DENKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,200.000 0.006,490.000000Local101.745000
63.786918 0.00 0.00Base

0.00
0.00
0.00 85,668,000.00

841,987.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664198009 NISSHA PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,011.000000Local101.744995
19.765100 0.00 0.00Base

0.00
0.00
0.00 4,826,400.00

47,436.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664212008 NIPPON EXPRESS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

67,000.000 0.00511.000000Local101.744999
5.022360 0.00 0.00Base

0.00
0.00
0.00 34,237,000.00

336,498.11

MIZUHO INTERNATIONAL PLC JPY/JP5664220001 NIKKON HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,000.000 0.001,984.609500Local104.835000
18.930791 0.00 123.04Base

12,899.00
0.00
0.00 19,833,196.00

189,184.87

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 0.0102 Aug 2016

12,600.000 0.001,985.928571Local104.835000
18.943374 0.00 89.50Base

9,383.00
0.00
0.00 25,013,317.00

238,597.00

INSTINET U.K. LTD JPY/JP529 Jul 2016 0.0103 Aug 2016

7,600.000 0.002,010.098684Local102.485000
19.613589 0.00 55.89Base

5,728.00
0.00
0.00 15,271,022.00

149,007.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,300.000 0.002,036.000000Local101.745000
20.010811 0.00 0.00Base

0.00
0.00
0.00 10,790,800.00

106,057.30
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664220001 Total

28,010.00 0.000.00 70,908,335.0035,500.000 Local

0.00 268.43 0.00 682,846.56Base

MERRILL LYNCH INTERNATIONAL JPY/JP5664232006 NIKON CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

805.000 0.001,457.073292Local104.835000
13.898729 0.00 4.19Base

439.00
0.00
0.00 1,172,505.00

11,184.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

27,200.000 0.001,523.000000Local101.745000
14.968794 0.00 0.00Base

0.00
0.00
0.00 41,425,600.00

407,151.21
664232006 Total

439.00 0.000.00 42,598,105.0028,005.000 Local

0.00 4.19 0.00 418,335.50Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664234002 NIPPON KOEI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00302.000000Local101.744994
2.968205 0.00 0.00Base

0.00
0.00
0.00 1,812,000.00

17,809.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664238003 YAMAHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,400.000 0.003,185.000000Local101.745001
31.303749 0.00 0.00Base

0.00
0.00
0.00 42,679,000.00

419,470.24

MERRILL LYNCH INTERNATIONAL JPY/JP5664240009 MINEBEA CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,700.000 0.00862.051818Local104.835000
8.222939 0.00 23.74Base

2,489.00
0.00
0.00 6,635,310.00

63,292.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

27,100.000 0.00848.000000Local101.744999
8.334562 0.00 0.00Base

0.00
0.00
0.00 22,980,800.00

225,866.63
664240009 Total

2,489.00 0.000.00 29,616,110.0034,800.000 Local

0.00 23.74 0.00 289,159.52Base
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MERRILL LYNCH INTERNATIONAL JPY/JP5664242005 NOK CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

10,137.000 0.001,930.592384Local104.835000
18.415533 0.00 70.00Base

7,338.00
0.00
0.00 19,563,077.00

186,608.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

7,700.000 0.001,903.000000Local101.744998
18.703622 0.00 0.00Base

0.00
0.00
0.00 14,653,100.00

144,017.89
664242005 Total

7,338.00 0.000.00 34,216,177.0017,837.000 Local

0.00 70.00 0.00 330,626.15Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664246006 NIPPON ROAD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00399.000000Local101.745016
3.921568 0.00 0.00Base

0.00
0.00
0.00 1,995,000.00

19,607.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664250008 NIPPON SHARYO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00263.000000Local101.744985
2.584894 0.00 0.00Base

0.00
0.00
0.00 1,315,000.00

12,924.47

GOLDMAN SACHS INTERNATIONAL JPY/JP5664252004 NIPPON SIGNAL COMPANY LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

39,600.000 0.00981.974192Local104.835000
9.366855 0.00 139.09Base

14,582.00
0.00
0.00 38,871,596.00

370,788.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,900.000 0.00918.000000Local101.745000
9.022556 0.00 0.00Base

0.00
0.00
0.00 3,580,200.00

35,187.97
664252004 Total

14,582.00 0.000.00 42,451,796.0043,500.000 Local

0.00 139.09 0.00 405,976.31Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664253002 NIPPON SEIKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,679.000000Local101.744996
16.502040 0.00 0.00Base

0.00
0.00
0.00 6,716,000.00

66,008.16
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664256005 NIPPON STEEL + SUMITOMO META 08 Aug 2016COMMON STOCK 08 Aug 2016

64,700.000 0.001,929.500000Local101.745000
18.964077 0.00 0.00Base

0.00
0.00
0.00 124,838,650.00

1,226,975.77

MERRILL LYNCH INTERNATIONAL JPY/JP5664266004 NIPPON ELECTRIC GLASS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,021.000 0.00469.481794Local104.835000
4.478292 0.00 33.61Base

3,524.00
0.00
0.00 9,395,971.00

89,626.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

34,000.000 0.00452.000000Local101.744998
4.442479 0.00 0.00Base

0.00
0.00
0.00 15,368,000.00

151,044.28
664266004 Total

3,524.00 0.000.00 24,763,971.0054,021.000 Local

0.00 33.61 0.00 240,670.56Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664268000 NIHON UNISYS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.001,356.000000Local101.744996
13.327437 0.00 0.00Base

0.00
0.00
0.00 6,644,400.00

65,304.44

MERRILL LYNCH INTERNATIONAL JPY/JP5664280005 HITACHI HIGH TECHNOLOGIES CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

5,000.000 0.003,492.900000Local104.835000
33.318071 0.00 62.47Base

6,549.00
0.00
0.00 17,457,951.00

166,527.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,500.000 0.003,390.000000Local101.744999
33.318591 0.00 0.00Base

0.00
0.00
0.00 18,645,000.00

183,252.25
664280005 Total

6,549.00 0.000.00 36,102,951.0010,500.000 Local

0.00 62.47 0.00 349,780.14Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664286002 NISSAN MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

198,900.000 0.00968.800000Local101.745000
9.521844 0.00 0.00Base

0.00
0.00
0.00 192,694,320.00

1,893,894.74
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664290004 NISSAN SHATAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.00937.000000Local101.745006
9.209297 0.00 0.00Base

0.00
0.00
0.00 6,652,700.00

65,386.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664292000 NISSHINBO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

11,500.000 0.00962.000000Local101.744996
9.455010 0.00 0.00Base

0.00
0.00
0.00 11,063,000.00

108,732.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664296001 NISHI NIPPON RAILROAD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.00515.000000Local101.744997
5.061674 0.00 0.00Base

0.00
0.00
0.00 14,420,000.00

141,726.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664302007 NISSIN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00292.000000Local101.744996
2.869920 0.00 0.00Base

0.00
0.00
0.00 1,752,000.00

17,219.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664310000 NOMURA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

290,500.000 0.00446.400000Local101.745000
4.387439 0.00 0.00Base

0.00
0.00
0.00 129,679,200.00

1,274,551.08

GOLDMAN SACHS INTERNATIONAL JPY/JP5664328002 NITTO KOGYO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,900.000 0.001,410.688372Local104.835000
13.456273 0.00 65.09Base

6,824.00
0.00
0.00 18,191,056.00

173,520.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,100.000 0.001,328.000000Local101.745003
13.052238 0.00 0.00Base

0.00
0.00
0.00 2,788,800.00

27,409.70
664328002 Total

6,824.00 0.000.00 20,979,856.0015,000.000 Local

0.00 65.09 0.00 200,930.53Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664354008 NIPPON SYNTHETIC CHEMICAL 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00605.000000Local101.745011
5.946238 0.00 0.00Base

0.00
0.00
0.00 2,420,000.00

23,784.95
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664356003 NIPPON THOMPSON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.00319.000000Local101.745010
3.135289 0.00 0.00Base

0.00
0.00
0.00 1,435,500.00

14,108.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664364007 MITSUBISHI NICHIYU FORKLIFT 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00485.000000Local101.745035
4.766817 0.00 0.00Base

0.00
0.00
0.00 1,115,500.00

10,963.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664368008 NOHMI BOSAI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,387.000000Local101.745014
13.632118 0.00 0.00Base

0.00
0.00
0.00 2,357,900.00

23,174.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664389004 NORITZ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,844.000000Local101.745009
18.123739 0.00 0.00Base

0.00
0.00
0.00 4,241,200.00

41,684.60

MERRILL LYNCH INTERNATIONAL JPY/JP5664396009 NIPPON YUSEN KK 28 Jul 2016COMMON STOCK 02 Aug 2016

138,000.000 0.00184.496399Local104.835000
1.759874 0.00 91.07Base

9,547.00
0.00
0.00 25,450,956.00

242,771.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

129,000.000 0.00174.000000Local101.745000
1.710158 0.00 0.00Base

0.00
0.00
0.00 22,446,000.00

220,610.35
664396009 Total

9,547.00 0.000.00 47,896,956.00267,000.000 Local

0.00 91.07 0.00 463,381.91Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664401007 ZEON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00788.000000Local101.745004
7.744852 0.00 0.00Base

0.00
0.00
0.00 11,820,000.00

116,172.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664480902 NITORI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.0011,560.000000Local101.745000 0.00 0.00 75,140,000.00
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113.617377 0.00 0.00Base 0.00 738,512.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664623006 NOMURA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,393.000000Local101.744999
13.691091 0.00 0.00Base

0.00
0.00
0.00 4,457,600.00

43,811.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664656006 NIPPON CERAMIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,924.000000Local101.744984
18.910023 0.00 0.00Base

0.00
0.00
0.00 2,501,200.00

24,583.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664668902 NITTA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,440.000000Local101.744989
23.981525 0.00 0.00Base

0.00
0.00
0.00 3,904,000.00

38,370.44

UBS AG JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 28 Jul 2016COMMON STOCK 02 Aug 2016

16,000.000 0.00354.987750Local104.835000
3.386157 0.00 20.31Base

2,129.00
0.00
0.00 5,677,675.00

54,158.20

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 02 Aug 2016

34,000.000 0.00355.105882Local104.835000
3.387284 0.00 43.18Base

4,527.00
0.00
0.00 12,069,073.00

115,124.46

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

93,000.000 0.00347.064796Local102.485000
3.386494 0.00 118.10Base

12,103.00
0.00
0.00 32,264,923.00

314,825.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,000.000 0.00336.000000Local101.744992
3.302374 0.00 0.00Base

0.00
0.00
0.00 4,368,000.00

42,930.86
664688900 Total

18,759.00 0.000.00 54,379,671.00156,000.000 Local

0.00 181.59 0.00 527,039.33Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664889904 ORIENTAL LAND CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,400.000 0.006,141.000000Local101.745000 0.00 0.00 106,853,400.00
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60.356774 0.00 0.00Base 0.00 1,050,207.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665118006 NTN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

38,000.000 0.00331.000000Local101.745002
3.253231 0.00 0.00Base

0.00
0.00
0.00 12,578,000.00

123,622.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665267902 MISAWA HOMES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.00738.000000Local101.744988
7.253429 0.00 0.00Base

0.00
0.00
0.00 1,549,800.00

15,232.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665562005 OSG CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.001,756.000000Local101.745003
17.258833 0.00 0.00Base

0.00
0.00
0.00 12,292,000.00

120,811.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665610002 ODAKYU ELECTRIC RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.001,106.000000Local101.745001
10.870313 0.00 0.00Base

0.00
0.00
0.00 51,982,000.00

510,904.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665640009 OBAYASHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

51,900.000 0.001,044.000000Local101.745000
10.260946 0.00 0.00Base

0.00
0.00
0.00 54,183,600.00

532,543.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665648002 OGAKI KYORITSU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00323.000000Local101.744995
3.174603 0.00 0.00Base

0.00
0.00
0.00 7,752,000.00

76,190.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665753901 OILES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,718.000000Local101.745004
16.885350 0.00 0.00Base

0.00
0.00
0.00 3,092,400.00

30,393.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665754008 OITA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00315.000000Local101.744993
3.095975 0.00 0.00Base

0.00
0.00
0.00 3,465,000.00

34,055.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665768008 OKI ELECTRIC INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 1636



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

72,000.000 0.00133.000000Local101.744997
1.307190 0.00 0.00Base

0.00
0.00
0.00 9,576,000.00

94,117.65

MERRILL LYNCH INTERNATIONAL JPY/JP5665770004 OJI HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

22,625.000 0.00427.082873Local104.835000
4.073858 0.00 34.56Base

3,623.00
0.00
0.00 9,659,127.00

92,136.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

69,000.000 0.00397.000000Local101.745001
3.901912 0.00 0.00Base

0.00
0.00
0.00 27,393,000.00

269,231.90
665770004 Total

3,623.00 0.000.00 37,052,127.0091,625.000 Local

0.00 34.56 0.00 361,368.37Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665774006 OKABE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.00759.000000Local101.744979
7.459828 0.00 0.00Base

0.00
0.00
0.00 2,201,100.00

21,633.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665776001 OKAMOTO INDUSTRIES INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.001,181.000000Local101.745000
11.607450 0.00 0.00Base

0.00
0.00
0.00 5,905,000.00

58,037.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665778007 OKUMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00708.000000Local101.744999
6.958573 0.00 0.00Base

0.00
0.00
0.00 7,080,000.00

69,585.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665780003 OKUMURA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00561.000000Local101.745003
5.513784 0.00 0.00Base

0.00
0.00
0.00 7,854,000.00

77,192.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665784005 OKAMURA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,300.000 0.001,021.000000Local101.745007
10.034890 0.00 0.00Base

0.00
0.00
0.00 6,432,300.00

63,219.81
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MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5665794004 OKASAN SECURITIES GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

65,000.000 0.00505.489200Local104.835000
4.821760 0.00 117.53Base

12,321.00
0.00
0.00 32,844,477.00

313,296.87

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

45,000.000 0.00507.155600Local102.485000
4.948584 0.00 83.50Base

8,558.00
0.00
0.00 22,813,444.00

222,602.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,000.000 0.00497.000000Local101.745002
4.884761 0.00 0.00Base

0.00
0.00
0.00 5,964,000.00

58,617.13
665794004 Total

20,879.00 0.000.00 61,621,921.00122,000.000 Local

0.00 201.03 0.00 594,516.76Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665795001 OKUWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,004.000000Local101.745018
9.867805 0.00 0.00Base

0.00
0.00
0.00 2,008,000.00

19,735.61

JP MORGAN SECURITIES PLC JPY/JP5665805008 OKINAWA ELECTRIC POWER CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,600.000 0.002,090.894365Local104.835000
19.944621 0.00 94.23Base

9,879.00
0.00
0.00 26,335,390.00

251,207.99

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 0.0103 Aug 2016

10,700.000 0.002,047.373738Local102.485000
19.977301 0.00 80.16Base

8,215.00
0.00
0.00 21,898,684.00

213,676.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,600.000 0.002,117.000000Local101.745000
20.806919 0.00 0.00Base

0.00
0.00
0.00 5,504,200.00

54,097.99
665805008 Total

18,094.00 0.000.00 53,738,274.0025,900.000 Local

0.00 174.39 0.00 518,982.95Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5665880001 OLYMPUS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

23,300.000 0.003,210.000000Local101.745000
31.549462 0.00 0.00Base

0.00
0.00
0.00 74,793,000.00

735,102.46

MERRILL LYNCH INTERNATIONAL JPY/JP5665942009 OMRON CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,373.000 0.003,645.349599Local104.835000
34.772257 0.00 17.89Base

1,876.00
0.00
0.00 5,003,189.00

47,724.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

15,400.000 0.003,305.000000Local101.745000
32.483169 0.00 0.00Base

0.00
0.00
0.00 50,897,000.00

500,240.80
665942009 Total

1,876.00 0.000.00 55,900,189.0016,773.000 Local

0.00 17.89 0.00 547,965.21Base

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5665966008 HYAKUGO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

38,000.000 0.00374.242079Local104.835000
3.569820 0.00 50.86Base

5,332.00
0.00
0.00 14,215,867.00

135,602.30

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

29,000.000 0.00378.206897Local102.485000
3.690363 0.00 40.13Base

4,113.00
0.00
0.00 10,963,887.00

106,980.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

18,000.000 0.00360.000000Local101.745005
3.538257 0.00 0.00Base

0.00
0.00
0.00 6,480,000.00

63,688.63
665966008 Total

9,445.00 0.000.00 31,659,754.0085,000.000 Local

0.00 90.99 0.00 306,271.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665970000 HYAKUJUSHI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

21,000.000 0.00322.000000Local101.744997
3.164775 0.00 0.00Base

0.00
0.00
0.00 6,762,000.00

66,460.27
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5666010004 ONO PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,000.000 0.003,581.000000Local101.745000
35.195833 0.00 0.00Base

0.00
0.00
0.00 118,173,000.00

1,161,462.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666020003 TAIHEIYO CEMENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

96,000.000 0.00272.000000Local101.745002
2.673350 0.00 0.00Base

0.00
0.00
0.00 26,112,000.00

256,641.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666091905 OPTEX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,207.000000Local101.745008
21.691482 0.00 0.00Base

0.00
0.00
0.00 2,427,700.00

23,860.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666093901 OHSHO FOOD SERVICE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,890.000000Local101.744992
38.232840 0.00 0.00Base

0.00
0.00
0.00 3,890,000.00

38,232.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666112008 ORIENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

39,100.000 0.00185.000000Local101.745004
1.818271 0.00 0.00Base

0.00
0.00
0.00 7,233,500.00

71,094.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666114004 ORIX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

106,000.000 0.001,373.500000Local101.745000
13.499435 0.00 0.00Base

0.00
0.00
0.00 145,591,000.00

1,430,940.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666167002 DAIBIRU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.00896.000000Local101.745007
8.806329 0.00 0.00Base

0.00
0.00
0.00 3,404,800.00

33,464.05

MERRILL LYNCH INTERNATIONAL JPY/JP5666176003 OSAKA GAS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,244.000 0.00420.208693Local104.835000
4.008286 0.00 4.87Base

511.00
0.00
0.00 1,362,646.00

12,998.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

150,000.000 0.00398.900000Local101.744999 0.00 0.00 59,835,000.00
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3.920586 0.00 0.00Base 0.00 588,087.87
666176003 Total

511.00 0.000.00 61,197,646.00153,244.000 Local

0.00 4.87 0.00 601,085.88Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666178009 OSAKA SODA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00431.000000Local101.745010
4.236080 0.00 0.00Base

0.00
0.00
0.00 2,155,000.00

21,180.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666184007 DAIHEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00503.000000Local101.744987
4.943733 0.00 0.00Base

0.00
0.00
0.00 4,024,000.00

39,549.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666209903 OSAKA STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,755.000000Local101.745029
17.249000 0.00 0.00Base

0.00
0.00
0.00 1,755,000.00

17,249.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666506001 OYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,126.000000Local101.744974
11.066886 0.00 0.00Base

0.00
0.00
0.00 1,576,400.00

15,493.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666620000 PACIFIC INDUSTRIAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.001,129.000000Local101.745006
11.096368 0.00 0.00Base

0.00
0.00
0.00 3,499,900.00

34,398.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666634001 PACIFIC METALS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00279.000000Local101.745012
2.742149 0.00 0.00Base

0.00
0.00
0.00 3,348,000.00

32,905.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666773908 PARK24 CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.003,185.000000Local101.744999
31.303750 0.00 0.00Base

0.00
0.00
0.00 26,117,000.00

256,690.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5667058002 PARCO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,700.000 0.00837.000000Local101.745018
8.226447 0.00 0.00Base

0.00
0.00
0.00 1,422,900.00

13,984.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5667979900 TOKYO CENTURY CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.003,545.000000Local101.744997
34.842008 0.00 0.00Base

0.00
0.00
0.00 13,471,000.00

132,399.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668071905 SERIA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.007,060.000000Local101.745001
69.389159 0.00 0.00Base

0.00
0.00
0.00 12,002,000.00

117,961.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668080005 PENTA OCEAN CONSTRUCTION CO 08 Aug 2016COMMON STOCK 08 Aug 2016

24,100.000 0.00549.000000Local101.744996
5.395843 0.00 0.00Base

0.00
0.00
0.00 13,230,900.00

130,039.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668359904 HOKUHOKU FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

108,000.000 0.00124.000000Local101.744997
1.218733 0.00 0.00Base

0.00
0.00
0.00 13,392,000.00

131,623.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668720907 TOKYU REIT INC 08 Aug 2016REIT 08 Aug 2016

82.000 0.00145,900.000000Local101.745002
1,433.977073 0.00 0.00Base

0.00
0.00
0.00 11,963,800.00

117,586.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668721905 ALFRESA HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.002,254.000000Local101.745000
22.153423 0.00 0.00Base

0.00
0.00
0.00 33,810,000.00

332,301.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668724909 COMSYS HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,400.000 0.001,839.000000Local101.745002
18.074598 0.00 0.00Base

0.00
0.00
0.00 17,286,600.00

169,901.22

MERRILL LYNCH INTERNATIONAL JPY/JP5668757909 NABTESCO CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,500.000 0.002,775.400000Local104.835000
26.473983 0.00 44.67Base

4,683.00
0.00
0.00 12,484,617.00

119,088.25
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,000.000 0.002,723.000000Local101.745001
26.762986 0.00 0.00Base

0.00
0.00
0.00 24,507,000.00

240,866.87
668757909 Total

4,683.00 0.000.00 36,991,617.0013,500.000 Local

0.00 44.67 0.00 359,955.12Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668799901 HAZAMA ANDO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,100.000 0.00587.000000Local101.745002
5.769325 0.00 0.00Base

0.00
0.00
0.00 8,863,700.00

87,116.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668808900 PIGEON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,600.000 0.002,490.000000Local101.745001
24.472947 0.00 0.00Base

0.00
0.00
0.00 23,904,000.00

234,940.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668814908 MELCO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.002,711.000000Local101.744998
26.645044 0.00 0.00Base

0.00
0.00
0.00 2,439,900.00

23,980.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668874001 PIONEER CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

26,100.000 0.00189.000000Local101.745004
1.857585 0.00 0.00Base

0.00
0.00
0.00 4,932,900.00

48,482.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668935901 TOKYU CONSTRUCTION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.00991.000000Local101.745003
9.740036 0.00 0.00Base

0.00
0.00
0.00 7,135,200.00

70,128.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668953904 KAKAKU.COM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

11,400.000 0.001,944.000000Local101.744998
19.106590 0.00 0.00Base

0.00
0.00
0.00 22,161,600.00

217,815.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5669270902 PLENUS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,811.000000Local101.745003 0.00 0.00 2,897,600.00
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17.799400 0.00 0.00Base 0.00 28,479.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5669360901 GLOBAL ONE REIT 08 Aug 2016REIT 08 Aug 2016

17.000 0.00404,500.000000Local101.745001
3,975.625294 0.00 0.00Base

0.00
0.00
0.00 6,876,500.00

67,585.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5670100007 PRESS KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,400.000 0.00352.000000Local101.744992
3.459630 0.00 0.00Base

0.00
0.00
0.00 2,604,800.00

25,601.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5670340009 PRIMA MEAT PACKERS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00326.000000Local101.745006
3.204088 0.00 0.00Base

0.00
0.00
0.00 4,238,000.00

41,653.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671140903 ONCOTHERAPY SCIENCE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

9,700.000 0.00248.000000Local101.745010
2.437466 0.00 0.00Base

0.00
0.00
0.00 2,405,600.00

23,643.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671169902 JAPAN PETROLEUM EXPLORATION 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,157.000000Local101.745006
21.200058 0.00 0.00Base

0.00
0.00
0.00 5,608,200.00

55,120.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671318905 DAIKOKUTENBUSSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.004,395.000000Local101.745014
43.196220 0.00 0.00Base

0.00
0.00
0.00 2,197,500.00

21,598.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671407906 DIP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.002,890.000000Local101.744999
28.404344 0.00 0.00Base

0.00
0.00
0.00 7,803,000.00

76,691.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671450005 KEWPIE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,300.000 0.002,885.000000Local101.744998
28.355202 0.00 0.00Base

0.00
0.00
0.00 26,830,500.00

263,703.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671497907 TOCALO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,100.000 0.001,910.000000Local101.745017
18.772418 0.00 0.00Base

0.00
0.00
0.00 2,101,000.00

20,649.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672100005 RAITO KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.001,099.000000Local101.744997
10.801514 0.00 0.00Base

0.00
0.00
0.00 3,956,400.00

38,885.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672193901 ARCS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.002,472.000000Local101.745000
24.296034 0.00 0.00Base

0.00
0.00
0.00 8,652,000.00

85,036.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672383908 UNITED URBAN INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

236.000 0.00182,100.000000Local101.744999
1,789.768559 0.00 0.00Base

0.00
0.00
0.00 42,975,600.00

422,385.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672767902 TOSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.004,365.000000Local101.745010
42.901367 0.00 0.00Base

0.00
0.00
0.00 2,619,000.00

25,740.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672911906 RICOH LEASING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,604.000000Local101.745014
25.593392 0.00 0.00Base

0.00
0.00
0.00 3,124,800.00

30,712.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672955903 MORI TRUST SOGO REIT INC 08 Aug 2016REIT 08 Aug 2016

87.000 0.00181,900.000000Local101.744998
1,787.802874 0.00 0.00Base

0.00
0.00
0.00 15,825,300.00

155,538.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673093902 SHINSEI BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

143,000.000 0.00148.000000Local101.745001
1.454617 0.00 0.00Base

0.00
0.00
0.00 21,164,000.00

208,010.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673220000 RENGO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00613.000000Local101.744997
6.024866 0.00 0.00Base

0.00
0.00
0.00 9,808,000.00

96,397.86
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5673582904 TOSEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00751.000000Local101.744974
7.381200 0.00 0.00Base

0.00
0.00
0.00 1,952,600.00

19,191.12

MERRILL LYNCH INTERNATIONAL JPY/JP5673822003 RICOH CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

93,700.000 0.00889.257193Local104.835000
8.482446 0.00 298.05Base

31,246.00
0.00
0.00 83,292,153.00

794,507.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

53,700.000 0.00938.000000Local101.745000
9.219126 0.00 0.00Base

0.00
0.00
0.00 50,370,600.00

495,067.08
673822003 Total

31,246.00 0.000.00 133,662,753.00147,400.000 Local

0.00 298.05 0.00 1,289,574.19Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673994000 RIKEN VITAMIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.004,390.000000Local101.744995
43.147086 0.00 0.00Base

0.00
0.00
0.00 3,073,000.00

30,202.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674020003 RIKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00328.000000Local101.744998
3.223746 0.00 0.00Base

0.00
0.00
0.00 2,296,000.00

22,566.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674058003 RINNAI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.009,520.000000Local101.745000
93.567252 0.00 0.00Base

0.00
0.00
0.00 25,704,000.00

252,631.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674063904 RINGER HUT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,327.000000Local101.745012
22.870900 0.00 0.00Base

0.00
0.00
0.00 3,257,800.00

32,019.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674084900 RISO KAGAKU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,405.000000Local101.745006
13.809032 0.00 0.00Base

0.00
0.00
0.00 2,669,500.00

26,237.16
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5674215900 ARDEPRO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,500.000 0.00112.000000Local101.744964
1.100792 0.00 0.00Base

0.00
0.00
0.00 1,064,000.00

10,457.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674388905 JAPAN EXCHANGE GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

41,700.000 0.001,450.000000Local101.745000
14.251315 0.00 0.00Base

0.00
0.00
0.00 60,465,000.00

594,279.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674405907 FRANCE BED HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.00858.000000Local101.744993
8.432847 0.00 0.00Base

0.00
0.00
0.00 1,630,200.00

16,022.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674425905 GS YUASA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

32,000.000 0.00392.000000Local101.745003
3.852769 0.00 0.00Base

0.00
0.00
0.00 12,544,000.00

123,288.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674429907 T+D HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

46,300.000 0.001,061.000000Local101.745000
10.428031 0.00 0.00Base

0.00
0.00
0.00 49,124,300.00

482,817.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674454905 MITSUBISHI SHOKUHIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,951.000000Local101.744996
29.003883 0.00 0.00Base

0.00
0.00
0.00 3,541,200.00

34,804.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674467907 T GAIA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,405.000000Local101.745006
13.809032 0.00 0.00Base

0.00
0.00
0.00 2,669,500.00

26,237.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674574900 ROCK FIELD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,447.000000Local101.744984
14.221831 0.00 0.00Base

0.00
0.00
0.00 2,315,200.00

22,754.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674705900 RIGHT ON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,100.000 0.001,157.000000Local101.745023
11.371564 0.00 0.00Base

0.00
0.00
0.00 1,272,700.00

12,508.72

MERRILL LYNCH INTERNATIONAL JPY/JP5674720008 ROHM CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

2,556.000 0.004,435.805556Local104.835000
42.312258 0.00 40.55Base

4,251.00
0.00
0.00 11,333,668.00

108,109.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

7,300.000 0.004,730.000000Local101.744999
46.488771 0.00 0.00Base

0.00
0.00
0.00 34,529,000.00

339,368.03
674720008 Total

4,251.00 0.000.00 45,862,668.009,856.000 Local

0.00 40.55 0.00 447,477.61Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674736004 ROHTO PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.001,711.000000Local101.745004
16.816551 0.00 0.00Base

0.00
0.00
0.00 14,201,300.00

139,577.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5675359905 YELLOW HAT LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,051.000000Local101.745012
20.158236 0.00 0.00Base

0.00
0.00
0.00 2,256,100.00

22,174.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5675458004 ROYAL HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,727.000000Local101.744988
16.973809 0.00 0.00Base

0.00
0.00
0.00 3,799,400.00

37,342.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5675845903 RYOHIN KEIKAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.0020,210.000000Local101.744999
198.633842 0.00 0.00Base

0.00
0.00
0.00 38,399,000.00

377,404.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676290000 RYOBI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00443.000000Local101.744996
4.354023 0.00 0.00Base

0.00
0.00
0.00 5,316,000.00

52,248.27
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP5676320005 RYOSAN CO LTD 29 Jul 2016 0.02COMMON STOCK 03 Aug 2016

1,100.000 0.003,164.545455Local102.485000
30.878133 0.00 22.07Base

2,262.00
0.00
0.00 3,478,738.00

33,943.87

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

11,100.000 0.003,170.105315Local104.835000
30.238998 0.00 125.86Base

13,195.00
0.00
0.00 35,174,974.00

335,527.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,500.000 0.003,030.000000Local101.745004
29.780332 0.00 0.00Base

0.00
0.00
0.00 7,575,000.00

74,450.83
676320005 Total

15,457.00 0.000.00 46,228,712.0014,700.000 Local

0.00 147.93 0.00 443,921.71Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676341001 RYOYO ELECTRO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,196.000000Local101.745008
11.754876 0.00 0.00Base

0.00
0.00
0.00 2,033,200.00

19,983.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676394000 SEIKAGAKU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.001,578.000000Local101.744997
15.509362 0.00 0.00Base

0.00
0.00
0.00 4,576,200.00

44,977.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676396005 SMC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.0026,090.000000Local101.745000
256.425376 0.00 0.00Base

0.00
0.00
0.00 120,014,000.00

1,179,556.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676720006 SOTETSU HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

34,000.000 0.00561.000000Local101.745001
5.513784 0.00 0.00Base

0.00
0.00
0.00 19,074,000.00

187,468.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676843907 SAKAI MOVING SERVICE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,365.000000Local101.744991
23.244388 0.00 0.00Base

0.00
0.00
0.00 1,892,000.00

18,595.51
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5676940000 SAKAI CHEMICAL INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00273.000000Local101.744999
2.683179 0.00 0.00Base

0.00
0.00
0.00 1,911,000.00

18,782.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676981004 SAKATA SEED CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,318.000000Local101.745002
22.782446 0.00 0.00Base

0.00
0.00
0.00 5,563,200.00

54,677.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676983000 SAKATA INX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.001,211.000000Local101.744989
11.902306 0.00 0.00Base

0.00
0.00
0.00 3,996,300.00

39,277.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677062903 SOFTBANK GROUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

76,900.000 0.005,801.000000Local101.745000
57.015087 0.00 0.00Base

0.00
0.00
0.00 446,096,900.00

4,384,460.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677280000 SAN AI OIL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00646.000000Local101.744982
6.349208 0.00 0.00Base

0.00
0.00
0.00 2,584,000.00

25,396.83

GOLDMAN SACHS INTERNATIONAL JPY/JP5677285009 SAN IN GODO BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

26,800.000 0.00729.272799Local104.835000
6.956387 0.00 69.91Base

7,329.00
0.00
0.00 19,537,182.00

186,361.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,900.000 0.00676.000000Local101.744998
6.644061 0.00 0.00Base

0.00
0.00
0.00 8,720,400.00

85,708.39
677285009 Total

7,329.00 0.000.00 28,257,582.0039,700.000 Local

0.00 69.91 0.00 272,069.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677465007 SANGETSU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,100.000 0.001,929.000000Local101.744999
18.959163 0.00 0.00Base

0.00
0.00
0.00 9,837,900.00

96,691.73
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5677478000 SANKEN ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00298.000000Local101.744991
2.928891 0.00 0.00Base

0.00
0.00
0.00 2,682,000.00

26,360.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677482002 SANKI ENGINEERING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.00823.000000Local101.744995
8.088850 0.00 0.00Base

0.00
0.00
0.00 2,962,800.00

29,119.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677498008 SHINKO PLANTECH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00708.000000Local101.744994
6.958573 0.00 0.00Base

0.00
0.00
0.00 2,124,000.00

20,875.72

MERRILL LYNCH INTERNATIONAL JPY/JP5677518003 SANDEN HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

24,000.000 0.00288.500000Local104.835000
2.751944 0.00 24.76Base

2,596.00
0.00
0.00 6,921,404.00

66,021.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,000.000 0.00300.000000Local101.745002
2.948548 0.00 0.00Base

0.00
0.00
0.00 2,700,000.00

26,536.93
677518003 Total

2,596.00 0.000.00 9,621,404.0033,000.000 Local

0.00 24.76 0.00 92,558.81Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677530008 SANKYO TATEYAMA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,500.000000Local101.745016
14.742737 0.00 0.00Base

0.00
0.00
0.00 2,850,000.00

28,011.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677538001 SANKYU INC 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00566.000000Local101.744999
5.562927 0.00 0.00Base

0.00
0.00
0.00 13,018,000.00

127,947.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677543001 SANKYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.003,630.000000Local101.745003 0.00 0.00 13,068,000.00
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35.677428 0.00 0.00Base 0.00 128,438.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677634008 SANRIO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,839.000000Local101.745003
18.074598 0.00 0.00Base

0.00
0.00
0.00 8,275,500.00

81,335.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677660003 SANTEN PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

29,800.000 0.001,550.000000Local101.745001
15.234164 0.00 0.00Base

0.00
0.00
0.00 46,190,000.00

453,978.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677678005 SANWA HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

17,900.000 0.00952.000000Local101.745000
9.356725 0.00 0.00Base

0.00
0.00
0.00 17,040,800.00

167,485.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677680001 SANYO CHEMICAL INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00847.000000Local101.744993
8.324734 0.00 0.00Base

0.00
0.00
0.00 4,235,000.00

41,623.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677688004 SANYO SHOKAI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00176.000000Local101.744984
1.729815 0.00 0.00Base

0.00
0.00
0.00 1,408,000.00

13,838.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677690000 SAPPORO HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.002,559.000000Local101.744998
25.151114 0.00 0.00Base

0.00
0.00
0.00 15,098,100.00

148,391.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677697005 SANYO DENKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00505.000000Local101.744977
4.963390 0.00 0.00Base

0.00
0.00
0.00 1,515,000.00

14,890.17

GOLDMAN SACHS INTERNATIONAL JPY/JP5677706004 SANYO SPECIAL STEEL CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

24,000.000 0.00525.533292Local104.835000
5.012956 0.00 45.11Base

4,729.00
0.00
0.00 12,608,070.00

120,265.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016
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9,000.000 0.00520.000000Local101.744992
5.110817 0.00 0.00Base

0.00
0.00
0.00 4,680,000.00

45,997.35
677706004 Total

4,729.00 0.000.00 17,288,070.0033,000.000 Local

0.00 45.11 0.00 166,263.20Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677757007 SATO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.002,326.000000Local101.744997
22.861075 0.00 0.00Base

0.00
0.00
0.00 4,652,000.00

45,722.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5678209909 MEDIPAL HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,700.000 0.001,835.000000Local101.745002
18.035284 0.00 0.00Base

0.00
0.00
0.00 25,139,500.00

247,083.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5678495904 SAWAI PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.007,910.000000Local101.744999
77.743379 0.00 0.00Base

0.00
0.00
0.00 22,148,000.00

217,681.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679159004 SECOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,800.000 0.007,511.000000Local101.745000
73.821810 0.00 0.00Base

0.00
0.00
0.00 126,184,800.00

1,240,206.40

MERRILL LYNCH INTERNATIONAL JPY/JP5679342006 SEINO HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

12,700.000 0.001,033.629843Local104.835000
9.859587 0.00 46.95Base

4,922.00
0.00
0.00 13,122,177.00

125,169.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,800.000 0.001,010.000000Local101.745004
9.926777 0.00 0.00Base

0.00
0.00
0.00 12,928,000.00

127,062.75
679342006 Total

4,922.00 0.000.00 26,050,177.0025,500.000 Local

0.00 46.95 0.00 252,232.56Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679352005 SEIREN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,900.000 0.001,115.000000Local101.745002
10.958769 0.00 0.00Base

0.00
0.00
0.00 4,348,500.00

42,739.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679360008 SUMITOMO SEIKA CHEMICALS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00699.000000Local101.744985
6.870118 0.00 0.00Base

0.00
0.00
0.00 2,796,000.00

27,480.47

MERRILL LYNCH INTERNATIONAL JPY/JP5679382002 SEKISUI CHEMICAL CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

16,620.000 0.001,453.473466Local104.835000
13.864391 0.00 86.40Base

9,058.00
0.00
0.00 24,147,671.00

230,339.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

32,700.000 0.001,419.000000Local101.745001
13.946631 0.00 0.00Base

0.00
0.00
0.00 46,401,300.00

456,054.84
679382002 Total

9,058.00 0.000.00 70,548,971.0049,320.000 Local

0.00 86.40 0.00 686,394.62Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679384008 SEKISUI JUSHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,456.000000Local101.744990
14.310287 0.00 0.00Base

0.00
0.00
0.00 3,348,800.00

32,913.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679386003 SEKISUI PLASTICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00318.000000Local101.745023
3.125460 0.00 0.00Base

0.00
0.00
0.00 1,272,000.00

12,501.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679390005 SEKISUI HOUSE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,200.000 0.001,622.000000Local101.745000
15.941815 0.00 0.00Base

0.00
0.00
0.00 78,180,400.00

768,395.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679520007 SENKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,300.000 0.00624.000000Local101.744999
6.132980 0.00 0.00Base

0.00
0.00
0.00 5,803,200.00

57,036.71
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5679547000 SENSHUKAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.00702.000000Local101.745029
6.899600 0.00 0.00Base

0.00
0.00
0.00 1,544,400.00

15,179.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680060001 SHARP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

127,000.000 0.0091.000000Local101.745001
0.894393 0.00 0.00Base

0.00
0.00
0.00 11,557,000.00

113,587.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680403003 SHIMAMURA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.0013,910.000000Local101.745001
136.714333 0.00 0.00Base

0.00
0.00
0.00 25,038,000.00

246,085.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680414000 SHIKOKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00211.000000Local101.744984
2.073812 0.00 0.00Base

0.00
0.00
0.00 2,743,000.00

26,959.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680416005 77 BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

31,000.000 0.00372.000000Local101.744999
3.656199 0.00 0.00Base

0.00
0.00
0.00 11,532,000.00

113,342.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680423001 SHIBUYA CORPORATION 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,740.000000Local101.744993
17.101579 0.00 0.00Base

0.00
0.00
0.00 2,436,000.00

23,942.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680424009 SHIGA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00492.000000Local101.744999
4.835619 0.00 0.00Base

0.00
0.00
0.00 9,840,000.00

96,712.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680430006 SHIKOKU CHEMICALS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00890.000000Local101.744984
8.747360 0.00 0.00Base

0.00
0.00
0.00 2,670,000.00

26,242.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680434008 SHIKOKU ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

13,400.000 0.001,003.000000Local101.744999 0.00 0.00 13,440,200.00
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9.857978 0.00 0.00Base 0.00 132,096.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680436003 SHIMADZU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

19,000.000 0.001,455.000000Local101.745001
14.300457 0.00 0.00Base

0.00
0.00
0.00 27,645,000.00

271,708.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680440005 SHIMIZU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

44,000.000 0.00961.000000Local101.745000
9.445182 0.00 0.00Base

0.00
0.00
0.00 42,284,000.00

415,587.99

GOLDMAN SACHS INTERNATIONAL JPY/JP5680445004 SHIMACHU CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

19,800.000 0.002,386.600960Local104.835000
22.765307 0.00 169.03Base

17,720.00
0.00
0.00 47,236,979.00

450,584.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

4,200.000 0.002,228.000000Local101.745005
21.897881 0.00 0.00Base

0.00
0.00
0.00 9,357,600.00

91,971.10
680445004 Total

17,720.00 0.000.00 56,594,579.0024,000.000 Local

0.00 169.03 0.00 542,555.15Base

MERRILL LYNCH INTERNATIONAL JPY/JP5680448008 SHINMAYWA INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,000.000 0.00693.850000Local104.835000
6.618496 0.00 49.63Base

5,203.00
0.00
0.00 13,871,797.00

132,320.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

7,000.000 0.00642.000000Local101.744992
6.309893 0.00 0.00Base

0.00
0.00
0.00 4,494,000.00

44,169.25
680448008 Total

5,203.00 0.000.00 18,365,797.0027,000.000 Local

0.00 49.63 0.00 176,489.53Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680452000 SINANEN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00393.000000Local101.745026 0.00 0.00 1,179,000.00
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3.862597 0.00 0.00Base 0.00 11,587.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680454006 SHINDENGEN ELECTRIC MFG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00384.000000Local101.744988
3.774142 0.00 0.00Base

0.00
0.00
0.00 2,304,000.00

22,644.85

MERRILL LYNCH INTERNATIONAL JPY/JP5680458007 SHIN ETSU CHEMICAL CO LTD 28 Jul 2016 0.03COMMON STOCK 02 Aug 2016

4,544.000 0.007,021.875220Local104.835000
66.980257 0.00 114.13Base

11,965.00
0.00
0.00 31,895,436.00

304,244.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

31,100.000 0.006,846.000000Local101.745000
67.285862 0.00 0.00Base

0.00
0.00
0.00 212,910,600.00

2,092,590.30
680458007 Total

11,965.00 0.000.00 244,806,036.0035,644.000 Local

0.00 114.13 0.00 2,396,834.46Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680462009 SINTOKOGIO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.00738.000000Local101.745006
7.253427 0.00 0.00Base

0.00
0.00
0.00 2,435,400.00

23,936.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680468006 SHIONOGI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,900.000 0.005,119.000000Local101.745000
50.312055 0.00 0.00Base

0.00
0.00
0.00 122,344,100.00

1,202,458.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680482007 SHIMANO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.0015,600.000000Local101.745000
153.324488 0.00 0.00Base

0.00
0.00
0.00 93,600,000.00

919,946.93

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5680492006 SHINKO ELECTRIC INDUSTRIES 28 Jul 2016COMMON STOCK 02 Aug 2016

93,600.000 0.00543.269797Local104.835000
5.182141 0.00 181.89Base

19,068.00
0.00
0.00 50,830,985.00

484,866.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,500.000 0.00548.000000Local101.744991 0.00 0.00 3,014,000.00
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5.386015 0.00 0.00Base 0.00 29,623.08
680492006 Total

19,068.00 0.000.00 53,844,985.0099,100.000 Local

0.00 181.89 0.00 514,489.63Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680500006 NS UNITED KAIUN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00129.000000Local101.745046
1.267875 0.00 0.00Base

0.00
0.00
0.00 1,032,000.00

10,143.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680517000 SINKO INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,133.000000Local101.744969
11.135686 0.00 0.00Base

0.00
0.00
0.00 1,586,200.00

15,589.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680526001 SHISEIDO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,400.000 0.002,782.000000Local101.745000
27.342867 0.00 0.00Base

0.00
0.00
0.00 84,572,800.00

831,223.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680531902 HULIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,900.000 0.001,001.000000Local101.745000
9.838321 0.00 0.00Base

0.00
0.00
0.00 23,923,900.00

235,135.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680532009 SHIZUOKA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.00720.000000Local101.745001
7.076515 0.00 0.00Base

0.00
0.00
0.00 30,240,000.00

297,213.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680536000 SHOCHIKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.001,160.000000Local101.745004
11.401051 0.00 0.00Base

0.00
0.00
0.00 9,280,000.00

91,208.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680540002 SHOWA AIRCRAFT INDUSTRY 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.00897.000000Local101.744949
8.816163 0.00 0.00Base

0.00
0.00
0.00 717,600.00

7,052.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680546009 SHOWA DENKO K K 08 Aug 2016COMMON STOCK 08 Aug 2016
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12,000.000 0.001,017.000000Local101.744997
9.995578 0.00 0.00Base

0.00
0.00
0.00 12,204,000.00

119,946.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680550001 SMK CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00340.000000Local101.745002
3.341688 0.00 0.00Base

0.00
0.00
0.00 1,360,000.00

13,366.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680554003 SHOWA SHELL SEKIYU KK 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00870.000000Local101.745001
8.550789 0.00 0.00Base

0.00
0.00
0.00 13,050,000.00

128,261.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680560000 SHOWA SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00482.000000Local101.745004
4.737333 0.00 0.00Base

0.00
0.00
0.00 4,338,000.00

42,636.00

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5680562006 SHOWA CORP 29 Jul 2016COMMON STOCK 03 Aug 2016

2,700.000 0.00594.925556Local102.485000
5.805001 0.00 10.19Base

1,044.00
0.00
0.00 1,605,255.00

15,663.32

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

54,100.000 0.00596.418484Local104.835000
5.689116 0.00 115.41Base

12,099.00
0.00
0.00 32,254,141.00

307,665.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

4,000.000 0.00618.000000Local101.745018
6.074008 0.00 0.00Base

0.00
0.00
0.00 2,472,000.00

24,296.03
680562006 Total

13,143.00 0.000.00 36,331,396.0060,800.000 Local

0.00 125.60 0.00 347,625.12Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680570009 SHIN ETSU POLYMER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.00680.000000Local101.744990
6.683376 0.00 0.00Base

0.00
0.00
0.00 2,244,000.00

22,055.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680600004 SHIMA SEIKI MFG LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,200.000 0.002,153.000000Local101.744998
21.160745 0.00 0.00Base

0.00
0.00
0.00 4,736,600.00

46,553.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5681789905 SUNDRUG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.008,390.000000Local101.744999
82.461055 0.00 0.00Base

0.00
0.00
0.00 24,331,000.00

239,137.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5681883005 SODICK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.00777.000000Local101.744985
7.636740 0.00 0.00Base

0.00
0.00
0.00 2,719,500.00

26,728.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5682150008 SONY CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

101,100.000 0.003,293.000000Local101.745000
32.365227 0.00 0.00Base

0.00
0.00
0.00 332,922,300.00

3,272,124.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5683858906 S FOODS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,588.000000Local101.744997
25.436140 0.00 0.00Base

0.00
0.00
0.00 2,588,000.00

25,436.14

MERRILL LYNCH INTERNATIONAL JPY/JP5684110000 STANLEY ELECTRIC CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,183.000 0.002,496.911069Local104.835000
23.817533 0.00 37.35Base

3,916.00
0.00
0.00 10,440,663.00

99,591.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,100.000 0.002,379.000000Local101.745000
23.381984 0.00 0.00Base

0.00
0.00
0.00 28,785,900.00

282,922.01
684110000 Total

3,916.00 0.000.00 39,226,563.0016,283.000 Local

0.00 37.35 0.00 382,513.40Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5684152002 STAR MICRONICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.001,164.000000Local101.745001
11.440366 0.00 0.00Base

0.00
0.00
0.00 3,375,600.00

33,177.06
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5684191901 STARTS CORP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.001,770.000000Local101.745001
17.396432 0.00 0.00Base

0.00
0.00
0.00 4,956,000.00

48,710.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685847006 SCSK CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.004,180.000000Local101.745000
41.083100 0.00 0.00Base

0.00
0.00
0.00 17,556,000.00

172,549.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685850000 SUMITOMO BAKELITE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00490.000000Local101.745005
4.815961 0.00 0.00Base

0.00
0.00
0.00 7,840,000.00

77,055.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685854002 SUMITOMO OSAKA CEMENT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,000.000 0.00466.000000Local101.745002
4.580078 0.00 0.00Base

0.00
0.00
0.00 15,378,000.00

151,142.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685856007 SUMITOMO CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

126,000.000 0.00413.000000Local101.745000
4.059168 0.00 0.00Base

0.00
0.00
0.00 52,038,000.00

511,455.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685868002 SUMITOMO DENSETSU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,063.000000Local101.745021
10.447686 0.00 0.00Base

0.00
0.00
0.00 1,488,200.00

14,626.76

MERRILL LYNCH INTERNATIONAL JPY/JP5685870008 SUMITOMO ELECTRIC INDUSTRIES 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

48,499.000 0.001,412.798285Local104.835000
13.476399 0.00 245.09Base

25,694.00
0.00
0.00 68,493,610.00

653,346.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

60,300.000 0.001,345.500000Local101.745001
13.224237 0.00 0.00Base

0.00
0.00
0.00 81,133,650.00

797,421.49
685870008 Total

25,694.00 0.000.00 149,627,260.00108,799.000 Local

0.00 245.09 0.00 1,450,768.27Base
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MERRILL LYNCH INTERNATIONAL JPY/JP5685873002 SUMITOMO HEAVY INDUSTRIES 28 Jul 2016COMMON STOCK 02 Aug 2016

29,789.000 0.00498.657189Local104.835000
4.756591 0.00 53.13Base

5,570.00
0.00
0.00 14,848,929.00

141,640.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

44,000.000 0.00467.000000Local101.745000
4.589906 0.00 0.00Base

0.00
0.00
0.00 20,548,000.00

201,955.87
685873002 Total

5,570.00 0.000.00 35,396,929.0073,789.000 Local

0.00 53.13 0.00 343,596.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685884009 SUMITOMO METAL MINING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

39,000.000 0.001,305.000000Local101.745000
12.826183 0.00 0.00Base

0.00
0.00
0.00 50,895,000.00

500,221.14

MERRILL LYNCH INTERNATIONAL JPY/JP5685886004 SUMITOMO FORESTRY CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

23,600.000 0.001,493.211864Local104.835000
14.243448 0.00 126.05Base

13,214.00
0.00
0.00 35,226,586.00

336,019.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

11,700.000 0.001,377.000000Local101.745003
13.533834 0.00 0.00Base

0.00
0.00
0.00 16,110,900.00

158,345.86
685886004 Total

13,214.00 0.000.00 51,337,486.0035,300.000 Local

0.00 126.05 0.00 494,365.19Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685890006 SUMITOMO REALTY + DEVELOPMEN 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.002,636.500000Local101.744999
25.912821 0.00 0.00Base

0.00
0.00
0.00 73,822,000.00

725,559.00

MERRILL LYNCH INTERNATIONAL JPY/JP5685894008 SUMITOMO CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

21,101.000 0.001,085.026160Local104.835000
10.349847 0.00 81.89Base

8,585.00
0.00
0.00 22,886,552.00

218,310.22
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ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

95,000.000 0.001,033.500000Local101.745000
10.157747 0.00 0.00Base

0.00
0.00
0.00 98,182,500.00

964,985.99
685894008 Total

8,585.00 0.000.00 121,069,052.00116,101.000 Local

0.00 81.89 0.00 1,183,296.21Base

MERRILL LYNCH INTERNATIONAL JPY/JP5685899007 SUMITOMO RUBBER INDUSTRIES 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

15,078.000 0.001,433.606579Local104.835000
13.674885 0.00 77.31Base

8,105.00
0.00
0.00 21,607,815.00

206,112.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,600.000 0.001,451.000000Local101.744998
14.261143 0.00 0.00Base

0.00
0.00
0.00 19,733,600.00

193,951.55
685899007 Total

8,105.00 0.000.00 41,341,415.0028,678.000 Local

0.00 77.31 0.00 400,064.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685908006 SUMITOMO WAREHOUSE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00512.000000Local101.745000
5.032188 0.00 0.00Base

0.00
0.00
0.00 6,144,000.00

60,386.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686432006 SURUGA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,900.000 0.002,314.000000Local101.745000
22.743132 0.00 0.00Base

0.00
0.00
0.00 32,164,600.00

316,129.54

MERRILL LYNCH INTERNATIONAL JPY/JP5686550005 SUZUKI MOTOR CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

43,510.000 0.003,085.405884Local104.835000
29.431067 0.00 480.20Base

50,342.00
0.00
0.00 134,195,668.00

1,280,065.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

29,100.000 0.003,320.000000Local101.745000
32.630596 0.00 0.00Base

0.00
0.00
0.00 96,612,000.00

949,550.35
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686550005 Total

50,342.00 0.000.00 230,807,668.0072,610.000 Local

0.00 480.20 0.00 2,229,615.86Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686556903 SUZUKEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,300.000 0.003,125.000000Local101.745001
30.714040 0.00 0.00Base

0.00
0.00
0.00 19,687,500.00

193,498.45

MERRILL LYNCH INTERNATIONAL JPY/JP5686913005 THK CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,348.000 0.002,066.082139Local104.835000
19.707942 0.00 24.73Base

2,593.00
0.00
0.00 6,914,650.00

65,957.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,600.000 0.001,922.000000Local101.744998
18.890364 0.00 0.00Base

0.00
0.00
0.00 18,451,200.00

181,347.49
686913005 Total

2,593.00 0.000.00 25,365,850.0012,948.000 Local

0.00 24.73 0.00 247,304.95Base

MERRILL LYNCH INTERNATIONAL JPY/JP5686930009 TDK CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

26.000 0.006,420.000000Local104.835000
61.239090 0.00 0.59Base

62.00
0.00
0.00 166,858.00

1,591.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,800.000 0.006,350.000000Local101.744999
62.410930 0.00 0.00Base

0.00
0.00
0.00 62,230,000.00

611,627.11
686930009 Total

62.00 0.000.00 62,396,858.009,826.000 Local

0.00 0.59 0.00 613,218.73Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686949009 TACHI S CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,636.000000Local101.745004
16.079414 0.00 0.00Base

0.00
0.00
0.00 3,599,200.00

35,374.71
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP5686972001 TADANO LTD 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

300.000 0.00999.330000Local102.485000
9.750988 0.00 1.89Base

194.00
0.00
0.00 299,605.00

2,923.40

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

76,300.000 0.00978.592490Local104.835000
9.334597 0.00 267.08Base

27,999.00
0.00
0.00 74,638,608.00

711,962.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,400.000 0.00910.000000Local101.744997
8.943929 0.00 0.00Base

0.00
0.00
0.00 8,554,000.00

84,072.93
686972001 Total

28,193.00 0.000.00 83,492,213.0086,000.000 Local

0.00 268.97 0.00 798,959.01Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686994005 TAIHEI DENGYO KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,000.000000Local101.744994
9.828493 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

29,485.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686995002 TAIKISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.002,641.000000Local101.744998
25.957050 0.00 0.00Base

0.00
0.00
0.00 5,282,000.00

51,914.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687010009 TAISEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

84,000.000 0.00820.000000Local101.745001
8.059364 0.00 0.00Base

0.00
0.00
0.00 68,880,000.00

676,986.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687036004 TAKASAGO INTERNATIONAL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,511.000000Local101.745000
24.679345 0.00 0.00Base

0.00
0.00
0.00 2,762,100.00

27,147.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687038000 TAKARA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

14,600.000 0.00855.000000Local101.744996
8.403362 0.00 0.00Base

0.00
0.00
0.00 12,483,000.00

122,689.08
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5687040006 TAKASHIMAYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00740.000000Local101.745001
7.273085 0.00 0.00Base

0.00
0.00
0.00 17,760,000.00

174,554.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687044008 TAKEDA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

57,000.000 0.004,629.000000Local101.745000
45.496093 0.00 0.00Base

0.00
0.00
0.00 263,853,000.00

2,593,277.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687049007 ADVANTEST CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.001,388.000000Local101.745001
13.641948 0.00 0.00Base

0.00
0.00
0.00 19,432,000.00

190,987.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687052001 TAKASAGO THERMAL ENGINEERING 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.001,258.000000Local101.744998
12.364244 0.00 0.00Base

0.00
0.00
0.00 5,409,400.00

53,166.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687056002 TAIYO YUDEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,800.000 0.00920.000000Local101.745001
9.042213 0.00 0.00Base

0.00
0.00
0.00 9,016,000.00

88,613.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687076000 TAKUMA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00836.000000Local101.745000
8.216620 0.00 0.00Base

0.00
0.00
0.00 5,016,000.00

49,299.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687088005 TAKIRON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00493.000000Local101.745006
4.845447 0.00 0.00Base

0.00
0.00
0.00 1,479,000.00

14,536.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687089003 DAIO PAPER CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.001,124.000000Local101.744993
11.047227 0.00 0.00Base

0.00
0.00
0.00 6,744,000.00

66,283.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687090001 TAKARA STANDARD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00898.000000Local101.744993 0.00 0.00 6,286,000.00
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8.825987 0.00 0.00Base 0.00 61,781.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687098004 MITSUBISHI TANABE PHARMA 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.001,876.000000Local101.745001
18.438252 0.00 0.00Base

0.00
0.00
0.00 33,768,000.00

331,888.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687102004 TAMRON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,580.000000Local101.744999
15.529019 0.00 0.00Base

0.00
0.00
0.00 2,528,000.00

24,846.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687178004 TAIYO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.003,350.000000Local101.745003
32.925450 0.00 0.00Base

0.00
0.00
0.00 5,360,000.00

52,680.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687193003 TANSEISHA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00762.000000Local101.745005
7.489311 0.00 0.00Base

0.00
0.00
0.00 2,057,400.00

20,221.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687580001 TATSUTA ELEC WIRE + CABLE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.00337.000000Local101.744971
3.312203 0.00 0.00Base

0.00
0.00
0.00 1,112,100.00

10,930.27

MERRILL LYNCH INTERNATIONAL JPY/JP5688050004 TEIJIN LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

7,392.000 0.00387.835498Local104.835000
3.699485 0.00 10.25Base

1,075.00
0.00
0.00 2,865,805.00

27,336.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

76,000.000 0.00363.000000Local101.745000
3.567743 0.00 0.00Base

0.00
0.00
0.00 27,588,000.00

271,148.46
688050004 Total

1,075.00 0.000.00 30,453,805.0083,392.000 Local

0.00 10.25 0.00 298,484.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688082007 ASKA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,600.000 0.002,012.000000Local101.745013
19.774925 0.00 0.00Base

0.00
0.00
0.00 3,219,200.00

31,639.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688092907 TPR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,208.000000Local101.744998
21.701313 0.00 0.00Base

0.00
0.00
0.00 3,532,800.00

34,722.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688098003 TEIKOKU SEN I CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,305.000000Local101.744979
12.826186 0.00 0.00Base

0.00
0.00
0.00 1,827,000.00

17,956.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688116003 TEKKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00357.000000Local101.744992
3.508772 0.00 0.00Base

0.00
0.00
0.00 3,213,000.00

31,578.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688380906 SYSMEX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,500.000 0.006,780.000000Local101.745001
66.637181 0.00 0.00Base

0.00
0.00
0.00 84,750,000.00

832,964.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688423003 TENMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,796.000000Local101.744989
17.651975 0.00 0.00Base

0.00
0.00
0.00 2,155,200.00

21,182.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688507003 TERUMO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

27,300.000 0.004,340.000000Local101.745000
42.655659 0.00 0.00Base

0.00
0.00
0.00 118,482,000.00

1,164,499.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688782903 PACK CORP/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,692.000000Local101.745010
26.458300 0.00 0.00Base

0.00
0.00
0.00 2,692,000.00

26,458.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689003903 TRANCOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.006,280.000000Local101.745002
61.722933 0.00 0.00Base

0.00
0.00
0.00 3,768,000.00

37,033.76
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689266005 TKC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,970.000000Local101.745008
29.190621 0.00 0.00Base

0.00
0.00
0.00 4,158,000.00

40,866.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689349009 TOC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00850.000000Local101.745011
8.354218 0.00 0.00Base

0.00
0.00
0.00 4,250,000.00

41,771.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689355006 TOCHIGI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00408.000000Local101.745002
4.010025 0.00 0.00Base

0.00
0.00
0.00 3,264,000.00

32,080.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689369908 SAC S BAR HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.001,039.000000Local101.744974
10.211807 0.00 0.00Base

0.00
0.00
0.00 1,558,500.00

15,317.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689380004 TOHO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00362.000000Local101.745008
3.557914 0.00 0.00Base

0.00
0.00
0.00 6,154,000.00

60,484.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689388007 TODA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

19,000.000 0.00465.000000Local101.745005
4.570249 0.00 0.00Base

0.00
0.00
0.00 8,835,000.00

86,834.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689391001 SUMITOMO RIKO COMPANY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.00894.000000Local101.745002
8.786672 0.00 0.00Base

0.00
0.00
0.00 2,592,600.00

25,481.35

MERRILL LYNCH INTERNATIONAL JPY/JP5689400000 TOKAI CARBON CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

15,000.000 0.00264.533267Local104.835000
2.523330 0.00 14.18Base

1,487.00
0.00
0.00 3,966,512.00

37,835.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

16,000.000 0.00240.000000Local101.745006 0.00 0.00 3,840,000.00
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2.358838 0.00 0.00Base 0.00 37,741.41
689400000 Total

1,487.00 0.000.00 7,806,512.0031,000.000 Local

0.00 14.18 0.00 75,577.17Base

GOLDMAN SACHS INTERNATIONAL JPY/JP5689402006 TOKAI RIKA CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

32,800.000 0.001,640.370091Local104.835000
15.647161 0.00 192.45Base

20,176.00
0.00
0.00 53,783,963.00

513,034.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

4,600.000 0.001,905.000000Local101.745003
18.723278 0.00 0.00Base

0.00
0.00
0.00 8,763,000.00

86,127.08
689402006 Total

20,176.00 0.000.00 62,546,963.0037,400.000 Local

0.00 192.45 0.00 599,161.50Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689416006 TOKYO BROADCASTING SYSTEM 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.001,437.000000Local101.744993
14.123545 0.00 0.00Base

0.00
0.00
0.00 4,454,700.00

43,782.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689424000 TOPCON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,200.000 0.001,186.000000Local101.745001
11.656592 0.00 0.00Base

0.00
0.00
0.00 10,911,200.00

107,240.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689430007 TOKYO SEIMITSU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.002,323.000000Local101.744999
22.831589 0.00 0.00Base

0.00
0.00
0.00 8,362,800.00

82,193.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689435006 TOKAI CORP/GIFU 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.003,340.000000Local101.745011
32.827163 0.00 0.00Base

0.00
0.00
0.00 2,672,000.00

26,261.73

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5689446003 TOAGOSEI CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

29,300.000 0.001,044.281570Local104.835000 11,474.00 0.00 30,585,976.00
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9.961192 0.00 109.45Base 0.00 291,753.48

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

24,700.000 0.001,034.754696Local102.485000
10.096645 0.00 93.52Base

9,584.00
0.00
0.00 25,548,857.00

249,293.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,600.000 0.001,020.000000Local101.745002
10.025063 0.00 0.00Base

0.00
0.00
0.00 9,792,000.00

96,240.60
689446003 Total

21,058.00 0.000.00 65,926,833.0063,600.000 Local

0.00 202.97 0.00 637,287.70Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689450005 TOA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00188.000000Local101.744985
1.847757 0.00 0.00Base

0.00
0.00
0.00 2,444,000.00

24,020.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689462000 TOHO TITANIUM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00642.000000Local101.745001
6.309892 0.00 0.00Base

0.00
0.00
0.00 1,669,200.00

16,405.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689467009 YURTEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00554.000000Local101.744969
5.444987 0.00 0.00Base

0.00
0.00
0.00 1,662,000.00

16,334.96

GOLDMAN SACHS INTERNATIONAL JPY/JP5689487007 TOKAI TOKYO FINANCIAL HOLDIN 28 Jul 2016COMMON STOCK 02 Aug 2016

100,500.000 0.00493.535791Local104.835000
4.707739 0.00 177.42Base

18,600.00
0.00
0.00 49,581,747.00

472,950.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

17,900.000 0.00466.000000Local101.745000
4.580078 0.00 0.00Base

0.00
0.00
0.00 8,341,400.00

81,983.39
689487007 Total

18,600.00 0.000.00 57,923,147.00118,400.000 Local
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0.00 177.42 0.00 554,933.71Base

MERRILL LYNCH INTERNATIONAL JPY/JP5689488005 TOSHIBA TEC CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

10,000.000 0.00341.300000Local104.835000
3.255592 0.00 12.20Base

1,279.00
0.00
0.00 3,411,721.00

32,543.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

11,000.000 0.00362.000000Local101.744996
3.557915 0.00 0.00Base

0.00
0.00
0.00 3,982,000.00

39,137.06
689488005 Total

1,279.00 0.000.00 7,393,721.0021,000.000 Local

0.00 12.20 0.00 71,680.78Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689489003 TOKYO OHKA KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.003,115.000000Local101.744997
30.615756 0.00 0.00Base

0.00
0.00
0.00 10,591,000.00

104,093.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689492007 TOPRE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.002,083.000000Local101.744994
20.472752 0.00 0.00Base

0.00
0.00
0.00 6,040,700.00

59,370.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689516003 TOBU RAILWAY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

78,000.000 0.00522.000000Local101.745001
5.130473 0.00 0.00Base

0.00
0.00
0.00 40,716,000.00

400,176.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689518009 TOEI CO LTD 08 Aug 2016COMMON STOCK

6,000.000 0.00909.000000Local101.744999
8.934100 0.00 0.00Base

0.00
0.00
0.00 5,454,000.00

53,604.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 CANCEL

-6,000.000 0.00909.000000Local101.744999
8.934100 0.00 0.00Base

0.00
0.00
0.00 -5,454,000.00

-53,604.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

6,000.000 0.00909.000000Local101.744999 0.00 0.00 5,454,000.00
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8.934100 0.00 0.00Base 0.00 53,604.60
689518009 Total

0.00 0.000.00 5,454,000.006,000.000 Local

0.00 0.00 0.00 53,604.60Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689520005 TOHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.002,951.000000Local101.745000
29.003882 0.00 0.00Base

0.00
0.00
0.00 26,559,000.00

261,034.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689522001 TOHO GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,000.000 0.00880.000000Local101.745000
8.649074 0.00 0.00Base

0.00
0.00
0.00 26,400,000.00

259,472.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689526002 TOHOKU ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

36,200.000 0.001,246.000000Local101.745001
12.246302 0.00 0.00Base

0.00
0.00
0.00 45,105,200.00

443,316.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689540003 TOKYO ELECTRIC POWER COMPANY 08 Aug 2016COMMON STOCK 08 Aug 2016

115,700.000 0.00360.000000Local101.745001
3.538257 0.00 0.00Base

0.00
0.00
0.00 41,652,000.00

409,376.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689542009 TOKYO TATEMONO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,500.000 0.001,191.000000Local101.744998
11.705735 0.00 0.00Base

0.00
0.00
0.00 19,651,500.00

193,144.63

MERRILL LYNCH INTERNATIONAL JPY/JP5689544005 TOKYO GAS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

20,111.000 0.00445.293073Local104.835000
4.247561 0.00 32.03Base

3,358.00
0.00
0.00 8,951,931.00

85,390.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

163,000.000 0.00422.000000Local101.744999
4.147624 0.00 0.00Base

0.00
0.00
0.00 68,786,000.00

676,062.71
689544005 Total

3,358.00 0.000.00 77,737,931.00183,111.000 Local
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0.00 32.03 0.00 761,453.38Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689555001 TOHO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.002,245.000000Local101.744995
22.064967 0.00 0.00Base

0.00
0.00
0.00 10,327,000.00

101,498.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689556009 TOHO ZINC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00349.000000Local101.745000
3.430144 0.00 0.00Base

0.00
0.00
0.00 3,490,000.00

34,301.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689562007 TOENEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00527.000000Local101.744981
5.179617 0.00 0.00Base

0.00
0.00
0.00 1,581,000.00

15,538.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689567006 TOKYO ELECTRON LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,500.000 0.008,213.000000Local101.745000
80.721411 0.00 0.00Base

0.00
0.00
0.00 102,662,500.00

1,009,017.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689576007 TOKUYAMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.00323.000000Local101.744999
3.174603 0.00 0.00Base

0.00
0.00
0.00 9,044,000.00

88,888.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689578003 TOKYO ROPE MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00159.000000Local101.745023
1.562730 0.00 0.00Base

0.00
0.00
0.00 1,749,000.00

17,190.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689582005 JUKI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00733.000000Local101.744976
7.204287 0.00 0.00Base

0.00
0.00
0.00 1,685,900.00

16,569.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689587004 TOKYO STEEL MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.00709.000000Local101.745004
6.968401 0.00 0.00Base

0.00
0.00
0.00 6,451,900.00

63,412.45
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689606002 TOKYOTOKEIBA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00205.000000Local101.745013
2.014841 0.00 0.00Base

0.00
0.00
0.00 2,665,000.00

26,192.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689654002 TOKYU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

85,000.000 0.00771.000000Local101.744999
7.577768 0.00 0.00Base

0.00
0.00
0.00 65,535,000.00

644,110.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689689008 TORII PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,112.000000Local101.744984
20.757780 0.00 0.00Base

0.00
0.00
0.00 2,112,000.00

20,757.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689702009 TOPPAN PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.00879.000000Local101.744999
8.639245 0.00 0.00Base

0.00
0.00
0.00 36,918,000.00

362,848.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689712008 TOPY INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00200.000000Local101.745005
1.965698 0.00 0.00Base

0.00
0.00
0.00 2,600,000.00

25,554.08

MERRILL LYNCH INTERNATIONAL JPY/JP5689714004 TORAY INDUSTRIES INC 28 Jul 2016COMMON STOCK 02 Aug 2016

12,444.000 0.00934.355272Local104.835000
8.912627 0.00 41.59Base

4,360.00
0.00
0.00 11,622,757.00

110,867.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

117,000.000 0.00941.100000Local101.745000
9.249595 0.00 0.00Base

0.00
0.00
0.00 110,108,700.00

1,082,202.57
689714004 Total

4,360.00 0.000.00 121,731,457.00129,444.000 Local

0.00 41.59 0.00 1,193,069.71Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689721009 TOSHIBA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

322,000.000 0.00259.600000Local101.745000
2.551477 0.00 0.00Base

0.00
0.00
0.00 83,591,200.00

821,575.51
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689726008 TOSHIBA MACHINE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00344.000000Local101.745012
3.381001 0.00 0.00Base

0.00
0.00
0.00 3,096,000.00

30,429.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689729002 TOSHIBA PLANT SYSTEMS + SERV 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,708.000000Local101.745000
16.787066 0.00 0.00Base

0.00
0.00
0.00 5,978,000.00

58,754.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689736007 TOSHO PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00474.000000Local101.744976
4.658707 0.00 0.00Base

0.00
0.00
0.00 1,422,000.00

13,976.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689744001 TOTETSU KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.002,815.000000Local101.744995
27.667209 0.00 0.00Base

0.00
0.00
0.00 6,474,500.00

63,634.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689746006 TOTO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,300.000 0.003,720.000000Local101.745001
36.561993 0.00 0.00Base

0.00
0.00
0.00 42,036,000.00

413,150.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689755908 YONDOSHI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,065.000000Local101.744996
20.295838 0.00 0.00Base

0.00
0.00
0.00 2,684,500.00

26,384.59

JP MORGAN SECURITIES PLC JPY/JP5689790004 TOWA BANK LTD/THE 28 Jul 2016COMMON STOCK 02 Aug 2016

62,000.000 0.0086.882290Local104.835000
0.828753 0.00 19.27Base

2,020.00
0.00
0.00 5,384,682.00

51,363.40

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

179,000.000 0.0089.967000Local102.485000
0.877855 0.00 58.93Base

6,039.00
0.00
0.00 16,098,054.00

157,077.17

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

55,000.000 0.0088.012691Local102.485000 1,815.00 0.00 4,838,883.00
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.858786 0.00 17.71Base 0.00 47,215.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

25,000.000 0.0084.000000Local101.745024
0.825593 0.00 0.00Base

0.00
0.00
0.00 2,100,000.00

20,639.83
689790004 Total

9,874.00 0.000.00 28,421,619.00321,000.000 Local

0.00 95.91 0.00 276,295.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689844900 TOKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.007,980.000000Local101.745001
78.431371 0.00 0.00Base

0.00
0.00
0.00 5,586,000.00

54,901.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689958908 TOWA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.005,190.000000Local101.745012
51.009871 0.00 0.00Base

0.00
0.00
0.00 3,633,000.00

35,706.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689971000 TOYO ENGINEERING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00321.000000Local101.745011
3.154946 0.00 0.00Base

0.00
0.00
0.00 3,852,000.00

37,859.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689980001 TOYO KANETSU K K 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00202.000000Local101.745028
1.985355 0.00 0.00Base

0.00
0.00
0.00 1,616,000.00

15,882.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689996007 TOYO SUISAN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.004,110.000000Local101.745000
40.395106 0.00 0.00Base

0.00
0.00
0.00 29,592,000.00

290,844.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690006002 TOYO CONSTRUCTION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.00451.000000Local101.744986
4.432651 0.00 0.00Base

0.00
0.00
0.00 2,660,900.00

26,152.64

JP MORGAN SECURITIES PLC JPY/JP5690010004 TOYO INK SC HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016
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48,000.000 0.00449.004188Local104.835000
4.282961 0.00 77.09Base

8,082.00
0.00
0.00 21,544,119.00

205,505.02

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

22,000.000 0.00444.236364Local102.485000
4.334648 0.00 35.75Base

3,664.00
0.00
0.00 9,769,536.00

95,326.50

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

64,000.000 0.00437.582797Local102.370000
4.274522 0.00 102.58Base

10,501.00
0.00
0.00 27,994,798.00

273,466.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

17,000.000 0.00428.000000Local101.745005
4.206595 0.00 0.00Base

0.00
0.00
0.00 7,276,000.00

71,512.11
690010004 Total

22,247.00 0.000.00 66,584,453.00151,000.000 Local

0.00 215.42 0.00 645,810.45Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5690016001 TOYO KOHAN CO LTD 29 Jul 2016COMMON STOCK 03 Aug 2016

10,200.000 0.00247.754804Local102.485000
2.417474 0.00 16.02Base

1,642.00
0.00
0.00 2,525,457.00

24,642.21

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

31,700.000 0.00256.334069Local104.835000
2.445119 0.00 29.06Base

3,047.00
0.00
0.00 8,122,743.00

77,481.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,700.000 0.00262.000000Local101.745010
2.575065 0.00 0.00Base

0.00
0.00
0.00 969,400.00

9,527.74
690016001 Total

4,689.00 0.000.00 11,617,600.0045,600.000 Local

0.00 45.08 0.00 111,651.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690018007 TOYO TIRE + RUBBER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.001,042.000000Local101.745005 0.00 0.00 9,482,200.00
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10.241289 0.00 0.00Base 0.00 93,195.73

MERRILL LYNCH INTERNATIONAL JPY/JP5690021001 LIXIL GROUP CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,659.000 0.001,899.606243Local104.835000
18.119962 0.00 18.07Base

1,894.00
0.00
0.00 5,049,159.00

48,162.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

21,300.000 0.001,826.000000Local101.745001
17.946828 0.00 0.00Base

0.00
0.00
0.00 38,893,800.00

382,267.43
690021001 Total

1,894.00 0.000.00 43,942,959.0023,959.000 Local

0.00 18.07 0.00 430,430.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690026000 TOYO SEIKAN GROUP HOLDINGS L 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.001,920.000000Local101.745000
18.870706 0.00 0.00Base

0.00
0.00
0.00 24,960,000.00

245,319.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690028006 TOSOH CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

49,000.000 0.00565.000000Local101.745001
5.553098 0.00 0.00Base

0.00
0.00
0.00 27,685,000.00

272,101.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690029004 TOYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,014.000000Local101.745023
9.966089 0.00 0.00Base

0.00
0.00
0.00 1,926,600.00

18,935.57

MERRILL LYNCH INTERNATIONAL JPY/JP5690030002 MAZDA MOTOR CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

63,900.000 0.001,563.800485Local104.835000
14.916779 0.00 357.44Base

37,472.00
0.00
0.00 99,889,379.00

952,824.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

45,600.000 0.001,509.000000Local101.745000
14.831196 0.00 0.00Base

0.00
0.00
0.00 68,810,400.00

676,302.52
690030002 Total

37,472.00 0.000.00 168,699,779.00109,500.000 Local
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0.00 357.44 0.00 1,629,127.24Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690050000 TOYOBO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

75,000.000 0.00171.000000Local101.745000
1.680672 0.00 0.00Base

0.00
0.00
0.00 12,825,000.00

126,050.42

MERRILL LYNCH INTERNATIONAL JPY/JP5690054002 TOYOTA INDUSTRIES CORP 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

18,177.000 0.004,442.380481Local104.835000
42.374975 0.00 288.83Base

30,280.00
0.00
0.00 80,718,870.00

769,961.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,000.000 0.004,405.000000Local101.745000
43.294511 0.00 0.00Base

0.00
0.00
0.00 57,265,000.00

562,828.64
690054002 Total

30,280.00 0.000.00 137,983,870.0031,177.000 Local

0.00 288.83 0.00 1,332,789.72Base

GOLDMAN SACHS INTERNATIONAL JPY/JP5690055009 TOYODA GOSEI CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

19,900.000 0.002,068.436683Local104.835000
19.730402 0.00 147.23Base

15,435.00
0.00
0.00 41,146,455.00

392,487.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,200.000 0.002,059.000000Local101.744997
20.236867 0.00 0.00Base

0.00
0.00
0.00 10,706,800.00

105,231.71
690055009 Total

15,435.00 0.000.00 51,853,255.0025,100.000 Local

0.00 147.23 0.00 497,719.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690058003 TOYOTA TSUSHO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.002,199.000000Local101.744999
21.612856 0.00 0.00Base

0.00
0.00
0.00 37,383,000.00

367,418.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690059902 TOYOTA BOSHOKU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,800.000 0.002,195.000000Local101.745002 0.00 0.00 12,731,000.00
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21.573541 0.00 0.00Base 0.00 125,126.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690064001 TOYOTA MOTOR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

213,600.000 0.005,860.000000Local101.745000
57.594968 0.00 0.00Base

0.00
0.00
0.00 1,251,696,000.00

12,302,285.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690095906 TRANSCOSMOS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.002,579.000000Local101.745001
25.347683 0.00 0.00Base

0.00
0.00
0.00 7,479,100.00

73,508.28

GOLDMAN SACHS INTERNATIONAL JPY/JP5690670005 TSUBAKIMOTO CHAIN CO 28 Jul 2016COMMON STOCK 02 Aug 2016

40,000.000 0.00699.322500Local104.835000
6.670697 0.00 100.05Base

10,489.00
0.00
0.00 27,962,411.00

266,727.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

11,000.000 0.00683.000000Local101.744995
6.712861 0.00 0.00Base

0.00
0.00
0.00 7,513,000.00

73,841.47
690670005 Total

10,489.00 0.000.00 35,475,411.0051,000.000 Local

0.00 100.05 0.00 340,569.29Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690676002 TSUGAMI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00476.000000Local101.745012
4.678362 0.00 0.00Base

0.00
0.00
0.00 2,380,000.00

23,391.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690682000 TSUKISHIMA KIKAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,058.000000Local101.744999
10.398545 0.00 0.00Base

0.00
0.00
0.00 2,327,600.00

22,876.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690691001 TSUMURA + CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.003,015.000000Local101.745000
29.632906 0.00 0.00Base

0.00
0.00
0.00 15,979,500.00

157,054.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690693007 TSURUMI MANUFACTURING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,300.000 0.001,481.000000Local101.744985
14.556000 0.00 0.00Base

0.00
0.00
0.00 1,925,300.00

18,922.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690715008 TSUTSUMI JEWELRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.001,783.000000Local101.745015
17.524200 0.00 0.00Base

0.00
0.00
0.00 1,069,800.00

10,514.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691070007 UBE INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

94,000.000 0.00169.000000Local101.744998
1.661015 0.00 0.00Base

0.00
0.00
0.00 15,886,000.00

156,135.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691148001 UNICHARM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

32,300.000 0.002,279.000000Local101.745000
22.399135 0.00 0.00Base

0.00
0.00
0.00 73,611,700.00

723,492.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691405005 UNION TOOL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,766.000000Local101.744995
27.185613 0.00 0.00Base

0.00
0.00
0.00 2,212,800.00

21,748.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691830004 UNITIKA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

46,000.000 0.0060.000000Local101.745000
0.589710 0.00 0.00Base

0.00
0.00
0.00 2,760,000.00

27,126.64

GOLDMAN SACHS INTERNATIONAL JPY/JP5691862007 UNY GROUP HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

84,300.000 0.00821.016097Local104.835000
7.831508 0.00 247.57Base

25,954.00
0.00
0.00 69,185,703.00

659,948.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

18,700.000 0.00957.000000Local101.745002
9.405867 0.00 0.00Base

0.00
0.00
0.00 17,895,900.00

175,889.72
691862007 Total

25,954.00 0.000.00 87,081,603.00103,000.000 Local

0.00 247.57 0.00 835,838.24Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5691898001 USHIO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

10,100.000 0.001,081.000000Local101.744997
10.624601 0.00 0.00Base

0.00
0.00
0.00 10,918,100.00

107,308.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5692655905 VALOR HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.002,598.000000Local101.745003
25.534424 0.00 0.00Base

0.00
0.00
0.00 8,833,200.00

86,817.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5692847908 WATAMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,080.000000Local101.745016
10.614771 0.00 0.00Base

0.00
0.00
0.00 1,836,000.00

18,045.11

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5693220006 WACOAL HOLDINGS CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

6,000.000 0.001,142.833167Local102.485000
11.151224 0.00 43.49Base

4,457.00
0.00
0.00 6,852,542.00

66,863.85

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

45,000.000 0.001,154.771089Local104.835000
11.015129 0.00 185.87Base

19,486.00
0.00
0.00 51,945,213.00

495,494.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

9,000.000 0.001,086.000000Local101.744999
10.673743 0.00 0.00Base

0.00
0.00
0.00 9,774,000.00

96,063.69
693220006 Total

23,943.00 0.000.00 68,571,755.0060,000.000 Local

0.00 229.36 0.00 658,422.49Base

GOLDMAN SACHS INTERNATIONAL JPY/JP5693373003 WAKITA + CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,900.000 0.00684.452446Local104.835000
6.528854 0.00 34.02Base

3,567.00
0.00
0.00 9,510,322.00

90,717.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,000.000 0.00656.000000Local101.745020
6.447490 0.00 0.00Base

0.00
0.00
0.00 1,968,000.00

19,342.47
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693373003 Total

3,567.00 0.000.00 11,478,322.0016,900.000 Local

0.00 34.02 0.00 110,059.52Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5695799908 WEST JAPAN RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

13,100.000 0.005,911.000000Local101.745001
58.096221 0.00 0.00Base

0.00
0.00
0.00 77,434,100.00

761,060.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5696188903 WARABEYA NICHIYO HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,045.000000Local101.744989
20.099270 0.00 0.00Base

0.00
0.00
0.00 2,045,000.00

20,099.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698376902 YUSEN LOGISTICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,011.000000Local101.744985
9.936608 0.00 0.00Base

0.00
0.00
0.00 1,314,300.00

12,917.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698389905 YUSHIN PRECISION EQUIPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.001,916.000000Local101.744958
18.831400 0.00 0.00Base

0.00
0.00
0.00 1,149,600.00

11,298.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698494002 XEBIO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,459.000000Local101.744988
14.339773 0.00 0.00Base

0.00
0.00
0.00 3,209,800.00

31,547.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698502002 YAMADA DENKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

50,200.000 0.00514.000000Local101.745002
5.051845 0.00 0.00Base

0.00
0.00
0.00 25,802,800.00

253,602.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698503000 YAHAGI CONSTRUCTION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.00880.000000Local101.745026
8.649071 0.00 0.00Base

0.00
0.00
0.00 1,848,000.00

18,163.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698511003 YAKULT HONSHA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.004,755.000000Local101.745000 0.00 0.00 33,760,500.00
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46.734483 0.00 0.00Base 0.00 331,814.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698524006 YAMAGATA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00426.000000Local101.744990
4.186938 0.00 0.00Base

0.00
0.00
0.00 5,112,000.00

50,243.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698526001 YAMAHA MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,400.000 0.001,730.000000Local101.745001
17.003292 0.00 0.00Base

0.00
0.00
0.00 38,752,000.00

380,873.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698536000 YAMANASHI CHUO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00421.000000Local101.745002
4.137795 0.00 0.00Base

0.00
0.00
0.00 5,473,000.00

53,791.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698538006 ASTELLAS PHARMA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

168,900.000 0.001,685.500000Local101.745000
16.565925 0.00 0.00Base

0.00
0.00
0.00 284,680,950.00

2,797,984.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698544004 YAMATO KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.002,828.000000Local101.744999
27.794978 0.00 0.00Base

0.00
0.00
0.00 10,180,800.00

100,061.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698550001 YAMAZAKI BAKING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,500.000 0.002,557.000000Local101.745000
25.131456 0.00 0.00Base

0.00
0.00
0.00 26,848,500.00

263,880.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698554003 AZBIL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,600.000 0.003,085.000000Local101.745001
30.320900 0.00 0.00Base

0.00
0.00
0.00 17,276,000.00

169,797.04

MERRILL LYNCH INTERNATIONAL JPY/JP5698556008 YAMATO HOLDINGS CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,000.000 0.002,498.716667Local104.835000
23.834756 0.00 26.81Base

2,811.00
0.00
0.00 7,493,339.00

71,477.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016
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28,800.000 0.002,392.500000Local101.745000
23.514669 0.00 0.00Base

0.00
0.00
0.00 68,904,000.00

677,222.47
698556008 Total

2,811.00 0.000.00 76,397,339.0031,800.000 Local

0.00 26.81 0.00 748,699.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698558004 YAMAZEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.00813.000000Local101.744993
7.990565 0.00 0.00Base

0.00
0.00
0.00 3,739,800.00

36,756.60

GOLDMAN SACHS INTERNATIONAL JPY/JP5698567906 YAMAICHI ELECTRONICS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

30,900.000 0.00738.916472Local104.835000
7.048376 0.00 81.67Base

8,562.00
0.00
0.00 22,823,957.00

217,713.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698569902 UNIPRES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,648.000000Local101.744994
16.197357 0.00 0.00Base

0.00
0.00
0.00 5,768,000.00

56,690.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698589900 YAOKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.004,545.000000Local101.744999
44.670500 0.00 0.00Base

0.00
0.00
0.00 8,181,000.00

80,406.90

MERRILL LYNCH INTERNATIONAL JPY/JP5698604006 YASKAWA ELECTRIC CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

4,903.000 0.001,449.218642Local104.835000
13.823805 0.00 25.41Base

2,664.00
0.00
0.00 7,102,855.00

67,752.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

20,300.000 0.001,402.000000Local101.745001
13.779547 0.00 0.00Base

0.00
0.00
0.00 28,460,600.00

279,724.80
698604006 Total

2,664.00 0.000.00 35,563,455.0025,203.000 Local

0.00 25.41 0.00 347,477.51Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698636008 YODOGAWA STEEL WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,200.000 0.002,630.000000Local101.744999
25.848936 0.00 0.00Base

0.00
0.00
0.00 5,786,000.00

56,867.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698640000 YOKOGAWA BRIDGE HOLDINGS COR 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.001,030.000000Local101.745014
10.123346 0.00 0.00Base

0.00
0.00
0.00 2,678,000.00

26,320.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698642006 YOKOGAWA ELECTRIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

18,300.000 0.001,279.000000Local101.745002
12.570642 0.00 0.00Base

0.00
0.00
0.00 23,405,700.00

230,042.75

MERRILL LYNCH INTERNATIONAL JPY/JP5698646007 YOKOHAMA RUBBER CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

16,000.000 0.001,407.037500Local104.835000
13.421448 0.00 80.53Base

8,442.00
0.00
0.00 22,504,158.00

214,662.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,800.000 0.001,406.000000Local101.744996
13.818861 0.00 0.00Base

0.00
0.00
0.00 12,372,800.00

121,605.98
698646007 Total

8,442.00 0.000.00 34,876,958.0024,800.000 Local

0.00 80.53 0.00 336,268.62Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698648003 YOKOHAMA REITO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,028.000000Local101.744992
10.103691 0.00 0.00Base

0.00
0.00
0.00 3,598,000.00

35,362.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698692001 YOMIURI LAND CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00460.000000Local101.745000
4.521107 0.00 0.00Base

0.00
0.00
0.00 1,380,000.00

13,563.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698697000 YOROZU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,579.000000Local101.744982
15.519193 0.00 0.00Base

0.00
0.00
0.00 2,210,600.00

21,726.87
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5698852001 YUASA TRADING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,056.000000Local101.744983
20.207385 0.00 0.00Base

0.00
0.00
0.00 2,672,800.00

26,269.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698943008 ZENITAKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00345.000000Local101.745000
3.390830 0.00 0.00Base

0.00
0.00
0.00 690,000.00

6,781.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698955002 ZOJIRUSHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,582.000000Local101.744993
15.548677 0.00 0.00Base

0.00
0.00
0.00 4,746,000.00

46,646.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5699112900 ZENRIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,721.000000Local101.744996
16.914837 0.00 0.00Base

0.00
0.00
0.00 3,269,900.00

32,138.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5699378907 YONEX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.004,940.000000Local101.745009
48.552750 0.00 0.00Base

0.00
0.00
0.00 4,940,000.00

48,552.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI00HOL5 TOKAI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,900.000 0.00645.000000Local101.744994
6.339378 0.00 0.00Base

0.00
0.00
0.00 4,450,500.00

43,741.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI00MHV0 TSI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,600.000 0.00553.000000Local101.744988
5.435157 0.00 0.00Base

0.00
0.00
0.00 3,096,800.00

30,436.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI02EAL5 JIMOTO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

12,900.000 0.00148.000000Local101.744992
1.454617 0.00 0.00Base

0.00
0.00
0.00 1,909,200.00

18,764.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI02EJ02 NISSHIN STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,800.000 0.001,221.000000Local101.745000 0.00 0.00 9,523,800.00
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12.000590 0.00 0.00Base 0.00 93,604.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0690K5 SUNTORY BEVERAGE + FOOD LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,100.000 0.004,175.000000Local101.744999
41.033958 0.00 0.00Base

0.00
0.00
0.00 46,342,500.00

455,476.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI06Q332 TOKYU FUDOSAN HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

41,000.000 0.00569.000000Local101.744999
5.592412 0.00 0.00Base

0.00
0.00
0.00 23,329,000.00

229,288.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI06XDV4 IIDA GROUP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,941.000000Local101.745001
19.077104 0.00 0.00Base

0.00
0.00
0.00 22,709,700.00

223,202.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI07CF96 K+O ENERGY GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,349.000000Local101.745003
13.258636 0.00 0.00Base

0.00
0.00
0.00 1,483,900.00

14,584.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI07YZS4 MARUHA NICHIRO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.002,485.000000Local101.744997
24.423805 0.00 0.00Base

0.00
0.00
0.00 9,443,000.00

92,810.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI099K53 KADOKAWA DWANGO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,800.000 0.001,304.000000Local101.745004
12.816354 0.00 0.00Base

0.00
0.00
0.00 6,259,200.00

61,518.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI099KB0 TOKYO TY FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,714.000000Local101.745008
26.674527 0.00 0.00Base

0.00
0.00
0.00 5,970,800.00

58,683.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0BNTQ4 UNITED SUPER MARKETS HOLDING 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.00971.000000Local101.744990
9.543467 0.00 0.00Base

0.00
0.00
0.00 4,175,300.00

41,036.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0BXWY1 MACNICA FUJI ELECTRONICS HOL 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,900.000 0.00979.000000Local101.745014
9.622093 0.00 0.00Base

0.00
0.00
0.00 2,839,100.00

27,904.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0GQS26 COSMO ENERGY HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.001,074.000000Local101.744993
10.555802 0.00 0.00Base

0.00
0.00
0.00 5,262,600.00

51,723.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

27,700.000 0.00561.000000Local101.745000
5.513784 0.00 0.00Base

0.00
0.00
0.00 15,539,700.00

152,731.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0GQTT6 NOMURA REAL ESTATE MASTER FU 08 Aug 2016REIT 08 Aug 2016

282.000 0.00167,700.000000Local101.745001
1,648.238227 0.00 0.00Base

0.00
0.00
0.00 47,291,400.00

464,803.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0KF1T5 LASALLE LOGIPORT REIT 08 Aug 2016REIT 08 Aug 2016

98.000 0.00107,300.000000Local101.745003
1,054.597245 0.00 0.00Base

0.00
0.00
0.00 10,515,400.00

103,350.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0L13V8 CONCORDIA FINANCIAL GROUP LT 08 Aug 2016COMMON STOCK 08 Aug 2016

94,300.000 0.00447.800000Local101.745001
4.401199 0.00 0.00Base

0.00
0.00
0.00 42,227,540.00

415,033.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0L13W6 ITOHAM YONEKYU HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,016.000000Local101.745000
9.985749 0.00 0.00Base

0.00
0.00
0.00 11,887,200.00

116,833.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B00CSV905 TSUKUI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.001,395.000000Local101.744999
13.710748 0.00 0.00Base

0.00
0.00
0.00 2,929,500.00

28,792.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B00STP902 INVINCIBLE INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

256.000 0.0061,500.000000Local101.745000
604.452305 0.00 0.00Base

0.00
0.00
0.00 15,744,000.00

154,739.79
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B019MQ908 ASAHI INTECC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.004,485.000000Local101.745001
44.080790 0.00 0.00Base

0.00
0.00
0.00 17,491,500.00

171,915.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B01QMC901 SOSEI GROUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.0016,530.000000Local101.745000
162.464987 0.00 0.00Base

0.00
0.00
0.00 24,795,000.00

243,697.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B01S2L909 MONEX GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

16,400.000 0.00257.000000Local101.745004
2.525923 0.00 0.00Base

0.00
0.00
0.00 4,214,800.00

41,425.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B01WP2907 ASAHI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,265.000000Local101.745014
12.433042 0.00 0.00Base

0.00
0.00
0.00 1,518,000.00

14,919.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B020QY905 FRONTIER REAL ESTATE INVEST 08 Aug 2016REIT 08 Aug 2016

41.000 0.00532,000.000000Local101.745002
5,228.758049 0.00 0.00Base

0.00
0.00
0.00 21,812,000.00

214,379.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02JV6909 BENEFIT ONE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,781.000000Local101.745000
27.333038 0.00 0.00Base

0.00
0.00
0.00 3,615,300.00

35,532.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02K2M903 M3 INC 08 Aug 2016COMMON STOCK 08 Aug 2016

15,500.000 0.003,090.000000Local101.745001
30.370043 0.00 0.00Base

0.00
0.00
0.00 47,895,000.00

470,735.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02KKT908 NIHON CHOUZAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.003,720.000000Local101.744981
36.562000 0.00 0.00Base

0.00
0.00
0.00 1,860,000.00

18,281.00

MERRILL LYNCH INTERNATIONAL JPY/JP5B02Q32903 ELECTRIC POWER DEVELOPMENT C 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,569.000 0.002,384.210962Local104.835000 1,402.00 0.00 3,739,425.00
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22.742509 0.00 13.37Base 0.00 35,669.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

11,700.000 0.002,395.000000Local101.745000
23.539240 0.00 0.00Base

0.00
0.00
0.00 28,021,500.00

275,409.11
B02Q32903 Total

1,402.00 0.000.00 31,760,925.0013,269.000 Local

0.00 13.37 0.00 311,078.73Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02QLW907 IBJ LEASING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,935.000000Local101.744994
19.018135 0.00 0.00Base

0.00
0.00
0.00 4,450,500.00

43,741.71

MERRILL LYNCH INTERNATIONAL JPY/JP5B02RK0906 SEGA SAMMY HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

3,304.000 0.001,133.537228Local104.835000
10.812584 0.00 13.39Base

1,404.00
0.00
0.00 3,743,803.00

35,711.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

14,900.000 0.001,288.000000Local101.745001
12.659099 0.00 0.00Base

0.00
0.00
0.00 19,191,200.00

188,620.57
B02RK0906 Total

1,404.00 0.000.00 22,935,003.0018,204.000 Local

0.00 13.39 0.00 224,331.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02T4H903 SAWADA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,005.000000Local101.745020
9.877633 0.00 0.00Base

0.00
0.00
0.00 1,809,000.00

17,779.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B030Y3903 TSUKADA GLOBAL HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00710.000000Local101.745047
6.978227 0.00 0.00Base

0.00
0.00
0.00 1,065,000.00

10,467.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B031SG909 NTT URBAN DEVELOPMENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,200.000 0.00963.000000Local101.745006 0.00 0.00 8,859,600.00
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9.464838 0.00 0.00Base 0.00 87,076.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B036QP900 COSMOS PHARMACEUTICAL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.0019,040.000000Local101.745002
187.134500 0.00 0.00Base

0.00
0.00
0.00 15,232,000.00

149,707.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03BJB908 SUN FRONTIER FUDOUSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00961.000000Local101.744992
9.445182 0.00 0.00Base

0.00
0.00
0.00 1,633,700.00

16,056.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03ML2901 TAKARA BIO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.001,465.000000Local101.745001
14.398742 0.00 0.00Base

0.00
0.00
0.00 6,299,500.00

61,914.59

GOLDMAN SACHS INTERNATIONAL JPY/JP5B03P2F906 FUYO GENERAL LEASE CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

6,100.000 0.004,622.188361Local104.835000
44.090126 0.00 100.85Base

10,573.00
0.00
0.00 28,184,776.00

268,848.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,700.000 0.004,690.000000Local101.745004
46.095629 0.00 0.00Base

0.00
0.00
0.00 7,973,000.00

78,362.57
B03P2F906 Total

10,573.00 0.000.00 36,157,776.007,800.000 Local

0.00 100.85 0.00 347,211.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03XKH905 OUTSOURCING INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,270.000000Local101.745005
32.139170 0.00 0.00Base

0.00
0.00
0.00 3,270,000.00

32,139.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05H32900 INTERNET INITIATIVE JAPAN 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,025.000000Local101.745010
19.902696 0.00 0.00Base

0.00
0.00
0.00 5,062,500.00

49,756.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05KJP905 NEC CAPITAL SOLUTIONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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800.000 0.001,498.000000Local101.744963
14.723088 0.00 0.00Base

0.00
0.00
0.00 1,198,400.00

11,778.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05L36902 DENA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,200.000 0.002,429.000000Local101.745001
23.873409 0.00 0.00Base

0.00
0.00
0.00 22,346,800.00

219,635.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05LZ0900 HAKUHODO DY HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,100.000 0.001,218.000000Local101.745001
11.971104 0.00 0.00Base

0.00
0.00
0.00 20,827,800.00

204,705.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05MTR906 SHIP HEALTHCARE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.002,943.000000Local101.744997
28.925255 0.00 0.00Base

0.00
0.00
0.00 11,183,400.00

109,915.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B064D8904 GUNGHO ONLINE ENTERTAINMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

33,900.000 0.00268.000000Local101.745003
2.634036 0.00 0.00Base

0.00
0.00
0.00 9,085,200.00

89,293.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B064LV904 HEIWA REAL ESTATE REIT INC 08 Aug 2016REIT 08 Aug 2016

78.000 0.0085,800.000000Local101.744993
843.284744 0.00 0.00Base

0.00
0.00
0.00 6,692,400.00

65,776.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B067ML908 KABU.COM SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,400.000 0.00333.000000Local101.745012
3.272888 0.00 0.00Base

0.00
0.00
0.00 3,796,200.00

37,310.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06CMQ906 GMO PAYMENT GATEWAY INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.005,090.000000Local101.745000
50.027029 0.00 0.00Base

0.00
0.00
0.00 7,126,000.00

70,037.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06JW3901 ASUKANET CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,016.000000Local101.744987
9.985750 0.00 0.00Base

0.00
0.00
0.00 812,800.00

7,988.60
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06MW5909 KYOKUTO SECURITIES 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,215.000000Local101.745009
11.941618 0.00 0.00Base

0.00
0.00
0.00 2,065,500.00

20,300.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06NPS905 JAPAN COMMUNICATIONS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,700.000 0.00200.000000Local101.744985
1.965699 0.00 0.00Base

0.00
0.00
0.00 1,740,000.00

17,101.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06WPV908 GURUNAVI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,814.000000Local101.744995
27.657380 0.00 0.00Base

0.00
0.00
0.00 7,035,000.00

69,143.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B07NL1907 JAPAN LOGISTICS FUND INC 08 Aug 2016REIT 08 Aug 2016

77.000 0.00237,900.000000Local101.745000
2,338.198442 0.00 0.00Base

0.00
0.00
0.00 18,318,300.00

180,041.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0B815908 FUKUOKA REIT CORP 08 Aug 2016REIT 08 Aug 2016

59.000 0.00206,900.000000Local101.745004
2,033.515085 0.00 0.00Base

0.00
0.00
0.00 12,207,100.00

119,977.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0C5Q5906 KENEDIX OFFICE INVESTMENT CO 08 Aug 2016REIT 08 Aug 2016

35.000 0.00633,000.000000Local101.744999
6,221.436000 0.00 0.00Base

0.00
0.00
0.00 22,155,000.00

217,750.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0CGYJ903 SEKISUI HOUSE SI RESIDENTIAL 08 Aug 2016REIT 08 Aug 2016

85.000 0.00123,700.000000Local101.744998
1,215.784588 0.00 0.00Base

0.00
0.00
0.00 10,514,500.00

103,341.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0FS5D909 SEVEN + I HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

60,200.000 0.004,196.000000Local101.745000
41.240356 0.00 0.00Base

0.00
0.00
0.00 252,599,200.00

2,482,669.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0J2LC906 CREATE RESTAURANTS HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,013.000000Local101.745004 0.00 0.00 3,545,500.00
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9.956263 0.00 0.00Base 0.00 34,846.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0J7D9901 DAIICHI SANKYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,200.000 0.002,376.500000Local101.745000
23.357413 0.00 0.00Base

0.00
0.00
0.00 114,547,300.00

1,125,827.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0JDQD905 BANDAI NAMCO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

15,900.000 0.002,800.000000Local101.745000
27.519780 0.00 0.00Base

0.00
0.00
0.00 44,520,000.00

437,564.50

JP MORGAN SECURITIES PLC JPY/JP5B0JQTJ900 MITSUBISHI CHEMICAL HOLDINGS 28 Jul 2016COMMON STOCK 02 Aug 2016

35.000 0.00551.085714Local104.835000
5.256696 0.00 0.07Base

7.00
0.00
0.00 19,281.00

183.92

MERRILL LYNCH INTERNATIONAL JPY/JP528 Jul 2016 02 Aug 2016

8,000.000 0.00552.035000Local104.835000
5.265751 0.00 15.80Base

1,656.00
0.00
0.00 4,414,624.00

42,110.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

108,400.000 0.00548.000000Local101.745001
5.386014 0.00 0.00Base

0.00
0.00
0.00 59,403,200.00

583,843.92
B0JQTJ900 Total

1,663.00 0.000.00 63,837,105.00116,435.000 Local

0.00 15.87 0.00 626,138.05Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0LLJ3904 HANKYU REIT INC 08 Aug 2016REIT 08 Aug 2016

48.000 0.00140,900.000000Local101.745004
1,384.834583 0.00 0.00Base

0.00
0.00
0.00 6,763,200.00

66,472.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0LNCF900 ICHIGO OFFICE REIT INVESTMEN 08 Aug 2016REIT 08 Aug 2016

110.000 0.0077,900.000000Local101.745006
765.639545 0.00 0.00Base

0.00
0.00
0.00 8,569,000.00

84,220.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0LNTF902 DAIWA OFFICE INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

27.000 0.00598,000.000000Local101.745003 0.00 0.00 16,146,000.00
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5,877.438519 0.00 0.00Base 0.00 158,690.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0M0C8905 SUMCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

16,800.000 0.00796.000000Local101.744999
7.823480 0.00 0.00Base

0.00
0.00
0.00 13,372,800.00

131,434.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0MKZN903 TSURUHA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.0010,730.000000Local101.745000
105.459728 0.00 0.00Base

0.00
0.00
0.00 31,117,000.00

305,833.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0N9WT907 F N COMMUNICATIONS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.00816.000000Local101.745002
8.020050 0.00 0.00Base

0.00
0.00
0.00 3,100,800.00

30,476.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0N9WZ903 UACJ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00279.000000Local101.744997
2.742150 0.00 0.00Base

0.00
0.00
0.00 6,417,000.00

63,069.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0NHMM905 EARTH CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.004,625.000000Local101.744994
45.456782 0.00 0.00Base

0.00
0.00
0.00 5,087,500.00

50,002.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0SQYV907 SAINT MARC HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,985.000000Local101.745004
29.338050 0.00 0.00Base

0.00
0.00
0.00 3,582,000.00

35,205.66

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5B0WGLX904 IWAICOSMO HOLDINGS INC 28 Jul 2016COMMON STOCK 02 Aug 2016

11,200.000 0.00904.053571Local104.835000
8.623585 0.00 36.22Base

3,797.00
0.00
0.00 10,121,603.00

96,547.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,300.000 0.00889.000000Local101.744992
8.737531 0.00 0.00Base

0.00
0.00
0.00 1,155,700.00

11,358.79
B0WGLX904 Total
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3,797.00 0.000.00 11,277,303.0012,500.000 Local

0.00 36.22 0.00 107,906.73Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WHPP905 TORIDOLL HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,416.000000Local101.744999
23.745639 0.00 0.00Base

0.00
0.00
0.00 4,348,800.00

42,742.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WHYW900 KUSURI NO AOKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.005,050.000000Local101.744994
49.633892 0.00 0.00Base

0.00
0.00
0.00 6,060,000.00

59,560.67

JP MORGAN SECURITIES PLC JPY/JP5B0X6W8908 AIZAWA SECURITIES CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

8,500.000 0.00575.227059Local104.835000
5.486975 0.00 17.48Base

1,833.00
0.00
0.00 4,887,597.00

46,621.81

JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 03 Aug 2016

8,400.000 0.00572.575000Local102.485000
5.586915 0.00 17.59Base

1,803.00
0.00
0.00 4,807,827.00

46,912.49
B0X6W8908 Total

3,636.00 0.000.00 9,695,424.0016,900.000 Local

0.00 35.07 0.00 93,534.30Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0XPSZ901 TOP REIT INC 08 Aug 2016REIT 08 Aug 2016

16.000 0.00432,000.000000Local101.745003
4,245.908750 0.00 0.00Base

0.00
0.00
0.00 6,912,000.00

67,934.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0YHYY904 CONEXIO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,230.000000Local101.745028
12.089043 0.00 0.00Base

0.00
0.00
0.00 1,722,000.00

16,924.66

JP MORGAN SECURITIES PLC JPY/JP5B0YZFP904 KYORIN HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

17,500.000 0.002,196.732000Local104.835000
20.954185 0.00 137.51Base

14,416.00
0.00
0.00 38,428,394.00

366,560.73
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JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 0.0103 Aug 2016

16,500.000 0.002,213.865455Local102.485000
21.601849 0.00 133.66Base

13,698.00
0.00
0.00 36,515,082.00

356,296.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

3,700.000 0.002,207.000000Local101.744999
21.691484 0.00 0.00Base

0.00
0.00
0.00 8,165,900.00

80,258.49
B0YZFP904 Total

28,114.00 0.000.00 83,109,376.0037,700.000 Local

0.00 271.17 0.00 803,116.06Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0Z6WY909 DAIWA HOUSE REIT INVESTMENT 08 Aug 2016REIT 08 Aug 2016

59.000 0.00284,500.000000Local101.744997
2,796.206271 0.00 0.00Base

0.00
0.00
0.00 16,785,500.00

164,976.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0ZGMK908 ALPEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,772.000000Local101.744982
17.416092 0.00 0.00Base

0.00
0.00
0.00 2,303,600.00

22,640.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0ZV9X902 TOYO TANSO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,393.000000Local101.745022
13.691088 0.00 0.00Base

0.00
0.00
0.00 1,114,400.00

10,952.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B10RB1904 INPEX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

76,000.000 0.00796.700000Local101.744999
7.830360 0.00 0.00Base

0.00
0.00
0.00 60,549,200.00

595,107.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B11V89901 QOL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,416.000000Local101.745003
13.917145 0.00 0.00Base

0.00
0.00
0.00 1,557,600.00

15,308.86

JP MORGAN SECURITIES PLC JPY/JP5B121L6907 ALCONIX CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

2,700.000 0.001,440.262963Local104.835000
13.738379 0.00 13.91Base

1,458.00
0.00
0.00 3,887,252.00

37,079.72
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JP MORGAN SECURITIES PLC JPY/JP529 Jul 2016 0.0103 Aug 2016

4,250.000 0.001,410.880000Local102.485000
13.766698 0.00 21.93Base

2,248.00
0.00
0.00 5,993,992.00

58,486.53

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 04 Aug 2016

25.000 0.001,379.000000Local102.370000
13.470743 0.00 0.12Base

12.00
0.00
0.00 34,463.00

336.65

JP MORGAN SECURITIES PLC JPY/JP501 Aug 2016 0.0104 Aug 2016

3,425.000 0.001,382.513869Local102.370000
13.505069 0.00 17.34Base

1,775.00
0.00
0.00 4,733,335.00

46,237.52

CS FIRST BOSTON (HONG KONG) LIMITED JPY/JP502 Aug 2016 05 Aug 2016

6,500.000 0.001,337.369077Local100.975000
13.244556 0.00 32.28Base

3,259.00
0.00
0.00 8,689,640.00

86,057.34

CITIGROUP GLOBAL MARKETS INC. JPY/JP502 Aug 2016 0.0105 Aug 2016

100.000 0.001,377.000000Local100.975000
13.637039 0.00 0.51Base

51.00
0.00
0.00 137,649.00

1,363.20
B121L6907 Total

8,803.00 0.000.00 23,476,331.0017,000.000 Local

0.00 86.09 0.00 229,560.96Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B14RJB900 KOBE BUSSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,888.000000Local101.744969
18.556200 0.00 0.00Base

0.00
0.00
0.00 1,321,600.00

12,989.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1530B902 JAPAN HOTEL REIT INVESTMENT 08 Aug 2016REIT 08 Aug 2016

327.000 0.0084,400.000000Local101.744999
829.524801 0.00 0.00Base

0.00
0.00
0.00 27,598,800.00

271,254.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B15F9R901 ADWAYS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00585.000000Local101.745029
5.749667 0.00 0.00Base

0.00
0.00
0.00 1,404,000.00

13,799.20
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B15T1R909 JAPAN EXCELLENT INC 08 Aug 2016REIT 08 Aug 2016

105.000 0.00140,600.000000Local101.744999
1,381.886095 0.00 0.00Base

0.00
0.00
0.00 14,763,000.00

145,098.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B15T1S907 JAPAN RENTAL HOUSING INVESTM 08 Aug 2016REIT 08 Aug 2016

144.000 0.0085,100.000000Local101.745002
836.404722 0.00 0.00Base

0.00
0.00
0.00 12,254,400.00

120,442.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B182BB909 NIPPON ACCOMMODATIONS FUND 08 Aug 2016REIT 08 Aug 2016

40.000 0.00473,000.000000Local101.745002
4,648.877000 0.00 0.00Base

0.00
0.00
0.00 18,920,000.00

185,955.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B18D6G900 JIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.004,220.000000Local101.745008
41.476236 0.00 0.00Base

0.00
0.00
0.00 4,642,000.00

45,623.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B18RC0907 INFOMART CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.00934.000000Local101.745006
9.179812 0.00 0.00Base

0.00
0.00
0.00 3,175,600.00

31,211.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B194YN903 BIC CAMERA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.00898.000000Local101.744999
8.825987 0.00 0.00Base

0.00
0.00
0.00 7,363,600.00

72,373.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B19PR7909 MCUBS MIDCITY INVESTMENT COR 08 Aug 2016REIT 08 Aug 2016

23.000 0.00358,500.000000Local101.744997
3,523.514783 0.00 0.00Base

0.00
0.00
0.00 8,245,500.00

81,040.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B19RSQ902 UNITED INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,451.000000Local101.745022
14.261140 0.00 0.00Base

0.00
0.00
0.00 1,451,000.00

14,261.14

GOLDMAN SACHS INTERNATIONAL JPY/JP5B1B0V3905 DCM HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

35,200.000 0.00881.917898Local104.835000 11,641.00 0.00 31,031,869.00
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8.412438 0.00 111.04Base 0.00 296,006.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

8,300.000 0.00825.000000Local101.745007
8.108506 0.00 0.00Base

0.00
0.00
0.00 6,847,500.00

67,300.60
B1B0V3905 Total

11,641.00 0.000.00 37,879,369.0043,500.000 Local

0.00 111.04 0.00 363,307.36Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1BSCX909 MIXI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.003,820.000000Local101.744998
37.544843 0.00 0.00Base

0.00
0.00
0.00 14,134,000.00

138,915.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1CC1X905 JAC RECRUITMENT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,105.000000Local101.745011
10.860483 0.00 0.00Base

0.00
0.00
0.00 1,326,000.00

13,032.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1CWJM906 NOMURA REAL ESTATE HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

9,900.000 0.001,705.000000Local101.745003
16.757580 0.00 0.00Base

0.00
0.00
0.00 16,879,500.00

165,900.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1DGKS905 YAMAGUCHI FINANCIAL GROUP IN 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00998.000000Local101.745002
9.808836 0.00 0.00Base

0.00
0.00
0.00 15,968,000.00

156,941.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1DN46906 NIHON M+A CENTER INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.006,120.000000Local101.745002
60.150375 0.00 0.00Base

0.00
0.00
0.00 17,136,000.00

168,421.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1F2D0903 DUNLOP SPORTS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.00900.000000Local101.745040
8.845640 0.00 0.00Base

0.00
0.00
0.00 900,000.00

8,845.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FF8P905 IDEMITSU KOSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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7,100.000 0.001,831.000000Local101.744999
17.995970 0.00 0.00Base

0.00
0.00
0.00 13,000,100.00

127,771.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FM48902 NEXT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,800.000 0.00967.000000Local101.745005
9.504152 0.00 0.00Base

0.00
0.00
0.00 4,641,600.00

45,619.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FQWP904 ACCORDIA GOLF CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,187.000000Local101.745008
11.666420 0.00 0.00Base

0.00
0.00
0.00 5,341,500.00

52,498.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FSLW907 TAKATA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00390.000000Local101.745029
3.833111 0.00 0.00Base

0.00
0.00
0.00 1,053,000.00

10,349.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1G185909 AOZORA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

94,000.000 0.00350.000000Local101.745001
3.439972 0.00 0.00Base

0.00
0.00
0.00 32,900,000.00

323,357.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1GF9P903 MORI HILLS REIT INVESTMENT C 08 Aug 2016REIT 08 Aug 2016

130.000 0.00152,800.000000Local101.745001
1,501.793692 0.00 0.00Base

0.00
0.00
0.00 19,864,000.00

195,233.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1GHR8907 MONOTARO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.002,711.000000Local101.745001
26.645044 0.00 0.00Base

0.00
0.00
0.00 14,910,500.00

146,547.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1GVJ7907 DUSKIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,795.000000Local101.744993
17.642146 0.00 0.00Base

0.00
0.00
0.00 6,282,500.00

61,747.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1HHF4908 KYOEI STEEL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,944.000000Local101.745013
19.106588 0.00 0.00Base

0.00
0.00
0.00 3,110,400.00

30,570.54
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1MY86908 CROOZ INC 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.002,163.000000Local101.744984
21.259033 0.00 0.00Base

0.00
0.00
0.00 1,297,800.00

12,755.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1N2ZG905 ARTNATURE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.00747.000000Local101.744978
7.341886 0.00 0.00Base

0.00
0.00
0.00 1,045,800.00

10,278.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1P1JR909 TS TECH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.002,303.000000Local101.745001
22.635019 0.00 0.00Base

0.00
0.00
0.00 9,902,900.00

97,330.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK1Y907 FUKUOKA FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

63,000.000 0.00388.000000Local101.744999
3.813455 0.00 0.00Base

0.00
0.00
0.00 24,444,000.00

240,247.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK20900 AI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.002,306.000000Local101.745006
22.664503 0.00 0.00Base

0.00
0.00
0.00 7,609,800.00

74,792.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK21908 TOKUSHU TOKAI PAPER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00349.000000Local101.744991
3.430144 0.00 0.00Base

0.00
0.00
0.00 2,443,000.00

24,011.01

GOLDMAN SACHS INTERNATIONAL JPY/JP5B1TK23904 SKY PERFECT JSAT HOLDINGS 28 Jul 2016COMMON STOCK 02 Aug 2016

96,100.000 0.00458.002591Local104.835000
4.368795 0.00 157.44Base

16,505.00
0.00
0.00 43,997,544.00

419,683.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

14,200.000 0.00443.000000Local101.744995
4.354023 0.00 0.00Base

0.00
0.00
0.00 6,290,600.00

61,827.12
B1TK23904 Total

16,505.00 0.000.00 50,288,144.00110,300.000 Local

0.00 157.44 0.00 481,510.85Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1VPXZ905 NUFLARE TECHNOLOGY INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.004,880.000000Local101.745024
47.963033 0.00 0.00Base

0.00
0.00
0.00 1,464,000.00

14,388.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1Y3VL904 KOSHIDAKA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,957.000000Local101.745017
19.234357 0.00 0.00Base

0.00
0.00
0.00 1,369,900.00

13,464.05

GOLDMAN SACHS INTERNATIONAL JPY/JP5B1Z83H902 SAMTY CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

13,100.000 0.001,015.702290Local104.835000
9.688580 0.00 47.59Base

4,989.00
0.00
0.00 13,300,711.00

126,872.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1ZBYD900 MAEDA KOSEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,115.000000Local101.744982
10.958771 0.00 0.00Base

0.00
0.00
0.00 1,561,000.00

15,342.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B23QCF909 ARCLAND SERVICE HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.002,998.000000Local101.745016
29.465817 0.00 0.00Base

0.00
0.00
0.00 1,798,800.00

17,679.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B23TC1904 J FRONT RETAILING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,400.000 0.001,133.000000Local101.744999
11.135682 0.00 0.00Base

0.00
0.00
0.00 21,980,200.00

216,032.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249GC909 MATSUMOTOKIYOSHI HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.004,455.000000Local101.745000
43.785935 0.00 0.00Base

0.00
0.00
0.00 15,147,000.00

148,872.18

GOLDMAN SACHS INTERNATIONAL JPY/JP5B249GF902 DOUTOR NICHIRES HOLDINGS CO 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

12,900.000 0.001,949.161938Local104.835000
18.592664 0.00 89.94Base

9,429.00
0.00
0.00 25,134,760.00

239,755.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,500.000 0.001,881.000000Local101.744994 0.00 0.00 4,702,500.00
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18.487396 0.00 0.00Base 0.00 46,218.49
B249GF902 Total

9,429.00 0.000.00 29,837,260.0015,400.000 Local

0.00 89.94 0.00 285,973.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249SN902 SONY FINANCIAL HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

13,900.000 0.001,342.000000Local101.744999
13.189837 0.00 0.00Base

0.00
0.00
0.00 18,653,800.00

183,338.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B24HH6903 INDUSTRIAL + INFRASTRUCTURE 08 Aug 2016REIT 08 Aug 2016

28.000 0.00563,000.000000Local101.745000
5,533.441429 0.00 0.00Base

0.00
0.00
0.00 15,764,000.00

154,936.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B285LQ906 BRONCO BILLY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,989.000000Local101.744978
29.377371 0.00 0.00Base

0.00
0.00
0.00 2,092,300.00

20,564.16

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B28BWW908 NIPPON COMMERCIAL DEVELOPMEN 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

831.000 0.001,495.256318Local102.485000
14.590002 0.00 7.87Base

807.00
0.00
0.00 1,241,751.00

12,116.42

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 0.0102 Aug 2016

11,900.000 0.001,496.336050Local104.835000
14.273249 0.00 63.69Base

6,677.00
0.00
0.00 17,799,722.00

169,787.97
B28BWW908 Total

7,484.00 0.000.00 19,041,473.0012,731.000 Local

0.00 71.56 0.00 181,904.39Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B292RC907 START TODAY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.004,700.000000Local101.744998
46.193917 0.00 0.00Base

0.00
0.00
0.00 22,090,000.00

217,111.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B29H1T905 PRESSANCE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.004,315.000000Local101.745009 0.00 0.00 3,020,500.00
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42.409943 0.00 0.00Base 0.00 29,686.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B29KFN906 JAPAN TISSUE ENGINEERING CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,150.000000Local101.745028
11.302764 0.00 0.00Base

0.00
0.00
0.00 1,265,000.00

12,433.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B29T1W902 SHO BOND HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.004,550.000000Local101.745000
44.719642 0.00 0.00Base

0.00
0.00
0.00 8,645,000.00

84,967.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2NT8S908 SEVEN BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,600.000 0.00344.000000Local101.745002
3.381001 0.00 0.00Base

0.00
0.00
0.00 16,374,400.00

160,935.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2PDZ7907 NANOCARRIER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00906.000000Local101.745013
8.904613 0.00 0.00Base

0.00
0.00
0.00 2,718,000.00

26,713.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2PLYM907 SMS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.002,220.000000Local101.745009
21.819252 0.00 0.00Base

0.00
0.00
0.00 5,106,000.00

50,184.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2PNJP903 UNIZO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,120.000000Local101.744992
30.664900 0.00 0.00Base

0.00
0.00
0.00 4,368,000.00

42,930.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CF903 COCOKARA FINE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.003,775.000000Local101.744994
37.102563 0.00 0.00Base

0.00
0.00
0.00 6,040,000.00

59,364.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CL900 ISETAN MITSUKOSHI HOLDINGS L 08 Aug 2016COMMON STOCK 08 Aug 2016

26,800.000 0.00944.000000Local101.744998
9.278097 0.00 0.00Base

0.00
0.00
0.00 25,299,200.00

248,653.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CR907 TIS INC 08 Aug 2016COMMON STOCK 08 Aug 2016
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7,000.000 0.002,603.000000Local101.744998
25.583567 0.00 0.00Base

0.00
0.00
0.00 18,221,000.00

179,084.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CS905 MS+AD INSURANCE GROUP HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

40,500.000 0.002,895.000000Local101.745000
28.453487 0.00 0.00Base

0.00
0.00
0.00 117,247,500.00

1,152,366.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B39J7D908 DAIWA HOUSE REIT INVESTMENT 08 Aug 2016REIT 08 Aug 2016

28.000 0.00621,000.000000Local101.745002
6,103.493929 0.00 0.00Base

0.00
0.00
0.00 17,388,000.00

170,897.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3CF1G901 WELCIA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.006,170.000000Local101.745001
60.641800 0.00 0.00Base

0.00
0.00
0.00 11,106,000.00

109,155.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3CY5L905 JVC KENWOOD CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.00233.000000Local101.745016
2.290038 0.00 0.00Base

0.00
0.00
0.00 2,726,100.00

26,793.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3CY70909 TEMP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,400.000 0.001,501.000000Local101.745000
14.752568 0.00 0.00Base

0.00
0.00
0.00 18,612,400.00

182,931.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3DD1X908 LINICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,411.000000Local101.745025
13.868000 0.00 0.00Base

0.00
0.00
0.00 1,269,900.00

12,481.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3FD1T905 YAMABIKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00811.000000Local101.745003
7.970907 0.00 0.00Base

0.00
0.00
0.00 2,189,700.00

21,521.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3FF8W906 HOSHIZAKI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.008,670.000000Local101.745000
85.213033 0.00 0.00Base

0.00
0.00
0.00 34,680,000.00

340,852.13
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3FJNX909 GREE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,900.000 0.00472.000000Local101.745006
4.639048 0.00 0.00Base

0.00
0.00
0.00 4,200,800.00

41,287.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3PQXL907 ANICOM HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,568.000000Local101.745011
25.239567 0.00 0.00Base

0.00
0.00
0.00 3,081,600.00

30,287.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3QX5G903 TAISHO PHARMACEUTICAL HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.0010,900.000000Local101.744999
107.130572 0.00 0.00Base

0.00
0.00
0.00 31,610,000.00

310,678.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3TBRZ902 CALBEE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.004,150.000000Local101.745001
40.788245 0.00 0.00Base

0.00
0.00
0.00 26,975,000.00

265,123.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3V2XQ902 CREATE SD HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,357.000000Local101.744993
23.165759 0.00 0.00Base

0.00
0.00
0.00 5,185,400.00

50,964.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3WPWZ901 MITSUBISHI RESEARCH INSTITUT 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.003,130.000000Local101.745008
30.763180 0.00 0.00Base

0.00
0.00
0.00 1,565,000.00

15,381.59

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP5B3X091906 FIDEA HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

41,800.000 0.00146.639689Local104.835000
1.398767 0.00 21.92Base

2,298.00
0.00
0.00 6,127,241.00

58,446.52

INSTINET U.K. LTD JPY/JP529 Jul 2016 03 Aug 2016

70,900.000 0.00148.282793Local102.485000
1.446873 0.00 38.46Base

3,942.00
0.00
0.00 10,509,308.00

102,544.84
B3X091906 Total

6,240.00 0.000.00 16,636,549.00112,700.000 Local

0.00 60.38 0.00 160,991.36Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3ZC07904 MEGMILK SNOW BRAND CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.003,180.000000Local101.744999
31.254608 0.00 0.00Base

0.00
0.00
0.00 12,720,000.00

125,018.43

UBS AG JPY/JP5B3ZGHJ901 UKC HOLDINGS CORP 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

3,400.000 0.001,622.782059Local104.835000
15.479392 0.00 19.74Base

2,069.00
0.00
0.00 5,515,390.00

52,610.20

JP MORGAN SECURITIES PLC JPY/JP528 Jul 2016 0.0102 Aug 2016

4,600.000 0.001,624.456304Local104.835000
15.495362 0.00 26.73Base

2,802.00
0.00
0.00 7,469,697.00

71,251.94

INSTINET U.K. LTD JPY/JP529 Jul 2016 0.0103 Aug 2016

4,400.000 0.001,611.454318Local102.485000
15.723807 0.00 25.94Base

2,658.00
0.00
0.00 7,087,741.00

69,158.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

1,200.000 0.001,561.000000Local101.745015
15.342275 0.00 0.00Base

0.00
0.00
0.00 1,873,200.00

18,410.73
B3ZGHJ901 Total

7,529.00 0.000.00 21,946,028.0013,600.000 Local

0.00 72.41 0.00 211,431.68Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B40T3T902 SENSHU IKEDA HOLDINGS INC 29 Jul 2016COMMON STOCK 03 Aug 2016

10,000.000 0.00428.800000Local102.485000
4.184027 0.00 27.19Base

2,787.00
0.00
0.00 4,285,213.00

41,813.08

MORGAN STANLEY AND CO. INTERNATIONA JPY/JP528 Jul 2016 02 Aug 2016

76,700.000 0.00429.187497Local104.835000
4.093933 0.00 117.75Base

12,344.00
0.00
0.00 32,906,337.00

313,886.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

21,700.000 0.00439.000000Local101.745001
4.314708 0.00 0.00Base

0.00
0.00
0.00 9,526,300.00

93,629.17
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B40T3T902 Total

15,131.00 0.000.00 46,717,850.00108,400.000 Local

0.00 144.94 0.00 449,329.19Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B45889902 NOEVIR HOLDING CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.003,005.000000Local101.745003
29.534620 0.00 0.00Base

0.00
0.00
0.00 4,507,500.00

44,301.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B4KGDQ903 JAPAN MATERIAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.003,550.000000Local101.744998
34.891150 0.00 0.00Base

0.00
0.00
0.00 2,840,000.00

27,912.92

MERRILL LYNCH INTERNATIONAL JPY/JP5B51WP2906 NIPPON LIGHT METAL HOLDINGS 28 Jul 2016COMMON STOCK 02 Aug 2016

135,700.000 0.00234.267494Local104.835000
2.234631 0.00 113.71Base

11,921.00
0.00
0.00 31,778,178.00

303,125.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

46,900.000 0.00218.000000Local101.744996
2.142612 0.00 0.00Base

0.00
0.00
0.00 10,224,200.00

100,488.48
B51WP2906 Total

11,921.00 0.000.00 42,002,378.00182,600.000 Local

0.00 113.71 0.00 403,614.13Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B54LCZ908 FINANCIAL PRODUCTS GROUP CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.00882.000000Local101.745002
8.668731 0.00 0.00Base

0.00
0.00
0.00 5,203,800.00

51,145.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5LTM9909 OTSUKA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,300.000 0.004,597.000000Local101.745000
45.181581 0.00 0.00Base

0.00
0.00
0.00 143,886,100.00

1,414,183.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5MTK1907 COOKPAD INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.001,462.000000Local101.744995
14.369257 0.00 0.00Base

0.00
0.00
0.00 6,140,400.00

60,350.88
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5N4QN907 POLA ORBIS HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.008,800.000000Local101.744997
86.490739 0.00 0.00Base

0.00
0.00
0.00 15,840,000.00

155,683.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5PF8Q903 JAPAN DRILLING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.002,104.000000Local101.745044
20.679140 0.00 0.00Base

0.00
0.00
0.00 1,052,000.00

10,339.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5W49C900 W SCOPE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,076.000000Local101.745005
20.403950 0.00 0.00Base

0.00
0.00
0.00 4,567,200.00

44,888.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5W8JJ905 PARAMOUNT BED HOLDINGS CO LT 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,615.000000Local101.745004
35.530000 0.00 0.00Base

0.00
0.00
0.00 5,061,000.00

49,742.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B601QS905 DAI ICHI LIFE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

86,300.000 0.001,380.500000Local101.745000
13.568234 0.00 0.00Base

0.00
0.00
0.00 119,137,150.00

1,170,938.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DQV902 MEIJI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.009,470.000000Local101.745000
93.075826 0.00 0.00Base

0.00
0.00
0.00 86,177,000.00

846,990.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DQY906 VITAL KSK HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00956.000000Local101.744990
9.396040 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DQZ903 ASAHI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,707.000000Local101.744998
16.777238 0.00 0.00Base

0.00
0.00
0.00 4,096,800.00

40,265.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DR0909 KOEI TECMO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,100.000 0.001,752.000000Local101.745000
17.219519 0.00 0.00Base

0.00
0.00
0.00 5,431,200.00

53,380.51

GOLDMAN SACHS INTERNATIONAL JPY/JP5B61BG9905 PALTAC CORPORATION 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,700.000 0.002,095.190690Local104.835000
19.985603 0.00 65.20Base

6,835.00
0.00
0.00 18,221,324.00

173,809.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,600.000 0.002,077.000000Local101.744994
20.413781 0.00 0.00Base

0.00
0.00
0.00 5,400,200.00

53,075.83
B61BG9905 Total

6,835.00 0.000.00 23,621,524.0011,300.000 Local

0.00 65.20 0.00 226,885.38Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B627LW906 JX HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

169,700.000 0.00362.900000Local101.745000
3.566760 0.00 0.00Base

0.00
0.00
0.00 61,584,130.00

605,279.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B62G7K908 SOMPO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

28,200.000 0.003,187.000000Local101.745001
31.323406 0.00 0.00Base

0.00
0.00
0.00 89,873,400.00

883,320.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B62WZW906 ADVANCE RESIDENCE INVESTMENT 08 Aug 2016REIT 08 Aug 2016

113.000 0.00288,800.000000Local101.744999
2,838.468761 0.00 0.00Base

0.00
0.00
0.00 32,634,400.00

320,746.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B6391L907 TOMONY HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

10,500.000 0.00382.000000Local101.745012
3.754484 0.00 0.00Base

0.00
0.00
0.00 4,011,000.00

39,422.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B63QM7907 NEXON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,900.000 0.001,493.000000Local101.745001
14.673940 0.00 0.00Base

0.00
0.00
0.00 20,752,700.00

203,967.76
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MERRILL LYNCH INTERNATIONAL JPY/JP5B64KR6906 MIRAIT HOLDINGS CORP 28 Jul 2016COMMON STOCK 02 Aug 2016

6,300.000 0.001,063.587143Local104.835000
10.145344 0.00 23.96Base

2,512.00
0.00
0.00 6,698,087.00

63,891.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

4,600.000 0.00843.000000Local101.744998
8.285420 0.00 0.00Base

0.00
0.00
0.00 3,877,800.00

38,112.93
B64KR6906 Total

2,512.00 0.000.00 10,575,887.0010,900.000 Local

0.00 23.96 0.00 102,004.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B691CG907 MORPHO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.005,260.000000Local101.745011
51.697867 0.00 0.00Base

0.00
0.00
0.00 1,578,000.00

15,509.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B76BZX904 KENEDIX RESIDENTIAL INVESTME 08 Aug 2016REIT 08 Aug 2016

31.000 0.00283,200.000000Local101.745005
2,783.429032 0.00 0.00Base

0.00
0.00
0.00 8,779,200.00

86,286.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7JCJZ901 ISTYLE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00756.000000Local101.745008
7.430340 0.00 0.00Base

0.00
0.00
0.00 1,890,000.00

18,575.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7LQNH902 ATEAM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,685.000000Local101.744995
16.561011 0.00 0.00Base

0.00
0.00
0.00 1,516,500.00

14,904.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7T6PP908 TSUBAKI NAKASHIMA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,393.000000Local101.745012
13.691089 0.00 0.00Base

0.00
0.00
0.00 2,507,400.00

24,643.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7VB4G907 BROADLEAF CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,026.000000Local101.745021
10.084032 0.00 0.00Base

0.00
0.00
0.00 1,949,400.00

19,159.66
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GOLDMAN SACHS INTERNATIONAL JPY/JP5B7VKZP903 NORTH PACIFIC BANK LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

70,900.000 0.00313.380000Local104.835000
2.989269 0.00 79.47Base

8,331.00
0.00
0.00 22,210,311.00

211,859.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

26,900.000 0.00313.000000Local101.745001
3.076318 0.00 0.00Base

0.00
0.00
0.00 8,419,700.00

82,752.96
B7VKZP903 Total

8,331.00 0.000.00 30,630,011.0097,800.000 Local

0.00 79.47 0.00 294,612.65Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B84B5K905 COLOPL INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,682.000000Local101.745003
16.531524 0.00 0.00Base

0.00
0.00
0.00 7,569,000.00

74,391.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8B8PJ905 NIPPON PAPER INDUSTRIES CO L 08 Aug 2016COMMON STOCK 08 Aug 2016

8,700.000 0.001,772.000000Local101.744998
17.416090 0.00 0.00Base

0.00
0.00
0.00 15,416,400.00

151,519.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8BRV4909 JAPAN AIRLINES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,600.000 0.002,989.500000Local101.745000
29.382279 0.00 0.00Base

0.00
0.00
0.00 28,699,200.00

282,069.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8BSRY906 ACTIVIA PROPERTIES INC 08 Aug 2016REIT 08 Aug 2016

47.000 0.00552,000.000000Local101.744999
5,425.328085 0.00 0.00Base

0.00
0.00
0.00 25,944,000.00

254,990.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8N6QD908 COMFORIA RESIDENTIAL REIT IN 08 Aug 2016REIT 08 Aug 2016

41.000 0.00240,600.000000Local101.745000
2,364.735366 0.00 0.00Base

0.00
0.00
0.00 9,864,600.00

96,954.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8RBZV903 GLP J REIT 08 Aug 2016REIT 08 Aug 2016

203.000 0.00122,700.000000Local101.745001 0.00 0.00 24,908,100.00

Books Closed Prepared by State StreetPage 1715



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,205.956059 0.00 0.00Base 0.00 244,809.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B92MT1907 ZENKOKU HOSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.004,090.000000Local101.744999
40.198536 0.00 0.00Base

0.00
0.00
0.00 15,951,000.00

156,774.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B93SWL905 EUGLENA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,800.000 0.001,338.000000Local101.744994
13.150524 0.00 0.00Base

0.00
0.00
0.00 7,760,400.00

76,273.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B97SH9905 PEPTIDREAM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.005,180.000000Local101.744999
50.911593 0.00 0.00Base

0.00
0.00
0.00 15,022,000.00

147,643.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B98BC6902 NIPPON PROLOGIS REIT INC 08 Aug 2016REIT 08 Aug 2016

125.000 0.00248,500.000000Local101.744999
2,442.380480 0.00 0.00Base

0.00
0.00
0.00 31,062,500.00

305,297.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B99HH0906 KONOIKE TRANSPORT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,163.000000Local101.745019
11.430535 0.00 0.00Base

0.00
0.00
0.00 2,326,000.00

22,861.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BBH7G3909 HOSHINO RESORTS REIT INC 08 Aug 2016REIT 08 Aug 2016

7.000 0.001,246,000.000000Local101.745005
12,246.301429 0.00 0.00Base

0.00
0.00
0.00 8,722,000.00

85,724.11

MERRILL LYNCH INTERNATIONAL JPY/JP5BD3D17904 OPEN HOUSE CO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

100.000 0.002,992.000000Local104.835000
28.540087 0.00 1.07Base

112.00
0.00
0.00 299,088.00

2,852.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

2,800.000 0.002,614.000000Local101.745006
25.691679 0.00 0.00Base

0.00
0.00
0.00 7,319,200.00

71,936.70
BD3D17904 Total
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112.00 0.000.00 7,618,288.002,900.000 Local

0.00 1.07 0.00 74,789.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BFSSCF909 AEON REIT INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

92.000 0.00126,400.000000Local101.744997
1,242.321522 0.00 0.00Base

0.00
0.00
0.00 11,628,800.00

114,293.58

MERRILL LYNCH INTERNATIONAL JPY/JP5BH0VTS902 MEBUKI FINANCIAL GROUP INC 28 Jul 2016COMMON STOCK 02 Aug 2016

9,200.000 0.00326.597717Local104.835000
3.115350 0.00 10.74Base

1,126.00
0.00
0.00 3,003,573.00

28,650.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

12,200.000 0.00332.000000Local101.744993
3.263060 0.00 0.00Base

0.00
0.00
0.00 4,050,400.00

39,809.33
BH0VTS902 Total

1,126.00 0.000.00 7,053,973.0021,400.000 Local

0.00 10.74 0.00 68,459.81Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BJ04C4909 HULIC REIT INC 08 Aug 2016REIT 08 Aug 2016

75.000 0.00178,600.000000Local101.745001
1,755.368800 0.00 0.00Base

0.00
0.00
0.00 13,395,000.00

131,652.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BJVSF2903 DAIKYONISHIKAWA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,021.000000Local101.745012
10.034890 0.00 0.00Base

0.00
0.00
0.00 3,063,000.00

30,104.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BJYNHY909 JAPAN DISPLAY INC 08 Aug 2016COMMON STOCK 08 Aug 2016

32,600.000 0.00186.000000Local101.744998
1.828100 0.00 0.00Base

0.00
0.00
0.00 6,063,600.00

59,596.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BK0S44902 CYBERDYNE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,100.000 0.002,055.000000Local101.744998
20.197553 0.00 0.00Base

0.00
0.00
0.00 16,645,500.00

163,600.18
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5BKW7HH900 JOYFUL HONDA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,376.000000Local101.744995
23.352500 0.00 0.00Base

0.00
0.00
0.00 6,177,600.00

60,716.50

MERRILL LYNCH INTERNATIONAL JPY/JP5BKY6H3901 SEIBU HOLDINGS INC 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

1,600.000 0.001,806.000000Local104.835000
17.227071 0.00 10.33Base

1,083.00
0.00
0.00 2,888,517.00

27,552.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

13,700.000 0.001,770.000000Local101.745001
17.396432 0.00 0.00Base

0.00
0.00
0.00 24,249,000.00

238,331.12
BKY6H3901 Total

1,083.00 0.000.00 27,137,517.0015,300.000 Local

0.00 10.33 0.00 265,884.10Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BLC741909 NIPPON REIT INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

33.000 0.00267,800.000000Local101.745003
2,632.070303 0.00 0.00Base

0.00
0.00
0.00 8,837,400.00

86,858.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BMBL9L908 INVESCO OFFICE J REIT INC 08 Aug 2016REIT 08 Aug 2016

67.000 0.0094,600.000000Local101.745005
929.775373 0.00 0.00Base

0.00
0.00
0.00 6,338,200.00

62,294.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BQJYQS909 FFRI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.003,295.000000Local101.744949
32.384900 0.00 0.00Base

0.00
0.00
0.00 988,500.00

9,715.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BQQD16902 SKYLARK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,400.000 0.001,370.000000Local101.745000
13.465035 0.00 0.00Base

0.00
0.00
0.00 12,878,000.00

126,571.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BQRRZ0906 RECRUIT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,700.000 0.003,740.000000Local101.745000
36.758563 0.00 0.00Base

0.00
0.00
0.00 84,898,000.00

834,419.38
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5BSKRKL909 SEKISUI HOUSE REIT INC 08 Aug 2016REIT 08 Aug 2016

74.000 0.00142,300.000000Local101.745005
1,398.594459 0.00 0.00Base

0.00
0.00
0.00 10,530,200.00

103,495.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BSM8SQ900 TECHNOPRO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.003,165.000000Local101.744999
31.107180 0.00 0.00Base

0.00
0.00
0.00 9,495,000.00

93,321.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BSTJDT909 METAWATER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,150.000000Local101.745008
30.959750 0.00 0.00Base

0.00
0.00
0.00 3,150,000.00

30,959.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BTLX22905 KENEDIX RETAIL REIT CORP 08 Aug 2016REIT 08 Aug 2016

37.000 0.00266,500.000000Local101.745003
2,619.293243 0.00 0.00Base

0.00
0.00
0.00 9,860,500.00

96,913.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BVGGXP908 JIG SAW INC 08 Aug 2016COMMON STOCK 08 Aug 2016

200.000 0.005,800.000000Local101.745015
57.005250 0.00 0.00Base

0.00
0.00
0.00 1,160,000.00

11,401.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BWDNFN909 SANBIO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,389.000000Local101.744997
13.651777 0.00 0.00Base

0.00
0.00
0.00 1,805,700.00

17,747.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BY4JZZ905 HEALIOS KK 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,012.000000Local101.744995
19.774929 0.00 0.00Base

0.00
0.00
0.00 1,408,400.00

13,842.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYL7K8908 MENICON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.003,005.000000Local101.744995
29.534622 0.00 0.00Base

0.00
0.00
0.00 2,704,500.00

26,581.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYP97J901 DEXERIALS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,600.000 0.00800.000000Local101.744997
7.862794 0.00 0.00Base

0.00
0.00
0.00 2,880,000.00

28,306.06

MERRILL LYNCH INTERNATIONAL JPY/JP5BYT814908 JAPAN POST HOLDINGS CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

3,600.000 0.001,310.388889Local104.835000
12.499536 0.00 16.87Base

1,769.00
0.00
0.00 4,715,631.00

44,981.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

36,000.000 0.001,353.000000Local101.744999
13.297951 0.00 0.00Base

0.00
0.00
0.00 48,708,000.00

478,726.23
BYT814908 Total

1,769.00 0.000.00 53,423,631.0039,600.000 Local

0.00 16.87 0.00 523,707.69Base

MERRILL LYNCH INTERNATIONAL JPY/JP5BYT816903 JAPAN POST BANK CO LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

1,200.000 0.001,187.166667Local104.835000
11.324144 0.00 5.09Base

534.00
0.00
0.00 1,424,066.00

13,583.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

32,400.000 0.001,269.000000Local101.745000
12.472357 0.00 0.00Base

0.00
0.00
0.00 41,115,600.00

404,104.38
BYT816903 Total

534.00 0.000.00 42,539,666.0033,600.000 Local

0.00 5.09 0.00 417,688.26Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYT818909 GREENPEPTIDE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.00686.000000Local101.745048
6.742343 0.00 0.00Base

0.00
0.00
0.00 960,400.00

9,439.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYYZH6900 BELLSYSTEM24 HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00892.000000Local101.745009
8.767015 0.00 0.00Base

0.00
0.00
0.00 2,408,400.00

23,670.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYZQYR904 INVESTORS CLOUD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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200.000 0.003,610.000000Local101.745026
35.480850 0.00 0.00Base

0.00
0.00
0.00 722,000.00

7,096.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYZYM5908 BRANGISTA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.001,752.000000Local101.744918
17.219533 0.00 0.00Base

0.00
0.00
0.00 525,600.00

5,165.86

0.0031,023,360.000 Local
0.00Base

2,054,976.00
19,668.49

0.00
0.00

33,947,222,657.00
332,238,995.63

JAPANESE YEN Total

MALAYSIAN RINGGIT

MERRILL LYNCH INTERNATIONAL MYR/MY4604702001 AMMB HOLDINGS BHD 28 Jul 2016COMMON STOCK MYR1.0 02 Aug 2016

108,800.000 0.004.310800Local4.049500
1.064526 0.00 81.07Base

328.31
87.26

353.36 468,333.37
115,652.15

MERRILL LYNCH INTERNATIONAL MYR/MY4607574001 CIMB GROUP HOLDINGS BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

374,492.000 0.004.282700Local4.049500
1.057587 0.00 277.24Base

1,122.69
178.90
724.45 1,601,989.75

395,601.86

MERRILL LYNCH INTERNATIONAL MYR/MY4608624904 DIGI.COM BHD 28 Jul 2016COMMON STOCK MYR.01 02 Aug 2016

209,700.000 0.004.979700Local4.049500
1.229707 0.00 180.51Base

730.97
133.71
541.47 1,042,970.65

257,555.41

MERRILL LYNCH INTERNATIONAL MYR/MY4618819908 MALAYSIA AIRPORTS HLDGS BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

34,496.000 0.005.832400Local4.049500
1.440277 0.00 34.78Base

140.84
65.64

265.79 200,787.84
49,583.37

MERRILL LYNCH INTERNATIONAL MYR/MY4624467908 RHB BANK BHD 28 Jul 2016COMMON STOCK 02 Aug 2016

27,040.000 0.005.139400Local4.049500
1.269144 0.00 24.02Base

97.28
45.54

184.41 138,687.69
34,248.10

MERRILL LYNCH INTERNATIONAL MYR/MY4635988009 GAMUDA BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

150,583.000 0.004.812100Local4.049500
1.188320 0.00 125.26Base

507.23
107.90
436.95 723,676.27

178,707.56
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MERRILL LYNCH INTERNATIONAL MYR/MY4643612005 YTL CORP BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

240,700.000 0.001.666400Local4.049500
0.411508 0.00 69.33Base

280.77
81.78

331.16 400,490.55
98,898.77

MERRILL LYNCH INTERNATIONAL MYR/MY4643689904 HONG LEONG BANK BERHAD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

16,940.000 0.0013.220900Local4.049500
3.264823 0.00 38.71Base

156.77
67.47

273.24 223,532.04
55,199.91

MERRILL LYNCH INTERNATIONAL MYR/MY4645521006 IJM CORP BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

208,500.000 0.003.393000Local4.049500
0.837881 0.00 122.29Base

495.21
106.51
431.33 706,513.96

174,469.43

MERRILL LYNCH INTERNATIONAL MYR/MY4649744000 KUALA LUMPUR KEPONG BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

15,900.000 0.0023.080100Local4.049500
5.699494 0.00 63.43Base

256.88
79.02

320.00 366,396.71
90,479.49

MERRILL LYNCH INTERNATIONAL MYR/MY4655632008 MALAYAN BANKING BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

382,589.000 0.008.040400Local4.049500
1.985529 0.00 531.75Base

2,153.32
297.79

1,205.91 3,072,809.37
758,812.04

MERRILL LYNCH INTERNATIONAL MYR/MY4655651008 LAFARGE MALAYSIA BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

17,800.000 0.008.024400Local4.049500
1.981578 0.00 24.69Base

99.98
46.81

189.54 142,544.80
35,200.59

MERRILL LYNCH INTERNATIONAL MYR/MY4655693901 ALLIANCE FINANCIAL GROUP BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

28,100.000 0.004.033900Local4.049500
0.996148 0.00 19.60Base

79.35
37.15

150.42 113,122.82
27,935.01

MERRILL LYNCH INTERNATIONAL MYR/MY4668166002 PPB GROUP BERHAD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

20,100.000 0.0015.984800Local4.049500
3.947352 0.00 55.54Base

224.91
75.33

305.06 320,764.51
79,210.89

MERRILL LYNCH INTERNATIONAL MYR/MY4670397900 PETRONAS GAS BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016
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58,700.000 0.0022.150900Local4.049500
5.470033 0.00 224.76Base

910.18
154.38
625.18 1,298,722.47

320,711.81

MERRILL LYNCH INTERNATIONAL MYR/MY4675234009 BRITISH AMERICAN TOBACCO BHD 28 Jul 2016 0.01COMMON STOCK MYR.5 02 Aug 2016

9,700.000 0.0048.178100Local4.049500
11.897296 0.00 80.78Base

327.13
87.13

352.82 466,647.62
115,235.86

MERRILL LYNCH INTERNATIONAL MYR/MY4686839002 TELEKOM MALAYSIA BHD 28 Jul 2016COMMON STOCK MYR.7 02 Aug 2016

62,426.000 0.006.813000Local4.049500
1.682430 0.00 73.52Base

297.72
83.73

339.08 424,671.54
104,870.12

MERRILL LYNCH INTERNATIONAL MYR/MY4690461009 TENAGA NASIONAL BHD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

228,700.000 0.0014.292900Local4.049500
3.529547 0.00 565.05Base

2,288.15
313.35

1,268.90 3,265,229.18
806,328.97

CREDIT LYONNAIS SECURITIES(ASIA) MYR/MY4691082002 UMW HOLDINGS BHD 28 Jul 2016COMMON STOCK MYR.5 02 Aug 2016

618,400.000 0.005.750000Local4.049500
1.419928 0.00 614.66Base

2,489.06
337.49

1,366.67 3,551,944.27
877,131.56

MERRILL LYNCH INTERNATIONAL MYR/MY4B00MRS901 DIALOG GROUP BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

179,800.000 0.001.526500Local4.049500
0.376960 0.00 47.45Base

192.13
71.55

289.75 273,982.82
67,658.43

MERRILL LYNCH INTERNATIONAL MYR/MY4B012W4901 PUBLIC BANK BERHAD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

153,910.000 0.0019.549800Local4.049500
4.827707 0.00 520.12Base

2,106.24
292.36

1,183.91 3,005,619.57
742,219.92

MERRILL LYNCH INTERNATIONAL MYR/MY4B1VXJL905 GENTING BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

199,000.000 0.008.421200Local4.049500
2.079565 0.00 289.68Base

1,173.07
184.71
747.99 1,673,897.74

413,359.12

MERRILL LYNCH INTERNATIONAL MYR/MY4B1VXKN909 GENTING MALAYSIA BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

243,400.000 0.004.393300Local4.049500
1.084899 0.00 184.85Base

748.53
135.74
549.67 1,068,031.02

263,743.92
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MERRILL LYNCH INTERNATIONAL MYR/MY4B1Y3WG904 IOI CORP BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

163,500.000 0.004.250800Local4.049500
1.049710 0.00 120.14Base

486.50
105.51
427.27 694,092.03

171,401.91

MERRILL LYNCH INTERNATIONAL MYR/MY4B29TTR903 SIME DARBY BERHAD 28 Jul 2016COMMON STOCK MYR.5 02 Aug 2016

283,350.000 0.007.597600Local4.049500
1.876182 0.00 372.13Base

1,506.95
223.23
903.96 2,150,369.05

531,020.88

MERRILL LYNCH INTERNATIONAL MYR/MY4B2QZGV905 AXIATA GROUP BERHAD 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

182,930.000 0.005.697300Local4.049500
1.406914 0.00 180.16Base

729.54
133.55
540.80 1,040,936.75

257,053.15

MERRILL LYNCH INTERNATIONAL MYR/MY4B5387L905 MAXIS BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

121,600.000 0.006.045200Local4.049500
1.492826 0.00 127.07Base

514.57
108.75
440.38 734,141.37

181,291.86

MERRILL LYNCH INTERNATIONAL MYR/MY4B5KQGT909 PETRONAS CHEMICALS GROUP BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

230,100.000 0.006.570200Local4.049500
1.622472 0.00 261.33Base

1,058.26
171.47
694.36 1,510,050.40

372,897.99

MERRILL LYNCH INTERNATIONAL MYR/MY4B7W5GK907 ASTRO MALAYSIA HOLDINGS BHD 28 Jul 2016COMMON STOCK MYR.1 02 Aug 2016

77,800.000 0.002.927700Local4.049500
0.722978 0.00 39.37Base

159.44
67.78

274.48 227,341.14
56,140.55

MERRILL LYNCH INTERNATIONAL MYR/MY4B83X6P906 IHH HEALTHCARE BHD 28 Jul 2016COMMON STOCK MYR1.0 02 Aug 2016

255,800.000 0.006.578000Local4.049500
1.624398 0.00 290.87Base

1,177.86
185.26
750.23 1,680,724.31

415,044.90

MERRILL LYNCH INTERNATIONAL MYR/MY4B8L1DR904 FELDA GLOBAL VENTURES 28 Jul 2016COMMON STOCK MYR1. 02 Aug 2016

53,400.000 0.001.842800Local4.049500
0.455069 0.00 17.01Base

68.88
32.25

130.59 98,206.05
24,251.40

MERRILL LYNCH INTERNATIONAL MYR/MY4BH7JFJ907 IOI PROPERTIES GROUP BHD 28 Jul 2016COMMON STOCK MYR1.0 02 Aug 2016

135,366.000 0.002.393800Local4.049500 226.83 305.96 323,506.34
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0.591135 0.00 56.01Base 75.56 79,887.97

0.005,093,622.000 Local
0.00Base

23,135.55
5,713.18

16,905.09
4,174.61

33,010,734.00
8,151,804.90

MALAYSIAN RINGGIT Total

MEXICAN PESO

MORGAN STANLEY CO INCORPORATED MXN/MX1200067908 GRUPO FIN SANTANDER B 27 Jul 2016COMMON STOCK MXN3.78 01 Aug 2016

123,100.000 0.0034.091000Local18.874500
1.806194 0.00 155.64Base

2,937.62
0.00
0.00 4,193,664.48

222,186.79

MORGAN STANLEY CO INCORPORATED MXN/MX1204342000 ALFA S.A.B. A 27 Jul 2016COMMON STOCK 01 Aug 2016

264,038.000 0.0030.640000Local18.874500
1.623354 0.00 300.04Base

5,663.09
0.00
0.00 8,084,461.23

428,327.17

MORGAN STANLEY CO INCORPORATED MXN/MX1214189904 COCA COLA FEMSA SAB SER L 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

22,900.000 0.00143.110000Local18.874500
7.582188 0.00 121.54Base

2,294.05
0.00
0.00 3,274,924.95

173,510.55

MORGAN STANLEY CO INCORPORATED MXN/MX1224205906 FOMENTO ECONOMICO MEXICA UBD 27 Jul 2016 0.01UNIT 01 Aug 2016

87,380.000 0.00173.264100Local18.874500
9.179798 0.00 561.49Base

10,597.87
0.00
0.00 15,129,219.19

801,569.27

CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 0.0102 Aug 2016

14,945.000 0.00173.317000Local18.910500
9.165120 0.00 95.88Base

1,813.16
0.00
0.00 2,588,409.41

136,876.84
224205906 Total

12,411.03 0.000.00 17,717,628.60102,325.000 Local

0.00 657.37 0.00 938,446.11Base

MORGAN STANLEY CO INCORPORATED MXN/MX1230681900 EL PUERTO DE LIVERPOOL C1 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

5,900.000 0.00182.157500Local18.874500
9.650984 0.00 39.86Base

752.31
0.00
0.00 1,073,976.94

56,900.95
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MORGAN STANLEY CO INCORPORATED MXN/MX1238010904 GRUPO TELEVISA SAB SER CPO 27 Jul 2016UNIT 01 Aug 2016

106,583.000 0.0099.219400Local18.874500
5.256796 0.00 392.20Base

7,402.57
0.00
0.00 10,567,698.74

559,892.91

CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 02 Aug 2016

50,173.000 0.0099.074600Local18.910500
5.239132 0.00 184.00Base

3,479.61
0.00
0.00 4,967,390.30

262,678.95
238010904 Total

10,882.18 0.000.00 15,535,089.04156,756.000 Local

0.00 576.20 0.00 822,571.86Base

MORGAN STANLEY CO INCORPORATED MXN/MX1239247901 GRUPO BIMBO SAB  SERIES A 27 Jul 2016COMMON STOCK 01 Aug 2016

80,061.000 0.0056.258700Local18.874500
2.980672 0.00 167.04Base

3,152.89
0.00
0.00 4,500,974.89

238,468.56

CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 02 Aug 2016

10,047.000 0.0056.293500Local18.910500
2.976838 0.00 20.94Base

395.91
0.00
0.00 565,184.88

29,887.36
239247901 Total

3,548.80 0.000.00 5,066,159.7790,108.000 Local

0.00 187.98 0.00 268,355.92Base

MORGAN STANLEY CO INCORPORATED MXN/MX1239254907 GRUMA S.A.B. B 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,000.000 0.00271.820000Local18.874500
14.401441 0.00 60.49Base

1,141.64
0.00
0.00 1,629,778.36

86,348.16

MORGAN STANLEY CO INCORPORATED MXN/MX1239338908 PROMOTORA Y OPERADORA DE INF 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

7,800.000 0.00218.645500Local18.874500
11.584174 0.00 63.25Base

1,193.80
0.00
0.00 1,704,241.10

90,293.31

MORGAN STANLEY CO INCORPORATED MXN/MX1239345002 GRUPO CARSO SAB DE CV SER A1 27 Jul 2016COMMON STOCK 01 Aug 2016

15,723.000 0.0076.265000Local18.874500
4.040637 0.00 44.47Base

839.38
0.00
0.00 1,198,275.22

63,486.46
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CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 02 Aug 2016

34,876.000 0.0076.121300Local18.910500
4.025346 0.00 98.27Base

1,858.36
0.00
0.00 2,652,948.10

140,289.69
239345002 Total

2,697.74 0.000.00 3,851,223.3250,599.000 Local

0.00 142.74 0.00 203,776.15Base

MORGAN STANLEY CO INCORPORATED MXN/MX1240645903 CEMEX SAB CPO 27 Jul 2016UNIT 01 Aug 2016

897,520.000 0.0013.350000Local18.874500
0.707304 0.00 444.37Base

8,387.32
0.00
0.00 11,973,504.68

634,374.67

MORGAN STANLEY CO INCORPORATED MXN/MX1242104909 GRUPO FINANCIERO BANORTE O 27 Jul 2016COMMON STOCK MXN3.5 01 Aug 2016

144,133.000 0.00100.355600Local18.874500
5.316994 0.00 536.45Base

10,125.19
0.00
0.00 14,454,428.50

765,817.82

MORGAN STANLEY CO INCORPORATED MXN/MX1243476900 MEXICHEM SAB DE CV 27 Jul 2016COMMON STOCK 01 Aug 2016

96,830.000 0.0039.172400Local18.874500
2.075414 0.00 140.67Base

2,655.14
0.00
0.00 3,790,408.35

200,821.66

CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 02 Aug 2016

34,059.000 0.0039.593500Local18.910500
2.093731 0.00 49.92Base

943.96
0.00
0.00 1,347,571.06

71,260.47
243476900 Total

3,599.10 0.000.00 5,137,979.41130,889.000 Local

0.00 190.59 0.00 272,082.13Base

MORGAN STANLEY CO INCORPORATED MXN/MX1244820908 INDUSTRIAS PENOLES SAB DE CV 27 Jul 2016 0.02COMMON STOCK 01 Aug 2016

14,513.000 0.00472.370000Local18.874500
25.026888 0.00 254.25Base

4,798.85
0.00
0.00 6,850,706.96

362,960.98

MORGAN STANLEY CO INCORPORATED MXN/MX1249191008 KIMBERLY CLARK DE MEXICO A 27 Jul 2016COMMON STOCK 01 Aug 2016

73,018.000 0.0041.550000Local18.874500
2.201383 0.00 112.52Base

2,123.73
0.00
0.00 3,031,774.17

160,628.05
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MORGAN STANLEY CO INCORPORATED MXN/MX1263934903 GRUPO AEROPORT DEL SURESTE B 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

7,000.000 0.00281.760000Local18.874500
14.928078 0.00 73.15Base

1,380.62
0.00
0.00 1,970,939.38

104,423.40

MORGAN STANLEY CO INCORPORATED MXN/MX1264367905 GRUPO MEXICO SAB DE CV SER B 27 Jul 2016COMMON STOCK 01 Aug 2016

297,706.000 0.0045.010000Local18.874500
2.384699 0.00 496.96Base

9,379.82
0.00
0.00 13,390,367.24

709,442.22

CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 02 Aug 2016

29,525.000 0.0044.903400Local18.910500
2.374522 0.00 49.08Base

928.04
0.00
0.00 1,324,844.85

70,058.69
264367905 Total

10,307.86 0.000.00 14,715,212.09327,231.000 Local

0.00 546.04 0.00 779,500.91Base

MORGAN STANLEY CO INCORPORATED MXN/MX1266747906 AMERICA MOVIL SAB DE C SER L 27 Jul 2016COMMON STOCK 01 Aug 2016

1,993,710.000 0.0011.350000Local18.874500
0.601340 0.00 839.23Base

15,840.03
0.00
0.00 22,612,768.47

1,198,059.21

MORGAN STANLEY CO INCORPORATED MXN/MX1282239904 GRUPO FINANCIERO INBURSA O 27 Jul 2016COMMON STOCK MXN.413 01 Aug 2016

116,397.000 0.0031.159000Local18.874500
1.650852 0.00 134.51Base

2,538.77
0.00
0.00 3,624,275.35

192,019.67

CITIGROUP GLOBAL MARKETS INC. MXN/MX128 Jul 2016 02 Aug 2016

41,903.000 0.0030.592300Local18.910500
1.617741 0.00 47.45Base

897.34
0.00
0.00 1,281,011.81

67,740.77
282239904 Total

3,436.11 0.000.00 4,905,287.16158,300.000 Local

0.00 181.96 0.00 259,760.44Base

MORGAN STANLEY CO INCORPORATED MXN/MX1282388909 ARCA CONTINENTAL SAB DE CV 27 Jul 2016COMMON STOCK 01 Aug 2016

24,000.000 0.00122.513400Local18.874500
6.490948 0.00 109.05Base

2,058.23
0.00
0.00 2,938,263.37

155,673.71
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MORGAN STANLEY CO INCORPORATED MXN/MX1B0ZV10902 GRUPO AEROPORT DEL PACIFIC B 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

13,497.000 0.00189.960000Local18.874500
10.064373 0.00 95.09Base

1,794.72
0.00
0.00 2,562,095.40

135,743.75

MORGAN STANLEY CO INCORPORATED MXN/MX1B671GT907 FIBRA UNO ADMINISTRACION SA 27 Jul 2016REIT 01 Aug 2016

169,400.000 0.0038.186100Local18.874500
2.023158 0.00 239.91Base

4,528.11
0.00
0.00 6,464,197.23

342,483.10

MORGAN STANLEY CO INCORPORATED MXN/MX1BHWQZW902 GENTERA SAB DE CV 27 Jul 2016COMMON STOCK 01 Aug 2016

33,100.000 0.0034.840000Local18.874500
1.845877 0.00 42.77Base

807.24
0.00
0.00 1,152,396.76

61,055.75

MORGAN STANLEY CO INCORPORATED MXN/MX1BW1YVH903 WALMART DE MEXICO SAB DE CV 27 Jul 2016COMMON STOCK 01 Aug 2016

341,933.000 0.0043.633100Local18.874500
2.311749 0.00 553.32Base

10,443.72
0.00
0.00 14,909,153.06

789,909.83

0.005,157,770.000 Local
0.00Base

123,153.09
6,523.81

0.00
0.00

175,809,854.43
9,313,190.72

MEXICAN PESO Total

NEW ISRAELI SHEQEL

ASSET TRANSFER AT MARKET NON CASH ILS/IL1601315906 ALONY HETZ PROPERTIES + INV 08 Aug 2016REIT ILS1.0 08 Aug 2016

9,189.000 0.0034.820000Local3.841250
9.064758 0.00 0.00Base

0.00
0.00
0.00 319,960.98

83,296.06

ASSET TRANSFER AT MARKET NON CASH ILS/IL1607580909 BANK HAPOALIM BM 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

85,170.000 0.0019.480000Local3.841250
5.071266 0.00 0.00Base

0.00
0.00
0.00 1,659,111.60

431,919.71

ASSET TRANSFER AT MARKET NON CASH ILS/IL1607642907 BANK LEUMI LE ISRAEL 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

112,020.000 0.0013.750000Local3.841250
3.579564 0.00 0.00Base

0.00
0.00
0.00 1,540,275.00

400,982.75

ASSET TRANSFER AT MARKET NON CASH ILS/IL1608972907 BAYSIDE LAND CORPORATION LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016
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57.000 0.001,435.000000Local3.841250
373.576316 0.00 0.00Base

0.00
0.00
0.00 81,795.00

21,293.85

ASSET TRANSFER AT MARKET NON CASH ILS/IL1609803903 BEZEQ THE ISRAELI TELECOM CO 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

165,943.000 0.007.420000Local3.841250
1.931663 0.00 0.00Base

0.00
0.00
0.00 1,231,297.06

320,545.93

ASSET TRANSFER AT MARKET NON CASH ILS/IL1612381905 FIRST INTL BANK ISRAEL 08 Aug 2016COMMON STOCK ILS.05 08 Aug 2016

2,914.000 0.0047.080000Local3.841250
12.256428 0.00 0.00Base

0.00
0.00
0.00 137,191.12

35,715.23

ASSET TRANSFER AT MARKET NON CASH ILS/IL1615129905 SHIKUN + BINUI LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

16,859.000 0.006.640000Local3.841251
1.728604 0.00 0.00Base

0.00
0.00
0.00 111,943.76

29,142.53

ASSET TRANSFER AT MARKET NON CASH ILS/IL1620060905 CLAL INSURANCE ENTERPR HLDGS 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

1,541.000 0.0039.500000Local3.841251
10.283108 0.00 0.00Base

0.00
0.00
0.00 60,869.50

15,846.27

ASSET TRANSFER AT MARKET NON CASH ILS/IL1621964907 DELEK GROUP LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

387.000 0.00785.900000Local3.841250
204.594858 0.00 0.00Base

0.00
0.00
0.00 304,143.30

79,178.21

ASSET TRANSFER AT MARKET NON CASH ILS/IL1626202907 DELTA GALIL INDUSTRIES 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

719.000 0.00111.500000Local3.841250
29.027010 0.00 0.00Base

0.00
0.00
0.00 80,168.50

20,870.42

ASSET TRANSFER AT MARKET NON CASH ILS/IL1626630909 DELEK AUTOMOTIVE SYSTEMS LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

3,066.000 0.0032.450000Local3.841249
8.447772 0.00 0.00Base

0.00
0.00
0.00 99,491.70

25,900.87

ASSET TRANSFER AT MARKET NON CASH ILS/IL1629882903 ELECTRA LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

159.000 0.00516.500000Local3.841250
134.461447 0.00 0.00Base

0.00
0.00
0.00 82,123.50

21,379.37
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ASSET TRANSFER AT MARKET NON CASH ILS/IL1630411908 STRAUSS GROUP LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

3,884.000 0.0059.800000Local3.841250
15.567850 0.00 0.00Base

0.00
0.00
0.00 232,263.20

60,465.53

ASSET TRANSFER AT MARKET NON CASH ILS/IL1630891901 ELBIT SYSTEMS LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

2,063.000 0.00380.300000Local3.841250
99.004232 0.00 0.00Base

0.00
0.00
0.00 784,558.90

204,245.73

ASSET TRANSFER AT MARKET NON CASH ILS/IL1632060901 TOWER SEMICONDUCTOR LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

6,921.000 0.0055.100000Local3.841250
14.344288 0.00 0.00Base

0.00
0.00
0.00 381,347.10

99,276.82

ASSET TRANSFER AT MARKET NON CASH ILS/IL1634842900 FORMULA SYSTEMS (1985) LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

653.000 0.00139.500000Local3.841249
36.316309 0.00 0.00Base

0.00
0.00
0.00 91,093.50

23,714.55

ASSET TRANSFER AT MARKET NON CASH ILS/IL1635341902 FRUTAROM 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

3,377.000 0.00192.600000Local3.841250
50.139929 0.00 0.00Base

0.00
0.00
0.00 650,410.20

169,322.54

ASSET TRANSFER AT MARKET NON CASH ILS/IL1636265902 NORSTAR HOLDINGS INC 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

942.000 0.0067.770000Local3.841250
17.642696 0.00 0.00Base

0.00
0.00
0.00 63,839.34

16,619.42

ASSET TRANSFER AT MARKET NON CASH ILS/IL1637442906 PARTNER COMMUNICATIONS CO 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

8,350.000 0.0018.600000Local3.841250
4.842174 0.00 0.00Base

0.00
0.00
0.00 155,310.00

40,432.15

ASSET TRANSFER AT MARKET NON CASH ILS/IL1641070909 HAREL INSURANCE INVESTMENTS 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

8,620.000 0.0013.730000Local3.841250
3.574357 0.00 0.00Base

0.00
0.00
0.00 118,352.60

30,810.96

ASSET TRANSFER AT MARKET NON CASH ILS/IL1645127903 ISRAEL DISCOUNT BANK A 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

94,163.000 0.006.550000Local3.841250 0.00 0.00 616,767.65
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1.705174 0.00 0.00Base 0.00 160,564.31

CITIGROUP GLOBAL MARKETS LIMITED ILS/IL1645553900 ISRAEL CHEMICALS LTD 28 Jul 2016COMMON STOCK ILS1. 01 Aug 2016

24,943.000 0.0015.579400Local3.827250
4.070651 0.00 38.07Base

145.72
0.00
0.00 388,451.25

101,496.18

ASSET TRANSFER AT MARKET NON CASH ILS/IL108 Aug 2016 08 Aug 2016

40,811.000 0.0014.980000Local3.841250
3.899772 0.00 0.00Base

0.00
0.00
0.00 611,348.78

159,153.60
645553900 Total

145.72 0.000.00 999,800.0365,754.000 Local

0.00 38.07 0.00 260,649.78Base

ASSET TRANSFER AT MARKET NON CASH ILS/IL1646059907 PHOENIX HOLDINGS LTD/THE 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

5,009.000 0.009.232000Local3.841251
2.403384 0.00 0.00Base

0.00
0.00
0.00 46,243.09

12,038.55

ASSET TRANSFER AT MARKET NON CASH ILS/IL1647707900 JOEL JERUSALEM OIL EXPLORATI 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

716.000 0.00165.400000Local3.841250
43.058897 0.00 0.00Base

0.00
0.00
0.00 118,426.40

30,830.17

ASSET TRANSFER AT MARKET NON CASH ILS/IL1650906902 MIGDAL INSURANCE + FINANCIAL 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

29,700.000 0.002.332000Local3.841251
0.607094 0.00 0.00Base

0.00
0.00
0.00 69,260.40

18,030.69

ASSET TRANSFER AT MARKET NON CASH ILS/IL1656531902 MELISRON 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

1,612.000 0.00162.500000Local3.841250
42.303939 0.00 0.00Base

0.00
0.00
0.00 261,950.00

68,193.95

ASSET TRANSFER AT MARKET NON CASH ILS/IL1657787909 MENORA MIVTACHIM HOLDINGS LT 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

2,069.000 0.0029.650000Local3.841251
7.718840 0.00 0.00Base

0.00
0.00
0.00 61,345.85

15,970.28

ASSET TRANSFER AT MARKET NON CASH ILS/IL1658539903 GAZIT GLOBE LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016
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8,730.000 0.0037.780000Local3.841250
9.835340 0.00 0.00Base

0.00
0.00
0.00 329,819.40

85,862.52

ASSET TRANSFER AT MARKET NON CASH ILS/IL1662196906 NAPHTHA ISRAEL PETROLEUM CRP 08 Aug 2016COMMON STOCK ILS2. 08 Aug 2016

2,776.000 0.0022.290000Local3.841250
5.802799 0.00 0.00Base

0.00
0.00
0.00 61,877.04

16,108.57

ASSET TRANSFER AT MARKET NON CASH ILS/IL1663214906 EL AL ISRAEL AIRLINES 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

21,827.000 0.002.860000Local3.841249
0.744549 0.00 0.00Base

0.00
0.00
0.00 62,425.22

16,251.28

ASSET TRANSFER AT MARKET NON CASH ILS/IL1664713906 NICE LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

4,855.000 0.00259.500000Local3.841250
67.556134 0.00 0.00Base

0.00
0.00
0.00 1,259,872.50

327,985.03

ASSET TRANSFER AT MARKET NON CASH ILS/IL1668784903 SAPIENS INTERNATIONAL CORP 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

2,184.000 0.0048.610000Local3.841250
12.654734 0.00 0.00Base

0.00
0.00
0.00 106,164.24

27,637.94

ASSET TRANSFER AT MARKET NON CASH ILS/IL1674775903 MATRIX IT LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

2,734.000 0.0026.950000Local3.841251
7.015944 0.00 0.00Base

0.00
0.00
0.00 73,681.30

19,181.59

ASSET TRANSFER AT MARKET NON CASH ILS/IL1686054909 SHUFERSAL LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

6,172.000 0.0013.270000Local3.841250
3.454605 0.00 0.00Base

0.00
0.00
0.00 81,902.44

21,321.82

ASSET TRANSFER AT MARKET NON CASH ILS/IL1688217900 TEVA PHARMACEUTICAL IND LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

73,551.000 0.00207.800000Local3.841250
54.096974 0.00 0.00Base

0.00
0.00
0.00 15,283,897.80

3,978,886.51

ASSET TRANSFER AT MARKET NON CASH ILS/IL1688967900 ISRAEL CORP LIMITED/THE 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

282.000 0.00610.200000Local3.841250
158.854539 0.00 0.00Base

0.00
0.00
0.00 172,076.40

44,796.98
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ASSET TRANSFER AT MARKET NON CASH ILS/IL1691670004 MIZRAHI TEFAHOT BANK LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

11,133.000 0.0045.500000Local3.841250
11.845103 0.00 0.00Base

0.00
0.00
0.00 506,551.50

131,871.53

ASSET TRANSFER AT MARKET NON CASH ILS/IL1ACI0BDP31 KENON HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,054.000 0.0045.500000Local3.841249
11.845104 0.00 0.00Base

0.00
0.00
0.00 47,957.00

12,484.74

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B034CL909 AFRICA ISRAEL PROPERTIES LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

1,044.000 0.0061.300000Local3.841251
15.958343 0.00 0.00Base

0.00
0.00
0.00 63,997.20

16,660.51

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B0Z7M2908 AIRPORT CITY LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

5,668.000 0.0041.570000Local3.841250
10.821997 0.00 0.00Base

0.00
0.00
0.00 235,618.76

61,339.08

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B18MCB904 AMOT INVESTMENTS LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

9,112.000 0.0016.610000Local3.841250
4.324113 0.00 0.00Base

0.00
0.00
0.00 151,350.32

39,401.32

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1L3K6903 PAZ OIL CO LTD 08 Aug 2016COMMON STOCK ILS5. 08 Aug 2016

658.000 0.00622.300000Local3.841250
162.004559 0.00 0.00Base

0.00
0.00
0.00 409,473.40

106,599.00

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1NV2H905 BLUE SQUARE REAL ESTATE LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

469.000 0.00145.000000Local3.841251
37.748124 0.00 0.00Base

0.00
0.00
0.00 68,005.00

17,703.87

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1NYV4906 REIT 1 LTD 08 Aug 2016REIT ILS1.0 08 Aug 2016

13,432.000 0.0012.130000Local3.841250
3.157826 0.00 0.00Base

0.00
0.00
0.00 162,930.16

42,415.92

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1S058905 OIL REFINERIES LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

92,902.000 0.001.385999Local3.841250 0.00 0.00 128,762.17

Books Closed Prepared by State StreetPage 1734



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.360820 0.00 0.00Base 0.00 33,520.90

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B23WQK900 CELLCOM ISRAEL LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

4,504.000 0.0026.700000Local3.841250
6.950861 0.00 0.00Base

0.00
0.00
0.00 120,256.80

31,306.68

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B298B2903 B COMMUNICATIONS LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

722.000 0.0093.770000Local3.841249
24.411330 0.00 0.00Base

0.00
0.00
0.00 67,701.94

17,624.98

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B3CR16907 RAMI LEVY CHAIN STORES HASHI 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

501.000 0.00147.900000Local3.841250
38.503094 0.00 0.00Base

0.00
0.00
0.00 74,097.90

19,290.05

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B5MN1W903 AZRIELI GROUP LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

3,396.000 0.00168.500000Local3.841250
43.865931 0.00 0.00Base

0.00
0.00
0.00 572,226.00

148,968.70

ASSET TRANSFER AT MARKET NON CASH ILS/IL1BD04HH908 IDI INSURANCE CO LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

478.000 0.00185.000000Local3.841250
48.161402 0.00 0.00Base

0.00
0.00
0.00 88,430.00

23,021.15

ASSET TRANSFER AT MARKET NON CASH ILS/IL1BTF8CZ903 SHAPIR ENGINEERING AND INDUS 08 Aug 2016COMMON STOCK 08 Aug 2016

7,920.000 0.006.880000Local3.841251
1.791083 0.00 0.00Base

0.00
0.00
0.00 54,489.60

14,185.38

0.00907,961.000 Local
0.00Base

145.72
38.07

0.00
0.00

30,542,903.37
7,951,662.68

NEW ISRAELI SHEQEL Total

NEW ZEALAND DOLLAR

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4609327903 PRECINCT PROPERTIES NEW ZEAL 08 Aug 2016COMMON STOCK 08 Aug 2016

90,240.000 0.001.270000Local1.400953
0.906526 0.00 0.00Base

0.00
0.00
0.00 114,604.80

81,804.89
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ASSET TRANSFER AT MARKET NON CASH NZD/NZ4615252905 CONTACT ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

57,640.000 0.005.370000Local1.400953
3.833105 0.00 0.00Base

0.00
0.00
0.00 309,526.80

220,940.17

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4616152906 RYMAN HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,003.000 0.009.280000Local1.400953
6.624062 0.00 0.00Base

0.00
0.00
0.00 278,427.84

198,741.74

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4628725905 A2 MILK CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

16,602.000 0.001.917500Local1.415328
1.354810 0.00 8.44Base

11.94
0.00
0.00 31,822.40

22,484.12

ASSET TRANSFER AT MARKET NON CASH NZD/NZ408 Aug 2016 08 Aug 2016

63,676.000 0.002.060000Local1.400953
1.470428 0.00 0.00Base

0.00
0.00
0.00 131,172.56

93,630.95
628725905 Total

11.94 0.000.00 162,994.9680,278.000 Local

0.00 8.44 0.00 116,115.07Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4629919903 GOODMAN PROPERTY TRUST 08 Aug 2016REIT 08 Aug 2016

88,115.000 0.001.335000Local1.400953
0.952923 0.00 0.00Base

0.00
0.00
0.00 117,633.53

83,966.79

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4634025001 FISHER + PAYKEL HEALTHCARE C 08 Aug 2016COMMON STOCK 08 Aug 2016

49,111.000 0.0010.530000Local1.400953
7.516312 0.00 0.00Base

0.00
0.00
0.00 517,138.83

369,133.60

CITIGROUP GLOBAL MARKETS INC. NZD/NZ4634160907 FLETCHER BUILDING LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

4,872.000 0.009.468200Local1.415328
6.689757 0.00 12.22Base

17.30
0.00
0.00 46,111.77

32,580.27

ASSET TRANSFER AT MARKET NON CASH NZD/NZ408 Aug 2016 08 Aug 2016

55,255.000 0.009.600000Local1.400953
6.852478 0.00 0.00Base

0.00
0.00
0.00 530,448.00

378,633.69
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634160907 Total

17.30 0.000.00 576,559.7760,127.000 Local

0.00 12.22 0.00 411,213.96Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4642648901 AIR NEW ZEALAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,828.000 0.002.280000Local1.400953
1.627464 0.00 0.00Base

0.00
0.00
0.00 111,327.84

79,465.79

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4645928904 INFRATIL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,706.000 0.003.395000Local1.400953
2.423350 0.00 0.00Base

0.00
0.00
0.00 161,961.87

115,608.35

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4658451901 METLIFECARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,348.000 0.005.590000Local1.400953
3.990141 0.00 0.00Base

0.00
0.00
0.00 63,435.32

45,280.12

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4663452001 NEW ZEALAND REFINING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,863.000 0.002.570000Local1.400953
1.834466 0.00 0.00Base

0.00
0.00
0.00 33,057.91

23,596.73

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4665137006 NUPLEX INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,423.000 0.005.330000Local1.400953
3.804553 0.00 0.00Base

0.00
0.00
0.00 87,534.59

62,482.17

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4668798903 FREIGHTWAYS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,117.000 0.006.750000Local1.400953
4.818149 0.00 0.00Base

0.00
0.00
0.00 95,289.75

68,017.81

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4682319900 SKYCITY ENTERTAINMENT GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

56,778.000 0.005.090000Local1.400953
3.633241 0.00 0.00Base

0.00
0.00
0.00 289,000.02

206,288.16

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4688143007 SPARK NEW ZEALAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

146,387.000 0.003.770000Local1.400953 0.00 0.00 551,878.99
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2.691025 0.00 0.00Base 0.00 393,931.12

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4693962904 WAREHOUSE GROUP LIMITED/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,825.000 0.002.860000Local1.400953
2.041467 0.00 0.00Base

0.00
0.00
0.00 25,239.50

18,015.95

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI00YY29 CHORUS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,613.000 0.004.360000Local1.400953
3.112167 0.00 0.00Base

0.00
0.00
0.00 150,912.68

107,721.44

MACQUARIE SEC NZ LTD NZD/NZ4ACI00Z7I1 SUMMERSET GROUP HOLDINGS LTD 29 Jul 2016COMMON STOCK 02 Aug 2016

31,846.000 0.004.715000Local1.386578
3.400458 0.00 40.61Base

56.31
0.00
0.00 150,097.58

108,250.37

CS FIRST BOSTON (HONG KONG) LIMITED NZD/NZ428 Jul 2016 01 Aug 2016

10,000.000 0.004.760000Local1.415328
3.363178 0.00 12.61Base

17.85
0.00
0.00 47,582.15

33,619.17

ASSET TRANSFER AT MARKET NON CASH NZD/NZ408 Aug 2016 08 Aug 2016

18,756.000 0.004.620000Local1.400953
3.297755 0.00 0.00Base

0.00
0.00
0.00 86,652.72

61,852.70
ACI00Z7I1 Total

74.16 0.000.00 284,332.4560,602.000 Local

0.00 53.22 0.00 203,722.24Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI01NAQ5 ARGOSY PROPERTY LTD 08 Aug 2016MUTUAL FUND 08 Aug 2016

73,299.000 0.001.155000Local1.400953
0.824439 0.00 0.00Base

0.00
0.00
0.00 84,660.35

60,430.54

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI05YT61 MERCURY NZ LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

56,006.000 0.003.080000Local1.400953
2.198503 0.00 0.00Base

0.00
0.00
0.00 172,498.48

123,129.38

DEUTSCHE BANK AG LONDON NZD/NZ4ACI08TQT2 SCALES CORP LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

88,033.000 0.003.060200Local1.415328 101.02 0.00 269,297.57
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2.162184 0.00 71.38Base 0.00 190,272.20

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B0C5VF908 SKY NETWORK TELEVISION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,252.000 0.004.910000Local1.400953
3.504757 0.00 0.00Base

0.00
0.00
0.00 168,177.32

120,044.94

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B1Y43C903 XERO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,690.000 0.0020.090000Local1.400953
14.340238 0.00 0.00Base

0.00
0.00
0.00 134,402.10

95,936.19

CS FIRST BOSTON (HONG KONG) LIMITED NZD/NZ4B3TMXG903 HEARTLAND BANK LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

114,779.000 0.001.335000Local1.415328
0.943244 0.00 40.60Base

57.46
0.00
0.00 153,172.51

108,224.04

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B76CYL909 TRADE ME GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

35,010.000 0.005.000000Local1.400953
3.568999 0.00 0.00Base

0.00
0.00
0.00 175,050.00

124,950.66

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BCZVPY906 Z ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,710.000 0.008.500000Local1.400953
6.067298 0.00 0.00Base

0.00
0.00
0.00 269,535.00

192,394.03

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BKX3XG902 AUCKLAND INTL AIRPORT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

76,215.000 0.007.250000Local1.400953
5.175049 0.00 0.00Base

0.00
0.00
0.00 552,558.75

394,416.34

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BL10N2903 GENESIS ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,235.000 0.002.240000Local1.400953
1.598912 0.00 0.00Base

0.00
0.00
0.00 101,326.40

72,326.77

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BRK94T902 ORION HEALTH GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,954.000 0.004.770000Local1.400953
3.404825 0.00 0.00Base

0.00
0.00
0.00 18,860.58

13,462.68

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BTDY2M908 KIWI PROPERTY GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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110,237.000 0.001.565000Local1.400953
1.117097 0.00 0.00Base

0.00
0.00
0.00 172,520.91

123,145.39

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BWFD05904 MERIDIAN ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

102,530.000 0.002.860000Local1.400953
2.041467 0.00 0.00Base

0.00
0.00
0.00 293,235.80

209,311.66

0.001,691,954.000 Local
0.00Base

261.88
185.86

0.00
0.00

6,496,153.22
4,634,090.92

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

ASSET TRANSFER AT MARKET NON CASH NOK/NO3426330007 DNB ASA 08 Aug 2016COMMON STOCK NOK10.0 08 Aug 2016

78,191.000 0.0094.350000Local8.499500
11.100653 0.00 0.00Base

0.00
0.00
0.00 7,377,320.85

867,971.16

ASSET TRANSFER AT MARKET NON CASH NOK/NO3469191902 LEROEY SEAFOOD GROUP ASA 08 Aug 2016COMMON STOCK NOK1. 08 Aug 2016

2,615.000 0.00405.000000Local8.499500
47.649862 0.00 0.00Base

0.00
0.00
0.00 1,059,075.00

124,604.39

ASSET TRANSFER AT MARKET NON CASH NOK/NO3473249902 TELENOR ASA 08 Aug 2016COMMON STOCK NOK6. 08 Aug 2016

60,064.000 0.00140.400000Local8.499500
16.518619 0.00 0.00Base

0.00
0.00
0.00 8,432,985.60

992,174.32

ASSET TRANSFER AT MARKET NON CASH NOK/NO3479053902 SCHIBSTED ASA CL A 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

6,049.000 0.00259.200000Local8.499500
30.495912 0.00 0.00Base

0.00
0.00
0.00 1,567,900.80

184,469.77

ASSET TRANSFER AT MARKET NON CASH NOK/NO3485283006 STOREBRAND ASA 08 Aug 2016COMMON STOCK NOK5. 08 Aug 2016

39,850.000 0.0031.860000Local8.499500
3.748456 0.00 0.00Base

0.00
0.00
0.00 1,269,621.00

149,375.96

ASSET TRANSFER AT MARKET NON CASH NOK/NO3518600903 HEXAGON COMPOSITES ASA 08 Aug 2016COMMON STOCK NOK.1 08 Aug 2016

6,079.000 0.0025.800000Local8.499499
3.035473 0.00 0.00Base

0.00
0.00
0.00 156,838.20

18,452.64
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3525824900 SUBSEA 7 SA 08 Aug 2016COMMON STOCK USD2. 08 Aug 2016

23,095.000 0.0088.050000Local8.499500
10.359433 0.00 0.00Base

0.00
0.00
0.00 2,033,514.75

239,251.10

ASSET TRANSFER AT MARKET NON CASH NOK/NO3534410907 FRED OLSEN ENERGY ASA 08 Aug 2016COMMON STOCK NOK20. 08 Aug 2016

2,740.000 0.0014.550000Local8.499502
1.711865 0.00 0.00Base

0.00
0.00
0.00 39,867.00

4,690.51

ASSET TRANSFER AT MARKET NON CASH NOK/NO3537421901 IDEX AS 08 Aug 2016COMMON STOCK NOK.15 08 Aug 2016

30,326.000 0.007.600000Local8.499499
0.894170 0.00 0.00Base

0.00
0.00
0.00 230,477.60

27,116.61

ASSET TRANSFER AT MARKET NON CASH NOK/NO3705772903 OPERA SOFTWARE ASA 08 Aug 2016COMMON STOCK NOK.02 08 Aug 2016

10,501.000 0.0051.000000Local8.499500
6.000353 0.00 0.00Base

0.00
0.00
0.00 535,551.00

63,009.71

ASSET TRANSFER AT MARKET NON CASH NOK/NO3713360907 STATOIL ASA 08 Aug 2016COMMON STOCK NOK2.5 08 Aug 2016

89,291.000 0.00134.800000Local8.499500
15.859756 0.00 0.00Base

0.00
0.00
0.00 12,036,426.80

1,416,133.51

ASSET TRANSFER AT MARKET NON CASH NOK/NO3774212906 NORWEGIAN AIR SHUTTLE AS 08 Aug 2016COMMON STOCK NOK.1 08 Aug 2016

2,501.000 0.00310.300000Local8.499500
36.508029 0.00 0.00Base

0.00
0.00
0.00 776,060.30

91,306.58

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3775125909 YARA INTERNATIONAL ASA 28 Jul 2016 0.01COMMON STOCK NOK1.7 01 Aug 2016

70.000 0.00276.808600Local8.553700
32.361271 0.00 0.85Base

7.27
0.00
0.00 19,369.33

2,264.44

ASSET TRANSFER AT MARKET NON CASH NOK/NO308 Aug 2016 08 Aug 2016

14,306.000 0.00270.000000Local8.499500
31.766574 0.00 0.00Base

0.00
0.00
0.00 3,862,620.00

454,452.61
775125909 Total

7.27 0.000.00 3,881,989.3314,376.000 Local
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0.00 0.85 0.00 456,717.05Base

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3ACI078TL3 BW LPG LTD 28 Jul 2016COMMON STOCK USD.01 01 Aug 2016

48,987.000 0.0030.799200Local8.553700
3.600687 0.00 66.15Base

565.79
0.00
0.00 1,508,194.62

176,320.73

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

8,223.000 0.0030.498500Local8.422900
3.620903 0.00 11.17Base

94.05
0.00
0.00 250,695.12

29,763.52

ASSET TRANSFER AT MARKET NON CASH NOK/NO308 Aug 2016 08 Aug 2016

6,120.000 0.0029.650000Local8.499498
3.488441 0.00 0.00Base

0.00
0.00
0.00 181,458.00

21,349.26
ACI078TL3 Total

659.84 0.000.00 1,940,347.7463,330.000 Local

0.00 77.32 0.00 227,433.51Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI098RP4 AKER SOLUTIONS ASA 08 Aug 2016COMMON STOCK NOK1.08 08 Aug 2016

13,828.000 0.0035.240000Local8.499501
4.146126 0.00 0.00Base

0.00
0.00
0.00 487,298.72

57,332.63

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI0CS7P8 SCHIBSTED ASA B SHS 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

7,130.000 0.00240.300000Local8.499500
28.272251 0.00 0.00Base

0.00
0.00
0.00 1,713,339.00

201,581.15

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI0M3YV9 TREASURE ASA 08 Aug 2016COMMON STOCK NOK.1 08 Aug 2016

5,579.000 0.0016.500000Local8.499500
1.941291 0.00 0.00Base

0.00
0.00
0.00 92,053.50

10,830.46

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI0NV7P9 GOLDEN OCEAN GROUP LTD NEW 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

3,505.000 0.0027.800000Local8.499497
3.270782 0.00 0.00Base

0.00
0.00
0.00 97,439.00

11,464.09

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B00ZG0905 NORDIC SEMICONDUCTOR ASA 08 Aug 2016COMMON STOCK NOK.01 08 Aug 2016

Books Closed Prepared by State StreetPage 1742



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,038.000 0.0038.000000Local8.499501
4.470851 0.00 0.00Base

0.00
0.00
0.00 381,444.00

44,878.40

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B01VHW902 REC SILICON ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

166,611.000 0.001.619000Local8.499501
0.190482 0.00 0.00Base

0.00
0.00
0.00 269,743.21

31,736.36

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B02L48900 MARINE HARVEST 08 Aug 2016COMMON STOCK NOK7.5 08 Aug 2016

30,610.000 0.00143.000000Local8.499500
16.824519 0.00 0.00Base

0.00
0.00
0.00 4,377,230.00

514,998.53

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B02R4D906 AKER ASA A SHARES 08 Aug 2016COMMON STOCK NOK28. 08 Aug 2016

2,301.000 0.00246.000000Local8.499501
28.942877 0.00 0.00Base

0.00
0.00
0.00 566,046.00

66,597.56

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B04VNK908 KONGSBERG AUTOMOTIVE ASA 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

33,755.000 0.006.010000Local8.499502
0.707100 0.00 0.00Base

0.00
0.00
0.00 202,867.55

23,868.17

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B06T25907 SPAREBANK 1 NORD NORGE 08 Aug 2016COMMON STOCK NOK18. 08 Aug 2016

7,836.000 0.0039.500000Local8.499499
4.647333 0.00 0.00Base

0.00
0.00
0.00 309,522.00

36,416.50

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B09RMQ900 SEADRILL LTD 08 Aug 2016COMMON STOCK USD2. 08 Aug 2016

30,395.000 0.0024.240000Local8.499500
2.851933 0.00 0.00Base

0.00
0.00
0.00 736,774.80

86,684.49

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B0LGG7909 SPAREBANK 1 SMN 28 Jul 2016COMMON STOCK NOK20.0 01 Aug 2016

6,815.000 0.0047.021000Local8.553700
5.497153 0.00 14.05Base

120.17
0.00
0.00 320,327.95

37,449.05

GOLDMAN SACHS INTERNATIONAL NOK/NO328 Jul 2016 01 Aug 2016

1,543.000 0.0047.500000Local8.553700
5.553152 0.00 3.21Base

27.48
0.00
0.00 73,265.02

8,565.30
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CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO329 Jul 2016 02 Aug 2016

30,911.000 0.0046.985300Local8.422900
5.578281 0.00 64.66Base

544.64
0.00
0.00 1,451,817.97

172,365.57

UBS LIMITED NOK/NO329 Jul 2016 02 Aug 2016

3,919.000 0.0047.000000Local8.422900
5.580026 0.00 8.20Base

69.07
0.00
0.00 184,123.93

21,859.92

MORGAN STANLEY AND CO. INTERNATIONA NOK/NO329 Jul 2016 02 Aug 2016

5,793.000 0.0047.000000Local8.422900
5.580026 0.00 12.12Base

102.10
0.00
0.00 272,168.90

32,312.97

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO301 Aug 2016 03 Aug 2016

5,745.000 0.0046.856800Local8.459700
5.538825 0.00 11.93Base

100.95
0.00
0.00 269,091.37

31,808.62

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO302 Aug 2016 04 Aug 2016

9,993.000 0.0046.469100Local8.427150
5.514213 0.00 20.66Base

174.14
0.00
0.00 464,191.58

55,082.87

ASSET TRANSFER AT MARKET NON CASH NOK/NO308 Aug 2016 08 Aug 2016

11,731.000 0.0047.100000Local8.499499
5.541503 0.00 0.00Base

0.00
0.00
0.00 552,530.10

65,007.37
B0LGG7909 Total

1,138.55 0.000.00 3,587,516.8276,450.000 Local

0.00 134.83 0.00 424,451.67Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B0YWFR907 THIN FILM ELECTRONICS ASA 08 Aug 2016COMMON STOCK NOK.11 08 Aug 2016

46,775.000 0.004.830000Local8.499500
0.568269 0.00 0.00Base

0.00
0.00
0.00 225,923.25

26,580.77

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B11HK3901 NORSK HYDRO ASA 08 Aug 2016COMMON STOCK NOK1.09 08 Aug 2016

107,598.000 0.0036.100000Local8.499500
4.247309 0.00 0.00Base

0.00
0.00
0.00 3,884,287.80

457,001.92
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3B12TR1901 ATEA ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

7,137.000 0.0084.250000Local8.499500
9.912348 0.00 0.00Base

0.00
0.00
0.00 601,292.25

70,744.43

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B15GGN900 DNO ASA 08 Aug 2016COMMON STOCK NOK.25 08 Aug 2016

60,620.000 0.008.715000Local8.499499
1.025355 0.00 0.00Base

0.00
0.00
0.00 528,303.30

62,156.99

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B15KGC905 NORWEGIAN PROPERTY ASA 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

17,961.000 0.0010.300000Local8.499499
1.211836 0.00 0.00Base

0.00
0.00
0.00 184,998.30

21,765.79

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B15SLC902 TGS NOPEC GEOPHYSICAL CO ASA 08 Aug 2016COMMON STOCK NOK.25 08 Aug 2016

9,246.000 0.00139.500000Local8.499500
16.412730 0.00 0.00Base

0.00
0.00
0.00 1,289,817.00

151,752.10

GOLDMAN SACHS INTERNATIONAL NOK/NO3B16MKT908 AUSTEVOLL SEAFOOD ASA 28 Jul 2016COMMON STOCK NOK.5 01 Aug 2016

11,693.000 0.0073.668600Local8.553700
8.612483 0.00 37.76Base

323.03
0.00
0.00 861,083.91

100,668.00

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO328 Jul 2016 01 Aug 2016

23,959.000 0.0073.933600Local8.553700
8.643464 0.00 77.66Base

664.27
0.00
0.00 1,770,710.85

207,011.10

MORGAN STANLEY AND CO. INTERNATIONA NOK/NO328 Jul 2016 01 Aug 2016

10,209.000 0.0073.625000Local8.553700
8.607386 0.00 32.95Base

281.86
0.00
0.00 751,355.77

87,839.86

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 02 Aug 2016

22,196.000 0.0074.072000Local8.422900
8.794121 0.00 73.20Base

616.54
0.00
0.00 1,643,485.57

195,121.11

ASSET TRANSFER AT MARKET NON CASH NOK/NO308 Aug 2016 08 Aug 2016

8,045.000 0.0075.000000Local8.499500
8.824048 0.00 0.00Base

0.00
0.00
0.00 603,375.00

70,989.47
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B16MKT908 Total

1,885.70 0.000.00 5,630,011.1076,102.000 Local

0.00 221.57 0.00 661,629.54Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B182K9904 PROTECTOR FORSIKRING ASA 08 Aug 2016COMMON STOCK NOK1. 08 Aug 2016

4,928.000 0.0072.750000Local8.499501
8.559326 0.00 0.00Base

0.00
0.00
0.00 358,512.00

42,180.36

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1L7YL906 PETROLEUM GEO SERVICES 08 Aug 2016COMMON STOCK NOK3. 08 Aug 2016

17,638.000 0.0017.080000Local8.499500
2.009530 0.00 0.00Base

0.00
0.00
0.00 301,257.04

35,444.09

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1L95G905 AKER BP ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

8,960.000 0.00109.000000Local8.499500
12.824283 0.00 0.00Base

0.00
0.00
0.00 976,640.00

114,905.58

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1L9DW901 PROSAFE SE 08 Aug 2016COMMON STOCK EUR.001 08 Aug 2016

19,120.000 0.000.940000Local8.499506
0.110595 0.00 0.00Base

0.00
0.00
0.00 17,972.80

2,114.57

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1VLVW903 AKASTOR ASA 08 Aug 2016COMMON STOCK NOK.592 08 Aug 2016

12,174.000 0.008.200000Local8.499500
0.964763 0.00 0.00Base

0.00
0.00
0.00 99,826.80

11,745.02

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1VQF4902 ORKLA ASA 08 Aug 2016COMMON STOCK NOK1.25 08 Aug 2016

65,218.000 0.0077.750000Local8.499500
9.147597 0.00 0.00Base

0.00
0.00
0.00 5,070,699.50

596,587.98

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1W5NW906 SALMAR ASA 08 Aug 2016COMMON STOCK NOK.25 08 Aug 2016

4,456.000 0.00259.200000Local8.499500
30.495911 0.00 0.00Base

0.00
0.00
0.00 1,154,995.20

135,889.78

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B1XCHJ906 VEIDEKKE ASA 28 Jul 2016COMMON STOCK NOK.5 01 Aug 2016

3,182.000 0.00106.500000Local8.553700 127.08 0.00 338,755.92
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12.450752 0.00 14.86Base 0.00 39,603.44

GOLDMAN SACHS INTERNATIONAL NOK/NO328 Jul 2016 01 Aug 2016

937.000 0.00106.500000Local8.553700
12.450752 0.00 4.37Base

37.42
0.00
0.00 99,753.08

11,661.98

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO329 Jul 2016 02 Aug 2016

959.000 0.00106.750000Local8.422900
12.673782 0.00 4.56Base

38.39
0.00
0.00 102,334.86

12,149.60

GOLDMAN SACHS INTERNATIONAL NOK/NO329 Jul 2016 02 Aug 2016

1,000.000 0.00106.937500Local8.422900
12.696043 0.00 4.76Base

40.10
0.00
0.00 106,897.40

12,691.28

MORGAN STANLEY AND CO. INTERNATIONA NOK/NO329 Jul 2016 02 Aug 2016

1,006.000 0.00106.750000Local8.422900
12.673782 0.00 4.78Base

40.27
0.00
0.00 107,350.23

12,745.04

BNP PARIBAS SECURITIES SERVICE NOK/NO301 Aug 2016 03 Aug 2016

233.000 0.00106.500000Local8.459700
12.589099 0.00 0.44Base

3.72
0.00
0.00 24,810.78

2,932.82

MORGAN STANLEY AND CO. INTERNATIONA NOK/NO301 Aug 2016 03 Aug 2016

947.000 0.00107.250000Local8.459700
12.677755 0.00 4.50Base

38.09
0.00
0.00 101,527.66

12,001.33

ABG SECURITIES LIMITED NOK/NO301 Aug 2016 0.0103 Aug 2016

56,535.000 0.00105.750000Local8.459700
12.500443 0.00 530.03Base

4,483.93
0.00
0.00 5,974,092.32

706,182.53
B1XCHJ906 Total

4,809.00 0.000.00 6,855,522.2564,799.000 Local

0.00 568.30 0.00 809,968.02Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B4PH0C901 GJENSIDIGE FORSIKRING ASA 08 Aug 2016COMMON STOCK NOK2. 08 Aug 2016

16,001.000 0.00140.800000Local8.499500
16.565680 0.00 0.00Base

0.00
0.00
0.00 2,252,940.80

265,067.45
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3B4PKZG907 STOLT NIELSEN LTD 08 Aug 2016COMMON STOCK USD1. 08 Aug 2016

2,100.000 0.00111.000000Local8.499501
13.059590 0.00 0.00Base

0.00
0.00
0.00 233,100.00

27,425.14

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B4V6DD902 SELVAAG BOLIG ASA 08 Aug 2016COMMON STOCK NOK2.0 08 Aug 2016

2,993.000 0.0039.800000Local8.499498
4.682629 0.00 0.00Base

0.00
0.00
0.00 119,121.40

14,015.11

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B55WMQ902 WILH. WILHELMSEN ASA 08 Aug 2016COMMON STOCK NOK.52 08 Aug 2016

5,496.000 0.0020.000000Local8.499497
2.353080 0.00 0.00Base

0.00
0.00
0.00 109,920.00

12,932.53

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B58XPH904 HOEGH LNG HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,825.000 0.0089.500000Local8.499500
10.530031 0.00 0.00Base

0.00
0.00
0.00 342,337.50

40,277.37

CITIGROUP GLOBAL MARKETS LIMITED NOK/NO3B6632T909 BAKKAFROST P/F 28 Jul 2016 0.01COMMON STOCK DKK1.0 01 Aug 2016

13,329.000 0.00327.747600Local8.553700
38.316471 0.00 191.52Base

1,638.21
0.00
0.00 4,366,909.55

510,528.72

JP MORGAN SECURITIES PLC NOK/NO329 Jul 2016 0.0102 Aug 2016

7,932.000 0.00328.277100Local8.422900
38.974356 0.00 115.93Base

976.46
0.00
0.00 2,602,917.50

309,028.66

ASSET TRANSFER AT MARKET NON CASH NOK/NO308 Aug 2016 08 Aug 2016

3,454.000 0.00327.600000Local8.499500
38.543442 0.00 0.00Base

0.00
0.00
0.00 1,131,530.40

133,129.05
B6632T909 Total

2,614.67 0.000.00 8,101,357.4524,715.000 Local

0.00 307.45 0.00 952,686.43Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B8B6WX900 BORREGAARD ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

9,015.000 0.0068.000000Local8.499500
8.000470 0.00 0.00Base

0.00
0.00
0.00 613,020.00

72,124.24
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3BBH7MR909 OCEAN YIELD ASA 08 Aug 2016COMMON STOCK NOK10.0 08 Aug 2016

3,284.000 0.0067.500000Local8.499499
7.941644 0.00 0.00Base

0.00
0.00
0.00 221,670.00

26,080.36

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BDDJSX904 FRONTLINE LTD 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

5,777.000 0.0066.100000Local8.499501
7.776927 0.00 0.00Base

0.00
0.00
0.00 381,859.70

44,927.31

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BFH4P4905 AVANCE GAS HOLDING LTD 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

2,147.000 0.0025.300000Local8.499498
2.976646 0.00 0.00Base

0.00
0.00
0.00 54,319.10

6,390.86

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BJBPW4908 TANKER INVESTMENTS LTD 08 Aug 2016COMMON STOCK USD.001 08 Aug 2016

2,487.000 0.0048.300000Local8.499502
5.682686 0.00 0.00Base

0.00
0.00
0.00 120,122.10

14,132.84

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BQSSWW906 SCATEC SOLAR ASA 08 Aug 2016COMMON STOCK NOK.025 08 Aug 2016

4,953.000 0.0036.000000Local8.499498
4.235544 0.00 0.00Base

0.00
0.00
0.00 178,308.00

20,978.65

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BQZHXB907 XXL ASA 08 Aug 2016COMMON STOCK NOK.4 08 Aug 2016

8,648.000 0.00102.000000Local8.499500
12.000705 0.00 0.00Base

0.00
0.00
0.00 882,096.00

103,782.10

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BRJ2VC906 ENTRA ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

7,219.000 0.0085.750000Local8.499501
10.088828 0.00 0.00Base

0.00
0.00
0.00 619,029.25

72,831.25

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BYNZ5N908 SKANDIABANKEN ASA 08 Aug 2016COMMON STOCK NOK10.0 08 Aug 2016

5,258.000 0.0056.750000Local8.499499
6.676864 0.00 0.00Base

0.00
0.00
0.00 298,391.50

35,106.95

REVERSE SPLIT NON CASH NOK/NO3BYP7YY902 GOLDEN OCEAN GROUP LTD NEW 01 Aug 2016 1COMMON STOCK USD.01 04 Aug 2016

17,527.000 0.005.315267Local8.459395 0.00 0.00 93,160.70
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0.628327 0.00 0.00Base 0.00 11,012.69

REVERSE SPLIT NON CASH NOK/NO301 Aug 2016

17,527.000 0.005.315267Local8.476550
0.627055 0.00 0.00Base

0.00
0.00
0.00 93,160.70

10,990.40

REVERSE SPLIT NON CASH NOK/NO301 Aug 2016 CANCEL

-17,527.000 0.005.315267Local8.476550
0.627055 0.00 0.00Base

0.00
0.00
0.00 -93,160.70

-10,990.40
BYP7YY902 Total

0.00 0.000.00 93,160.7017,527.000 Local

0.00 0.00 0.00 11,012.69Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BZ0769902 EUROPRIS ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

8,944.000 0.0036.700000Local8.499499
4.317901 0.00 0.00Base

0.00
0.00
0.00 328,244.80

38,619.31

0.001,470,167.000 Local
0.00Base

11,115.03
1,310.32

0.00
0.00

96,288,307.46
11,332,404.36

NORWEGIAN KRONE Total

PHILIPPINE PESO

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2605511906 AYALA LAND INC 28 Jul 2016COMMON STOCK PHP1.0 02 Aug 2016

601,600.000 0.0039.988800Local47.075000
0.849470 0.00 357.73Base

16,840.08
2,759.62

129,909.22 23,910,512.78
507,923.80

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2606841906 ABOITIZ EQUITY VENTURES INC 28 Jul 2016COMMON STOCK PHP1. 02 Aug 2016

384,160.000 0.0077.939000Local47.075000
1.655635 0.00 445.22Base

20,958.73
3,434.55

161,681.64 29,758,405.87
632,148.82

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2646645903 JG SUMMIT HOLDINGS INC 28 Jul 2016COMMON STOCK PHP1. 02 Aug 2016

322,600.000 0.0084.398700Local47.075000
1.792856 0.00 404.86Base

19,058.91
3,123.23

147,025.91 27,060,935.80
574,847.28

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2668566003 PHILIPPINE LONG DISTANCE TEL 28 Jul 2016 0.03COMMON STOCK PHP5. 02 Aug 2016
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7,155.000 0.002,108.724000Local47.075000
44.794987 0.00 224.36Base

10,561.54
1,730.74

81,474.77 14,995,883.91
318,553.03

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2681884904 SM PRIME HOLDINGS INC 28 Jul 2016COMMON STOCK PHP1.0 02 Aug 2016

681,100.000 0.0029.545600Local47.075000
0.627628 0.00 299.23Base

14,086.46
2,308.38

108,666.94 20,000,754.76
424,869.99

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2691951909 UNIVERSAL ROBINA CORP 28 Jul 2016COMMON STOCK PHP1. 02 Aug 2016

77,290.000 0.00200.335300Local47.075000
4.255662 0.00 230.24Base

10,838.74
1,776.17

83,613.14 15,389,463.46
326,913.72

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2B068DB908 SM INVESTMENTS CORP 28 Jul 2016 0.02COMMON STOCK PHP10. 02 Aug 2016

26,980.000 0.001,019.422900Local47.075000
21.655293 0.00 408.98Base

19,252.82
3,155.00

148,521.76 27,336,255.26
580,695.81

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2B09JBT904 AYALA CORPORATION 28 Jul 2016 0.01COMMON STOCK PHP50. 02 Aug 2016

19,290.000 0.00888.306900Local47.075000
18.870035 0.00 254.80Base

11,994.81
1,965.62

92,531.37 17,030,913.92
361,782.56

CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH2B5VJH7900 BDO UNIBANK INC 28 Jul 2016COMMON STOCK PHP10.0 02 Aug 2016

132,850.000 0.00113.927700Local47.075000
2.420132 0.00 225.06Base

10,594.71
1,736.18

81,730.59 15,042,969.65
319,553.26

0.002,253,025.000 Local
0.00Base

134,186.80
2,850.48

1,035,155.34
21,989.49

190,526,095.41
4,047,288.27

PHILIPPINE PESO Total

POUND STERLING

ASSET TRANSFER AT MARKET NON CASH GBP/GBB000312900 ABERDEEN ASSET MGMT PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

73,811.000 0.003.242999Local0.765287
4.237625 0.00 0.00Base

0.00
0.00
0.00 239,369.07

312,783.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB001630003 SPEEDY HIRE PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

42,670.000 0.000.355000Local0.765287
0.463878 0.00 0.00Base

0.00
0.00
0.00 15,147.85

19,793.69
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB002826006 AMEC FOSTER WHEELER PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

34,600.000 0.004.604000Local0.765287
6.016044 0.00 0.00Base

0.00
0.00
0.00 159,298.40

208,155.11

ASSET TRANSFER AT MARKET NON CASH GBP/GBB004561908 ANTOFAGASTA PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

31,551.000 0.005.140000Local0.765287
6.716434 0.00 0.00Base

0.00
0.00
0.00 162,172.14

211,910.22

ASSET TRANSFER AT MARKET NON CASH GBP/GBB005367008 ASHTEAD GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

40,271.000 0.0011.970000Local0.765287
15.641191 0.00 0.00Base

0.00
0.00
0.00 482,043.87

629,886.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB005665906 BHP BILLITON PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

168,982.000 0.0010.140000Local0.765287
13.249931 0.00 0.00Base

0.00
0.00
0.00 1,713,477.48

2,238,999.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB005958905 ARM HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

112,685.000 0.0016.850000Local0.765287
22.017883 0.00 0.00Base

0.00
0.00
0.00 1,898,742.25

2,481,085.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBB006080907 ATKINS (WS) PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

7,532.000 0.0014.800000Local0.765287
19.339150 0.00 0.00Base

0.00
0.00
0.00 111,473.60

145,662.48

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB008118002 BARRATT DEVELOPMENTS PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

69,730.000 0.004.359500Local0.761992
5.721189 0.00 149.61Base

114.00
1.31
1.00 303,872.94

398,787.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

80,191.000 0.004.367000Local0.765287
5.706356 0.00 0.00Base

0.00
0.00
0.00 350,194.10

457,598.39
008118002 Total

114.00 1.000.00 654,067.04149,921.000 Local
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0.00 149.61 1.31 856,385.96Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB009049909 BELLWAY PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

10,697.000 0.0021.370000Local0.765287
27.924165 0.00 0.00Base

0.00
0.00
0.00 228,594.89

298,704.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBB009616004 BALFOUR BEATTY PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

60,815.000 0.002.319000Local0.765287
3.030236 0.00 0.00Base

0.00
0.00
0.00 141,029.99

184,283.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBB010015907 BTG PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

33,440.000 0.006.580000Local0.765287
8.598082 0.00 0.00Base

0.00
0.00
0.00 220,035.20

287,519.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB010486900 TED BAKER PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

2,522.000 0.0023.450000Local0.765287
30.642098 0.00 0.00Base

0.00
0.00
0.00 59,140.90

77,279.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB011950003 BRAMMER PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

10,781.000 0.000.997500Local0.765287
1.303433 0.00 0.00Base

0.00
0.00
0.00 10,754.05

14,052.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB013670005 BRITISH LAND CO PLC 28 Jul 2016REIT GBP.25 01 Aug 2016

12,950.000 0.006.663400Local0.761992
8.744711 0.00 42.47Base

32.36
1.31
1.00 86,257.67

113,200.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

78,233.000 0.006.690000Local0.765287
8.741818 0.00 0.00Base

0.00
0.00
0.00 523,378.77

683,898.68
013670005 Total

32.36 1.000.00 609,636.4491,183.000 Local

0.00 42.47 1.31 797,098.91Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB014119903 SKY PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016
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82,608.000 0.009.090000Local0.765287
11.877897 0.00 0.00Base

0.00
0.00
0.00 750,906.72

981,209.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBB015008907 TULLOW OIL PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

80,176.000 0.002.031000Local0.765287
2.653906 0.00 0.00Base

0.00
0.00
0.00 162,837.46

212,779.60

ASSET TRANSFER AT MARKET NON CASH GBP/GBB015281900 INTERSERVE PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

11,908.000 0.003.012500Local0.765287
3.936432 0.00 0.00Base

0.00
0.00
0.00 35,872.85

46,875.03

ASSET TRANSFER AT MARKET NON CASH GBP/GBB015708902 XAAR PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

6,344.000 0.005.110000Local0.765287
6.677234 0.00 0.00Base

0.00
0.00
0.00 32,417.84

42,360.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB016389900 WETHERSPOON (J.D.) PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

7,226.000 0.008.585000Local0.765287
11.218014 0.00 0.00Base

0.00
0.00
0.00 62,035.21

81,061.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB017658907 BREWIN DOLPHIN HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

25,147.000 0.002.581999Local0.765287
3.373896 0.00 0.00Base

0.00
0.00
0.00 64,929.55

84,843.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB018266908 DIPLOMA PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

10,139.000 0.008.310000Local0.765287
10.858671 0.00 0.00Base

0.00
0.00
0.00 84,255.09

110,096.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBB018592907 BOVIS HOMES GROUP PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

11,808.000 0.008.180000Local0.765287
10.688801 0.00 0.00Base

0.00
0.00
0.00 96,589.44

126,213.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBB020745907 GENUS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

5,354.000 0.0019.680000Local0.765287
25.715842 0.00 0.00Base

0.00
0.00
0.00 105,366.72

137,682.62
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB021623004 AVIVA PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

323,933.000 0.004.186999Local0.765287
5.471149 0.00 0.00Base

0.00
0.00
0.00 1,356,307.47

1,772,286.04

ASSET TRANSFER AT MARKET NON CASH GBP/GBB023740905 DIAGEO PLC 08 Aug 2016COMMON STOCK GBP.289 08 Aug 2016

201,339.000 0.0021.800000Local0.765287
28.486045 0.00 0.00Base

0.00
0.00
0.00 4,389,190.20

5,735,351.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBB024054900 SCHRODERS PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

10,849.000 0.0026.680000Local0.765287
34.862738 0.00 0.00Base

0.00
0.00
0.00 289,451.32

378,225.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBB024185902 ELEMENTIS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

40,890.000 0.002.159000Local0.765287
2.821164 0.00 0.00Base

0.00
0.00
0.00 88,281.51

115,357.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB024249906 DCC PLC 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

7,082.000 0.0067.900000Local0.765287
88.724884 0.00 0.00Base

0.00
0.00
0.00 480,867.80

628,349.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBB025028903 DAIRY CREST GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

12,375.000 0.006.385000Local0.765287
8.343275 0.00 0.00Base

0.00
0.00
0.00 79,014.38

103,248.04

ASSET TRANSFER AT MARKET NON CASH GBP/GBB025205907 ITE GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

20,979.000 0.001.677499Local0.765287
2.191987 0.00 0.00Base

0.00
0.00
0.00 35,192.27

45,985.72

ASSET TRANSFER AT MARKET NON CASH GBP/GBB026349902 BAE SYSTEMS PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

253,361.000 0.005.310000Local0.765287
6.938573 0.00 0.00Base

0.00
0.00
0.00 1,345,346.91

1,757,963.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBB026527903 DERWENT LONDON PLC 08 Aug 2016REIT GBP.05 08 Aug 2016

9,198.000 0.0028.120000Local0.765287 0.00 0.00 258,647.76
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36.744385 0.00 0.00Base 0.00 337,974.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB028694909 BIG YELLOW GROUP PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

13,162.000 0.007.435000Local0.765287
9.715309 0.00 0.00Base

0.00
0.00
0.00 97,859.47

127,872.90

ASSET TRANSFER AT MARKET NON CASH GBP/GBB028758902 BRITISH AMERICAN TOBACCO PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

149,152.000 0.0048.315000Local0.765287
63.133178 0.00 0.00Base

0.00
0.00
0.00 7,206,278.88

9,416,439.69

ASSET TRANSFER AT MARKET NON CASH GBP/GBB030964001 ELECTROCOMPONENTS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

38,646.000 0.002.936000Local0.765287
3.836469 0.00 0.00Base

0.00
0.00
0.00 113,464.66

148,264.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBB033086000 SPECTRIS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

10,418.000 0.0019.560000Local0.765287
25.559038 0.00 0.00Base

0.00
0.00
0.00 203,776.08

266,274.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB033184003 PREMIER FARNELL PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

32,609.000 0.001.950000Local0.765287
2.548064 0.00 0.00Base

0.00
0.00
0.00 63,587.55

83,089.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBB033450008 FENNER PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

15,927.000 0.001.597499Local0.765287
2.087451 0.00 0.00Base

0.00
0.00
0.00 25,443.38

33,246.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB034521906 FIRSTGROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

106,077.000 0.001.015000Local0.765287
1.326300 0.00 0.00Base

0.00
0.00
0.00 107,668.16

140,689.91

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB037537909 GO AHEAD GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

13,147.000 0.0018.494500Local0.761992
24.271252 0.00 119.66Base

91.18
1.31
1.00 243,055.01

318,973.18

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016
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5,193.000 0.0018.396600Local0.753182
24.425172 0.00 47.57Base

35.83
1.33
1.00 95,496.71

126,791.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

3,809.000 0.0018.960000Local0.765287
24.775020 0.00 0.00Base

0.00
0.00
0.00 72,218.64

94,368.05
037537909 Total

127.01 2.000.00 410,770.3622,149.000 Local

0.00 167.23 2.64 540,132.24Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB038641908 GREENCORE GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

36,184.000 0.003.327000Local0.765287
4.347389 0.00 0.00Base

0.00
0.00
0.00 120,384.17

157,305.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBB040520009 HALMA PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

32,553.000 0.0010.610000Local0.765287
13.864080 0.00 0.00Base

0.00
0.00
0.00 345,387.33

451,317.39

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB040650004 HAMMERSON PLC 28 Jul 2016REIT GBP.25 01 Aug 2016

9,952.000 0.005.570200Local0.761992
7.310050 0.00 27.28Base

20.79
1.31
1.00 55,412.84

72,721.03

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

62,761.000 0.005.620000Local0.765287
7.343650 0.00 0.00Base

0.00
0.00
0.00 352,716.82

460,894.83
040650004 Total

20.79 1.000.00 408,129.6672,713.000 Local

0.00 27.28 1.31 533,615.86Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB040828907 STANDARD CHARTERED PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

262,280.000 0.006.386000Local0.765287
8.344582 0.00 0.00Base

0.00
0.00
0.00 1,674,920.08

2,188,616.92

ASSET TRANSFER AT MARKET NON CASH GBP/GBB041610007 HAYS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016
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119,145.000 0.001.175000Local0.765287
1.535372 0.00 0.00Base

0.00
0.00
0.00 139,995.38

182,931.87

ASSET TRANSFER AT MARKET NON CASH GBP/GBB042816900 IOMART GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

6,498.000 0.003.010000Local0.765287
3.933166 0.00 0.00Base

0.00
0.00
0.00 19,558.98

25,557.71

ASSET TRANSFER AT MARKET NON CASH GBP/GBB044788008 HUNTING PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

11,380.000 0.004.262500Local0.765287
5.569806 0.00 0.00Base

0.00
0.00
0.00 48,507.25

63,384.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB045365905 ADVANCED MEDICAL SOLUTIONS 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

16,210.000 0.002.170000Local0.765287
2.835537 0.00 0.00Base

0.00
0.00
0.00 35,175.70

45,964.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB045449907 IMPERIAL BRANDS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

76,704.000 0.0040.485000Local0.765287
52.901722 0.00 0.00Base

0.00
0.00
0.00 3,105,361.44

4,057,773.67

ASSET TRANSFER AT MARKET NON CASH GBP/GBB046574901 MITIE GROUP PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

32,715.000 0.002.525000Local0.765287
3.299416 0.00 0.00Base

0.00
0.00
0.00 82,605.38

107,940.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB047260906 SPIRENT COMMUNICATIONS PLC 08 Aug 2016COMMON STOCK GBP.033 08 Aug 2016

52,051.000 0.000.885000Local0.765287
1.156429 0.00 0.00Base

0.00
0.00
0.00 46,065.14

60,193.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB048354906 SABMILLER PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

77,812.000 0.0043.580000Local0.765287
56.945956 0.00 0.00Base

0.00
0.00
0.00 3,391,046.96

4,431,078.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB048662902 KELLER GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

6,458.000 0.008.620000Local0.765287
11.263749 0.00 0.00Base

0.00
0.00
0.00 55,667.96

72,741.29
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB049156904 KIER GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,617.000 0.0011.120000Local0.765287
14.530497 0.00 0.00Base

0.00
0.00
0.00 95,821.04

125,209.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB054052907 HSBC HOLDINGS PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

1,575,064.000 0.005.304000Local0.765287
6.930733 0.00 0.00Base

0.00
0.00
0.00 8,354,139.46

10,916,348.32

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB055768006 HOWDEN JOINERY GROUP PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

86,321.000 0.004.343200Local0.761992
5.699797 0.00 184.50Base

140.59
1.31
1.00 374,767.78

491,826.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

56,043.000 0.004.290999Local0.765287
5.607045 0.00 0.00Base

0.00
0.00
0.00 240,480.51

314,235.72
055768006 Total

140.59 1.000.00 615,248.29142,364.000 Local

0.00 184.50 1.31 806,062.12Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB056039902 LEGAL + GENERAL GROUP PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

475,957.000 0.002.135000Local0.765287
2.789803 0.00 0.00Base

0.00
0.00
0.00 1,016,168.20

1,327,826.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB057580003 MEGGITT PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

62,021.000 0.004.146000Local0.765287
5.417575 0.00 0.00Base

0.00
0.00
0.00 257,139.07

336,003.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBB057900003 MENZIES (JOHN) PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

5,090.000 0.006.010000Local0.765287
7.853263 0.00 0.00Base

0.00
0.00
0.00 30,590.90

39,973.11

ASSET TRANSFER AT MARKET NON CASH GBP/GBB060272002 MORGAN ADVANCED MATERIALS PL 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

25,535.000 0.002.750000Local0.765287
3.593423 0.00 0.00Base

0.00
0.00
0.00 70,221.25

91,758.06
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB060431004 WM MORRISON SUPERMARKETS 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

177,490.000 0.001.849000Local0.765287
2.416087 0.00 0.00Base

0.00
0.00
0.00 328,179.01

428,831.29

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB062152905 NATIONAL EXPRESS GROUP PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

73,022.000 0.003.364100Local0.761992
4.414876 0.00 120.89Base

92.12
1.31
1.00 245,560.19

322,260.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

37,469.000 0.003.444000Local0.765287
4.500272 0.00 0.00Base

0.00
0.00
0.00 129,043.24

168,620.71
062152905 Total

92.12 1.000.00 374,603.43110,491.000 Local

0.00 120.89 1.31 490,881.56Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB066504002 OXFORD INSTRUMENTS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

4,464.000 0.007.340000Local0.765287
9.591174 0.00 0.00Base

0.00
0.00
0.00 32,765.76

42,815.00

ASSET TRANSFER AT MARKET NON CASH GBP/GBB067312900 ASSOCIATED BRITISH FOODS PLC 08 Aug 2016COMMON STOCK GBP.056 08 Aug 2016

28,504.000 0.0029.130000Local0.765287
38.064151 0.00 0.00Base

0.00
0.00
0.00 830,321.52

1,084,980.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB067760009 PEARSON PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

65,736.000 0.008.825000Local0.765287
11.531622 0.00 0.00Base

0.00
0.00
0.00 580,120.20

758,042.67

ASSET TRANSFER AT MARKET NON CASH GBP/GBB068253004 PERSIMMON PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

24,609.000 0.0017.230000Local0.765287
22.514429 0.00 0.00Base

0.00
0.00
0.00 424,013.07

554,057.59

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB068343904 INTU PROPERTIES PLC 28 Jul 2016REIT GBP.5 01 Aug 2016

18,900.000 0.003.009100Local0.761992 21.33 1.00 56,849.66
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3.948992 0.00 27.99Base 1.31 74,606.64

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

75,308.000 0.003.072999Local0.765287
4.015486 0.00 0.00Base

0.00
0.00
0.00 231,421.48

302,398.29
068343904 Total

21.33 1.000.00 288,271.1494,208.000 Local

0.00 27.99 1.31 377,004.93Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB068356906 PETRA DIAMONDS LTD 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

46,834.000 0.001.117500Local0.765287
1.460236 0.00 0.00Base

0.00
0.00
0.00 52,337.00

68,388.72

ASSET TRANSFER AT MARKET NON CASH GBP/GBB069286904 UNITE GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

19,572.000 0.006.310000Local0.765287
8.245273 0.00 0.00Base

0.00
0.00
0.00 123,499.32

161,376.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBB070995006 PRUDENTIAL PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

205,825.000 0.0013.775000Local0.765287
17.999783 0.00 0.00Base

0.00
0.00
0.00 2,835,239.38

3,704,805.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBB071887004 RIO TINTO PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

98,942.000 0.0024.845000Local0.765287
32.464945 0.00 0.00Base

0.00
0.00
0.00 2,458,213.99

3,212,146.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBB071973903 RPC GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

28,570.000 0.008.770000Local0.765287
11.459753 0.00 0.00Base

0.00
0.00
0.00 250,558.90

327,405.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBB072811904 SCAPA GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

11,604.000 0.002.597500Local0.765287
3.394151 0.00 0.00Base

0.00
0.00
0.00 30,141.39

39,385.73

ASSET TRANSFER AT MARKET NON CASH GBP/GBB072823909 REDROW PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016
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19,722.000 0.003.370000Local0.765287
4.403577 0.00 0.00Base

0.00
0.00
0.00 66,463.14

86,847.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB072910003 ST. MODWEN PROPERTIES PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

16,884.000 0.002.775999Local0.765287
3.627396 0.00 0.00Base

0.00
0.00
0.00 46,869.98

61,244.97

ASSET TRANSFER AT MARKET NON CASH GBP/GBB073235004 RENISHAW PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

3,161.000 0.0026.400000Local0.765287
34.496862 0.00 0.00Base

0.00
0.00
0.00 83,450.40

109,044.58

ASSET TRANSFER AT MARKET NON CASH GBP/GBB073655904 CARILLION PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

38,184.000 0.002.694000Local0.765287
3.520248 0.00 0.00Base

0.00
0.00
0.00 102,867.70

134,417.15

ASSET TRANSFER AT MARKET NON CASH GBP/GBB074482902 KCOM GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

45,711.000 0.001.107499Local0.765287
1.447168 0.00 0.00Base

0.00
0.00
0.00 50,624.93

66,151.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB075947002 RPS GROUP PLC 08 Aug 2016COMMON STOCK GBP.03 08 Aug 2016

18,221.000 0.001.820000Local0.765287
2.378193 0.00 0.00Base

0.00
0.00
0.00 33,162.22

43,333.05

ASSET TRANSFER AT MARKET NON CASH GBP/GBB076680008 CLOSE BROTHERS GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

13,076.000 0.0013.040000Local0.765287
17.039359 0.00 0.00Base

0.00
0.00
0.00 170,511.04

222,806.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBB076693902 ST JAMES S PLACE PLC 08 Aug 2016COMMON STOCK GBP.15 08 Aug 2016

41,979.000 0.009.450000Local0.765287
12.348308 0.00 0.00Base

0.00
0.00
0.00 396,701.55

518,369.64

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB077396000 TRAVIS PERKINS PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 01 Aug 2016

3,760.000 0.0015.696200Local0.761992
20.598904 0.00 29.04Base

22.13
1.31
1.00 58,994.58

77,421.52
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

19,994.000 0.0015.550000Local0.765287
20.319174 0.00 0.00Base

0.00
0.00
0.00 310,906.70

406,261.57
077396000 Total

22.13 1.000.00 369,901.2823,754.000 Local

0.00 29.04 1.31 483,683.09Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB078923901 SVG CAPITAL PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

13,913.000 0.005.560000Local0.765287
7.265248 0.00 0.00Base

0.00
0.00
0.00 77,356.28

101,081.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079087003 SSE PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

80,506.000 0.0015.380000Local0.765287
20.097036 0.00 0.00Base

0.00
0.00
0.00 1,238,182.28

1,617,931.94

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079582003 SENIOR PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

37,747.000 0.002.200000Local0.765287
2.874738 0.00 0.00Base

0.00
0.00
0.00 83,043.40

108,512.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079737003 SERCO GROUP PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

96,749.000 0.001.282000Local0.765287
1.675189 0.00 0.00Base

0.00
0.00
0.00 124,032.22

162,072.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079805909 BP PLC 08 Aug 2016COMMON STOCK USD.25 08 Aug 2016

1,479,016.000 0.004.193500Local0.765287
5.479644 0.00 0.00Base

0.00
0.00
0.00 6,202,253.60

8,104,480.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079909909 SHAFTESBURY PLC 08 Aug 2016REIT GBP.25 08 Aug 2016

22,653.000 0.009.300000Local0.765287
12.152303 0.00 0.00Base

0.00
0.00
0.00 210,672.90

275,286.13

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079952008 SHANKS GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

31,234.000 0.001.060000Local0.765287 0.00 0.00 33,108.04
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1.385101 0.00 0.00Base 0.00 43,262.25

ASSET TRANSFER AT MARKET NON CASH GBP/GBB080254907 SIG PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

54,157.000 0.001.058999Local0.765287
1.383793 0.00 0.00Base

0.00
0.00
0.00 57,352.26

74,942.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBB082201906 DS SMITH PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

81,828.000 0.003.950000Local0.765287
5.161462 0.00 0.00Base

0.00
0.00
0.00 323,220.60

422,352.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087061008 LLOYDS BANKING GROUP PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,139,415.000 0.000.531499Local0.765287
0.694509 0.00 0.00Base

0.00
0.00
0.00 2,731,599.07

3,569,378.64

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087541009 TATE + LYLE PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

37,318.000 0.007.270000Local0.765287
9.499704 0.00 0.00Base

0.00
0.00
0.00 271,301.86

354,509.96

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087823001 TAYLOR WIMPEY PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

260,767.000 0.001.541999Local0.765287
2.014929 0.00 0.00Base

0.00
0.00
0.00 402,102.71

525,427.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087947909 TELECOM PLUS PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,686.000 0.0010.590000Local0.765287
13.837946 0.00 0.00Base

0.00
0.00
0.00 60,214.74

78,682.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB088470000 TESCO PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

651,349.000 0.001.547999Local0.765287
2.022769 0.00 0.00Base

0.00
0.00
0.00 1,008,288.25

1,317,529.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBB091233908 ULTRA ELECTRONICS HLDGS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

6,337.000 0.0017.170000Local0.765287
22.436027 0.00 0.00Base

0.00
0.00
0.00 108,806.29

142,177.10

ASSET TRANSFER AT MARKET NON CASH GBP/GBB092232909 SMITH + NEPHEW PLC 08 Aug 2016COMMON STOCK USD.2 08 Aug 2016

Books Closed Prepared by State StreetPage 1764



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

71,646.000 0.0012.660000Local0.765287
16.542813 0.00 0.00Base

0.00
0.00
0.00 907,038.36

1,185,226.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBB092528900 GLAXOSMITHKLINE PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

389,646.000 0.0016.945000Local0.765287
22.142020 0.00 0.00Base

0.00
0.00
0.00 6,602,551.47

8,627,549.49

ASSET TRANSFER AT MARKET NON CASH GBP/GBB092922905 VICTREX PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

7,505.000 0.0014.690000Local0.765287
19.195412 0.00 0.00Base

0.00
0.00
0.00 110,248.45

144,061.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBB093031904 IMAGINATION TECH GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

23,205.000 0.001.982499Local0.765287
2.590530 0.00 0.00Base

0.00
0.00
0.00 46,003.91

60,113.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBB094573904 DAILY MAIL+GENERAL TST A NV 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

23,573.000 0.007.240000Local0.765287
9.460503 0.00 0.00Base

0.00
0.00
0.00 170,668.52

223,012.44

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB094658903 WEIR GROUP PLC/THE 28 Jul 2016 0.01COMMON STOCK GBP.125 01 Aug 2016

5,548.000 0.0014.749700Local0.761992
19.356765 0.00 40.28Base

30.69
1.31
1.00 81,799.65

107,349.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

17,120.000 0.0014.690000Local0.765287
19.195413 0.00 0.00Base

0.00
0.00
0.00 251,492.80

328,625.47
094658903 Total

30.69 1.000.00 333,292.4522,668.000 Local

0.00 40.28 1.31 435,975.22Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB096331905 DECHRA PHARMACEUTICALS PLC 28 Jul 2016 0.01COMMON STOCK GBP.01 01 Aug 2016

10,022.000 0.0013.214000Local0.761992
17.341389 0.00 65.17Base

49.66
1.31
1.00 132,380.05

173,728.92

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016
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7,774.000 0.0013.235999Local0.753182
17.573440 0.00 51.24Base

38.59
1.33
1.00 102,857.07

136,563.37

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

10,980.000 0.0013.262000Local0.757346
17.511151 0.00 72.11Base

54.61
1.32
1.00 145,561.15

192,199.01

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB02 Aug 2016 0.0104 Aug 2016

557.000 0.0013.279800Local0.751117
17.680068 0.00 3.69Base

2.77
0.00
0.00 7,394.08

9,844.11
096331905 Total

145.63 3.000.00 388,192.3529,333.000 Local

0.00 192.21 3.96 512,335.41Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB096970900 BABCOCK INTL GROUP PLC 28 Jul 2016COMMON STOCK GBP.6 01 Aug 2016

1,708.000 0.009.778500Local0.761992
12.832812 0.00 8.22Base

6.26
1.31
1.00 16,694.42

21,908.92

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

20,170.000 0.009.770000Local0.765287
12.766452 0.00 0.00Base

0.00
0.00
0.00 197,060.90

257,499.34
096970900 Total

6.26 1.000.00 213,755.3221,878.000 Local

0.00 8.22 1.31 279,408.26Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB098874001 SYNTHOMER PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

23,851.000 0.003.806000Local0.765287
4.973298 0.00 0.00Base

0.00
0.00
0.00 90,776.91

118,618.13

ASSET TRANSFER AT MARKET NON CASH GBP/GBB098952906 ASTRAZENECA PLC 08 Aug 2016COMMON STOCK USD.25 08 Aug 2016

101,148.000 0.0052.200000Local0.765287
68.209704 0.00 0.00Base

0.00
0.00
0.00 5,279,925.60

6,899,275.17

ASSET TRANSFER AT MARKET NON CASH GBP/GBB302323902 PAGEGROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016
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27,296.000 0.003.441000Local0.765287
4.496352 0.00 0.00Base

0.00
0.00
0.00 93,925.54

122,732.44

ASSET TRANSFER AT MARKET NON CASH GBP/GBB305446908 GW PHARMACEUTICALS PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

24,603.000 0.006.105000Local0.765287
7.977399 0.00 0.00Base

0.00
0.00
0.00 150,201.32

196,267.96

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB306465907 GKN PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

94,954.000 0.002.939400Local0.761992
3.857521 0.00 137.36Base

104.67
1.31
1.00 279,002.12

366,148.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

137,132.000 0.002.993000Local0.765287
3.910951 0.00 0.00Base

0.00
0.00
0.00 410,436.08

536,316.55
306465907 Total

104.67 1.000.00 689,438.20232,086.000 Local

0.00 137.36 1.31 902,464.91Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB309135903 BT GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

677,484.000 0.004.065499Local0.765287
5.312385 0.00 0.00Base

0.00
0.00
0.00 2,754,311.20

3,599,056.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB309272904 ASOS PLC 08 Aug 2016COMMON STOCK GBP.035 08 Aug 2016

4,725.000 0.0047.010000Local0.765287
61.427934 0.00 0.00Base

0.00
0.00
0.00 222,122.25

290,246.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBB310221908 TELFORD HOMES PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

5,509.000 0.002.827500Local0.765287
3.694692 0.00 0.00Base

0.00
0.00
0.00 15,576.70

20,354.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB312152903 CARNIVAL PLC 08 Aug 2016COMMON STOCK USD1.66 08 Aug 2016

15,165.000 0.0036.830000Local0.765287
48.125736 0.00 0.00Base

0.00
0.00
0.00 558,526.95

729,826.78
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB312748908 MARKS + SPENCER GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

129,787.000 0.003.215999Local0.765287
4.202344 0.00 0.00Base

0.00
0.00
0.00 417,394.99

545,409.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB313486904 BARCLAYS PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

1,344,692.000 0.001.520000Local0.765287
1.986183 0.00 0.00Base

0.00
0.00
0.00 2,043,931.84

2,670,804.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB316383900 INTERTEK GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

12,912.000 0.0034.720000Local0.765287
45.368601 0.00 0.00Base

0.00
0.00
0.00 448,304.64

585,799.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB316988906 WILLIAM HILL PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

70,771.000 0.003.170000Local0.765287
4.142237 0.00 0.00Base

0.00
0.00
0.00 224,344.07

293,150.24

ASSET TRANSFER AT MARKET NON CASH GBP/GBB317430908 BURBERRY GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

35,604.000 0.0013.160000Local0.765287
17.196163 0.00 0.00Base

0.00
0.00
0.00 468,548.64

612,252.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB318094901 LAND SECURITIES GROUP PLC 28 Jul 2016 0.01REIT GBP.1 01 Aug 2016

6,289.000 0.0010.973000Local0.761992
14.400414 0.00 33.96Base

25.88
1.31
1.00 68,982.32

90,528.93

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

63,259.000 0.0011.000000Local0.765287
14.373692 0.00 0.00Base

0.00
0.00
0.00 695,849.00

909,265.41
318094901 Total

25.88 1.000.00 764,831.3269,548.000 Local

0.00 33.96 1.31 999,794.34Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB320878903 AMERISUR RESOURCES PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

67,323.000 0.000.265000Local0.765287
0.346275 0.00 0.00Base

0.00
0.00
0.00 17,840.60

23,312.30
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB320898901 NEXT PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

11,453.000 0.0052.200000Local0.765287
68.209704 0.00 0.00Base

0.00
0.00
0.00 597,846.60

781,205.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBB330248907 UDG HEALTHCARE PLC 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

21,741.000 0.005.955000Local0.765287
7.781394 0.00 0.00Base

0.00
0.00
0.00 129,467.66

169,175.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBB330329905 FAROE PETROLEUM PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

25,204.000 0.000.670000Local0.765287
0.875488 0.00 0.00Base

0.00
0.00
0.00 16,886.68

22,065.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBB330577909 DIALIGHT PLC 08 Aug 2016COMMON STOCK GBP.018 08 Aug 2016

1,964.000 0.006.285000Local0.765287
8.212607 0.00 0.00Base

0.00
0.00
0.00 12,343.74

16,129.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB331952903 KINGFISHER PLC 08 Aug 2016COMMON STOCK GBP.157 08 Aug 2016

182,490.000 0.003.511000Local0.765287
4.587821 0.00 0.00Base

0.00
0.00
0.00 640,722.39

837,231.51

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB332770908 VEDANTA RESOURCES PLC 28 Jul 2016COMMON STOCK USD.1 01 Aug 2016

58,582.000 0.005.658000Local0.761992
7.425275 0.00 163.13Base

124.30
1.31
1.00 331,331.66

434,823.02

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

7,148.000 0.005.420000Local0.765287
7.082310 0.00 0.00Base

0.00
0.00
0.00 38,742.16

50,624.35
332770908 Total

124.30 1.000.00 370,073.8265,730.000 Local

0.00 163.13 1.31 485,447.37Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB338721905 ICAP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

44,309.000 0.004.510000Local0.765287 0.00 0.00 199,833.59
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5.893214 0.00 0.00Base 0.00 261,122.42

ASSET TRANSFER AT MARKET NON CASH GBP/GBB338752900 STANDARD LIFE INV PROP INC 08 Aug 2016REIT GBP.01 08 Aug 2016

30,875.000 0.000.785000Local0.765287
1.025759 0.00 0.00Base

0.00
0.00
0.00 24,236.88

31,670.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBB339864902 ITV PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

164,415.000 0.001.977000Local0.761992
2.594515 0.00 159.96Base

121.89
1.31
1.00 324,925.57

426,415.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

290,326.000 0.001.990000Local0.765287
2.600332 0.00 0.00Base

0.00
0.00
0.00 577,748.74

754,943.88
339864902 Total

121.89 1.000.00 902,674.31454,741.000 Local

0.00 159.96 1.31 1,181,359.87Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB342645900 PAYSAFE GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

39,990.000 0.003.800000Local0.765287
4.965457 0.00 0.00Base

0.00
0.00
0.00 151,962.00

198,568.64

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI00UHJ9 STAGECOACH GROUP PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

35,466.000 0.002.106999Local0.765287
2.753214 0.00 0.00Base

0.00
0.00
0.00 74,726.86

97,645.54

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI074VD7 MERLIN ENTERTAINMENT 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

2,750.000 0.004.581200Local0.761992
6.012137 0.00 6.19Base

4.72
1.31
1.00 12,592.58

16,525.87

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

56,776.000 0.004.750000Local0.765287
6.206822 0.00 0.00Base

0.00
0.00
0.00 269,686.00

352,398.51
ACI074VD7 Total

4.72 1.000.00 282,278.5859,526.000 Local
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0.00 6.19 1.31 368,924.38Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI07KLY6 VODAFONE GROUP PLC 08 Aug 2016COMMON STOCK USD.209 08 Aug 2016

2,124,700.000 0.002.337500Local0.765287
3.054410 0.00 0.00Base

0.00
0.00
0.00 4,966,486.25

6,489,704.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI080RT4 TUI AG DI 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

39,905.000 0.009.870000Local0.765287
12.897122 0.00 0.00Base

0.00
0.00
0.00 393,862.35

514,659.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI08HD88 NOSTRUM OIL + GAS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

6,955.000 0.002.890000Local0.765287
3.776361 0.00 0.00Base

0.00
0.00
0.00 20,099.95

26,264.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI08RZF6 EMPIRIC STUDENT PROPERTY PLC 08 Aug 2016REIT GBP.01 08 Aug 2016

38,712.000 0.001.135000Local0.765287
1.483104 0.00 0.00Base

0.00
0.00
0.00 43,938.12

57,413.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI09Q2N6 DIGNITY PLC 08 Aug 2016COMMON STOCK GBP.123 08 Aug 2016

4,130.000 0.0027.100000Local0.765287
35.411552 0.00 0.00Base

0.00
0.00
0.00 111,923.00

146,249.71

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0F35Q0 KAINOS GROUP PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

4,128.000 0.001.700000Local0.765287
2.221388 0.00 0.00Base

0.00
0.00
0.00 7,017.60

9,169.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBACI0JVL94 MELROSE INDUSTRIES PLC 28 Jul 2016COMMON STOCK GBP.068 01 Aug 2016

78,564.000 0.006.736500Local0.761992
8.840644 0.00 260.46Base

198.47
1.31
1.00 529,046.92

694,294.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

12,715.000 0.006.850000Local0.765287
8.950890 0.00 0.00Base

0.00
0.00
0.00 87,097.75

113,810.57
ACI0JVL94 Total

Books Closed Prepared by State StreetPage 1771



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

198.47 1.000.00 616,144.6791,279.000 Local

0.00 260.46 1.31 808,105.16Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0N9S67 INTERMEDIATE CAPITAL GROUP 08 Aug 2016COMMON STOCK GBP.262 08 Aug 2016

22,439.000 0.005.920000Local0.765287
7.735660 0.00 0.00Base

0.00
0.00
0.00 132,838.88

173,580.47

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB30 Aug 2016 01 Sep 2016

1.000 0.006.085000Local0.763534
7.969521 0.00 0.00Base

0.00
0.00
0.00 6.09

7.98
ACI0N9S67 Total

0.00 0.000.00 132,844.9722,440.000 Local

0.00 0.00 0.00 173,588.45Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB00FPT906 CHESNARA PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

10,298.000 0.003.170000Local0.765287
4.142236 0.00 0.00Base

0.00
0.00
0.00 32,644.66

42,656.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB00MZ4905 GRAFTON GROUP PLC UTS 08 Aug 2016UNIT EUR.05 08 Aug 2016

19,607.000 0.005.385000Local0.765287
7.036576 0.00 0.00Base

0.00
0.00
0.00 105,583.70

137,966.15

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB012TP908 HALFORDS GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

17,851.000 0.003.528000Local0.765287
4.610035 0.00 0.00Base

0.00
0.00
0.00 62,978.33

82,293.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB019KW907 SAINSBURY (J) PLC 08 Aug 2016COMMON STOCK GBP.285 08 Aug 2016

107,744.000 0.002.299000Local0.765287
3.004102 0.00 0.00Base

0.00
0.00
0.00 247,703.46

323,673.94

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01C3S908 RANDGOLD RESOURCES LTD 08 Aug 2016COMMON STOCK USD.05 08 Aug 2016

7,480.000 0.0083.750000Local0.765287
109.436068 0.00 0.00Base

0.00
0.00
0.00 626,450.00

818,581.79
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01D1K905 VECTURA GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

56,148.000 0.001.507999Local0.765287
1.970501 0.00 0.00Base

0.00
0.00
0.00 84,671.18

110,639.77

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01FLG907 G4S PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

124,140.000 0.001.889000Local0.765287
2.468355 0.00 0.00Base

0.00
0.00
0.00 234,500.46

306,421.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01FLL906 GREAT PORTLAND ESTATES PLC 08 Aug 2016REIT GBP.125 08 Aug 2016

29,945.000 0.006.655000Local0.765287
8.696084 0.00 0.00Base

0.00
0.00
0.00 199,283.98

260,404.24

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01HM1905 SCHRODER REAL ESTATE INVESTM 08 Aug 2016REIT 08 Aug 2016

41,779.000 0.000.555000Local0.765287
0.725218 0.00 0.00Base

0.00
0.00
0.00 23,187.35

30,298.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB01TND902 BOOKER GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

94,497.000 0.001.745700Local0.761992
2.290969 0.00 81.18Base

61.86
1.31
1.00 164,900.55

216,407.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

145,923.000 0.001.769000Local0.765287
2.311551 0.00 0.00Base

0.00
0.00
0.00 258,137.79

337,308.47
B01TND902 Total

61.86 1.000.00 423,038.34240,420.000 Local

0.00 81.18 1.31 553,715.66Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB021F8902 MAJESTIC WINE PLC 08 Aug 2016COMMON STOCK GBP.075 08 Aug 2016

5,202.000 0.004.125000Local0.765287
5.390135 0.00 0.00Base

0.00
0.00
0.00 21,458.25

28,039.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB02J63904 ADMIRAL GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

16,898.000 0.0022.120000Local0.765287
28.904189 0.00 0.00Base

0.00
0.00
0.00 373,783.76

488,422.98

Books Closed Prepared by State StreetPage 1773



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB02L3W908 BERKELEY GROUP HOLDINGS/THE 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

12,922.000 0.0027.159500Local0.761992
35.642763 0.00 172.72Base

131.61
1.31
1.00 350,822.45

460,401.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

10,387.000 0.0026.580000Local0.765287
34.732068 0.00 0.00Base

0.00
0.00
0.00 276,086.46

360,761.99
B02L3W908 Total

131.61 1.000.00 626,908.9123,309.000 Local

0.00 172.72 1.31 821,163.74Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB033F2900 CENTRICA PLC 08 Aug 2016COMMON STOCK GBP.061 08 Aug 2016

434,086.000 0.002.328000Local0.765287
3.041996 0.00 0.00Base

0.00
0.00
0.00 1,010,552.21

1,320,487.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB03HDJ904 STOBART GROUP LTD 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

26,390.000 0.001.780000Local0.765287
2.325925 0.00 0.00Base

0.00
0.00
0.00 46,974.20

61,381.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB03MLX903 ROYAL DUTCH SHELL PLC A SHS 08 Aug 2016COMMON STOCK EUR.07 08 Aug 2016

336,806.000 0.0018.990000Local0.765287
24.814220 0.00 0.00Base

0.00
0.00
0.00 6,395,945.94

8,357,578.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB03MM4906 ROYAL DUTCH SHELL PLC B SHS 28 Jul 2016 0.01COMMON STOCK EUR.07 01 Aug 2016

23,373.000 0.0020.258300Local0.761992
26.585975 0.00 233.02Base

177.56
1.31
1.00 473,318.69

621,159.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

299,668.000 0.0019.775000Local0.765287
25.839979 0.00 0.00Base

0.00
0.00
0.00 5,925,934.70

7,743,414.82
B03MM4906 Total

177.56 1.000.00 6,399,253.39323,041.000 Local

0.00 233.02 1.31 8,364,574.48Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB04V12902 GRAINGER PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

37,047.000 0.002.192999Local0.765287
2.865590 0.00 0.00Base

0.00
0.00
0.00 81,244.07

106,161.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB06GM7909 TELIT COMMUNICATIONS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

7,045.000 0.002.600000Local0.765287
3.397418 0.00 0.00Base

0.00
0.00
0.00 18,317.00

23,934.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB06QFB906 IG GROUP HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

31,643.000 0.009.130000Local0.765287
11.930165 0.00 0.00Base

0.00
0.00
0.00 288,900.59

377,506.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB07443904 ESSENTRA PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

23,010.000 0.004.834000Local0.765287
6.316585 0.00 0.00Base

0.00
0.00
0.00 111,230.34

145,344.61

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0744B906 BUNZL PLC 28 Jul 2016 0.01COMMON STOCK GBP.321 01 Aug 2016

6,585.000 0.0023.729600Local0.761992
31.141534 0.00 76.90Base

58.60
1.31
1.00 156,199.82

204,988.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

26,818.000 0.0023.520000Local0.765287
30.733568 0.00 0.00Base

0.00
0.00
0.00 630,759.36

824,212.82
B0744B906 Total

58.60 1.000.00 786,959.1833,403.000 Local

0.00 76.90 1.31 1,029,201.61Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB07KD3908 COBHAM PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

136,643.000 0.001.633000Local0.765287
2.133840 0.00 0.00Base

0.00
0.00
0.00 223,138.02

291,574.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB082RF905 RENTOKIL INITIAL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

157,076.000 0.002.171999Local0.765287
2.838150 0.00 0.00Base

0.00
0.00
0.00 341,169.07

445,805.39
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB08SNH908 NATIONAL GRID PLC 08 Aug 2016COMMON STOCK GBP.113 08 Aug 2016

299,687.000 0.0010.690000Local0.765287
13.968616 0.00 0.00Base

0.00
0.00
0.00 3,203,654.03

4,186,212.53

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB09LSH907 INMARSAT PLC 08 Aug 2016COMMON STOCK EUR.000 08 Aug 2016

35,998.000 0.008.700000Local0.765287
11.368284 0.00 0.00Base

0.00
0.00
0.00 313,182.60

409,235.49

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0DG3H900 SIRIUS MINERALS PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

180,669.000 0.000.295000Local0.765287
0.385476 0.00 0.00Base

0.00
0.00
0.00 53,297.36

69,643.62

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0F997900 BERENDSEN PLC 28 Jul 2016 0.01COMMON STOCK GBP.3 01 Aug 2016

19,581.000 0.0013.535000Local0.761992
17.762654 0.00 130.43Base

99.39
1.31
1.00 264,928.45

347,678.78

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

14,912.000 0.0012.660000Local0.765287
16.542813 0.00 0.00Base

0.00
0.00
0.00 188,785.92

246,686.43
B0F997900 Total

99.39 1.000.00 453,714.3734,493.000 Local

0.00 130.43 1.31 594,365.21Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0FYMT902 HELICAL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,155.000 0.002.900000Local0.765287
3.789429 0.00 0.00Base

0.00
0.00
0.00 23,649.50

30,902.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0H2K5904 PETROFAC LTD 08 Aug 2016COMMON STOCK USD.02 08 Aug 2016

20,757.000 0.007.660000Local0.765287
10.009317 0.00 0.00Base

0.00
0.00
0.00 158,998.62

207,763.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0HZP1905 GREENE KING PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

26,853.000 0.008.000000Local0.765287 0.00 0.00 214,824.00
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10.453594 0.00 0.00Base 0.00 280,710.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0HZPV909 KAZ MINERALS PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

20,046.000 0.001.606999Local0.765287
2.099865 0.00 0.00Base

0.00
0.00
0.00 32,213.92

42,093.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0L4LM907 888 HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

12,981.000 0.002.270000Local0.765287
2.966208 0.00 0.00Base

0.00
0.00
0.00 29,466.87

38,504.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0LCW0905 HIKMA PHARMACEUTICALS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

11,492.000 0.0023.950000Local0.765287
31.295449 0.00 0.00Base

0.00
0.00
0.00 275,233.40

359,647.30

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0N8QD901 BRITVIC PLC 28 Jul 2016COMMON STOCK GBP.2 01 Aug 2016

70,962.000 0.006.247200Local0.761992
8.198511 0.00 218.17Base

166.24
1.31
1.00 443,146.57

581,563.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

21,925.000 0.006.135000Local0.765287
8.016600 0.00 0.00Base

0.00
0.00
0.00 134,509.88

175,763.97
B0N8QD901 Total

166.24 1.000.00 577,656.4592,887.000 Local

0.00 218.17 1.31 757,327.25Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0PPFY907 HANSTEEN HOLDINGS PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

63,135.000 0.001.079000Local0.765287
1.409929 0.00 0.00Base

0.00
0.00
0.00 68,122.67

89,015.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0PYHC904 LANCASHIRE HOLDINGS LTD 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

16,612.000 0.006.130000Local0.765287
8.010067 0.00 0.00Base

0.00
0.00
0.00 101,831.56

133,063.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0SWJX907 LONDON STOCK EXCHANGE GROUP 08 Aug 2016COMMON STOCK GBP.069 08 Aug 2016
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25,086.000 0.0027.790000Local0.765287
36.313174 0.00 0.00Base

0.00
0.00
0.00 697,139.94

910,952.28

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB0WMWD903 QINETIQ GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

198,031.000 0.002.284000Local0.761992
2.997407 0.00 222.59Base

169.61
1.31
1.00 452,132.19

593,355.56

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

24,571.000 0.002.248600Local0.753182
2.985467 0.00 27.51Base

20.72
1.33
1.00 55,228.63

73,327.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

52,376.000 0.002.225000Local0.765287
2.907406 0.00 0.00Base

0.00
0.00
0.00 116,536.60

152,278.30
B0WMWD903 Total

190.33 2.000.00 623,897.42274,978.000 Local

0.00 250.10 2.64 818,960.93Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0YG1K902 RESTAURANT GROUP PLC 08 Aug 2016COMMON STOCK GBP.281 08 Aug 2016

17,722.000 0.003.693000Local0.765287
4.825641 0.00 0.00Base

0.00
0.00
0.00 65,447.35

85,520.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0ZSH6909 LADBROKES PLC 08 Aug 2016COMMON STOCK GBP.283 08 Aug 2016

79,790.000 0.001.450000Local0.765287
1.894714 0.00 0.00Base

0.00
0.00
0.00 115,695.50

151,179.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB10RZP905 UNILEVER PLC 08 Aug 2016COMMON STOCK GBP.031 08 Aug 2016

102,688.000 0.0035.415000Local0.765287
46.276756 0.00 0.00Base

0.00
0.00
0.00 3,636,695.52

4,752,067.55

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB125SX902 PANTHEON RESOURCES PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

17,562.000 0.001.750000Local0.765287
2.286724 0.00 0.00Base

0.00
0.00
0.00 30,733.50

40,159.44

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB126KH903 DEBENHAMS PLC 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016
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414,006.000 0.000.585500Local0.761992
0.768381 0.00 119.29Base

90.90
1.31
1.00 242,308.61

317,993.64

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

235,445.000 0.000.568400Local0.753182
0.754665 0.00 66.64Base

50.19
1.33
1.00 133,775.75

177,614.11

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

54,883.000 0.000.565200Local0.757346
0.746290 0.00 15.36Base

11.63
1.32
1.00 31,007.24

40,941.97

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

104,290.000 0.000.559000Local0.765287
0.730445 0.00 0.00Base

0.00
0.00
0.00 58,298.11

76,178.10
B126KH903 Total

152.72 3.000.00 465,389.71808,624.000 Local

0.00 201.29 3.96 612,727.82Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB132NW905 ASHMORE GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

33,862.000 0.003.485000Local0.765287
4.553847 0.00 0.00Base

0.00
0.00
0.00 118,009.07

154,202.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB135BJ900 SAVILLS PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

11,544.000 0.006.895000Local0.765287
9.009692 0.00 0.00Base

0.00
0.00
0.00 79,595.88

104,007.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB14SKR901 CMC MARKETS PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

9,292.000 0.002.779000Local0.765287
3.631317 0.00 0.00Base

0.00
0.00
0.00 25,822.47

33,742.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB15FWH907 CINEWORLD GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

16,319.000 0.005.885000Local0.765287
7.689925 0.00 0.00Base

0.00
0.00
0.00 96,037.32

125,491.90

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1722W904 DART GROUP PLC 08 Aug 2016COMMON STOCK GBP.012 08 Aug 2016
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8,404.000 0.004.942500Local0.765287
6.458361 0.00 0.00Base

0.00
0.00
0.00 41,536.77

54,276.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB17BBQ907 INVESTEC PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

49,399.000 0.004.667999Local0.765287
6.099671 0.00 0.00Base

0.00
0.00
0.00 230,594.53

301,317.71

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB17MMZ901 LOOKERS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

25,627.000 0.001.087499Local0.765287
1.421034 0.00 0.00Base

0.00
0.00
0.00 27,869.36

36,416.87

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB18P5K905 TOPPS TILES PLC 08 Aug 2016COMMON STOCK GBP.033 08 Aug 2016

14,339.000 0.001.220000Local0.765287
1.594173 0.00 0.00Base

0.00
0.00
0.00 17,493.58

22,858.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB18V86900 PENNON GROUP PLC 08 Aug 2016COMMON STOCK GBP.407 08 Aug 2016

33,899.000 0.008.860000Local0.765287
11.577356 0.00 0.00Base

0.00
0.00
0.00 300,345.14

392,460.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB19NKB902 HOME RETAIL GROUP 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

71,417.000 0.001.557000Local0.765287
2.034531 0.00 0.00Base

0.00
0.00
0.00 111,196.27

145,300.09

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB19NLV907 EXPERIAN PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

76,791.000 0.0014.630000Local0.765287
19.117011 0.00 0.00Base

0.00
0.00
0.00 1,123,452.33

1,468,014.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB19Z14902 PZ CUSSONS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

24,238.000 0.003.432000Local0.765287
4.484592 0.00 0.00Base

0.00
0.00
0.00 83,184.82

108,697.55

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1CKQ7907 DUNELM GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,869.000 0.008.740000Local0.765287
11.420552 0.00 0.00Base

0.00
0.00
0.00 77,515.06

101,288.88
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1CRLC906 MONDI PLC 28 Jul 2016 0.01COMMON STOCK EUR.2 01 Aug 2016

103,112.000 0.0015.227300Local0.761992
19.983543 0.00 772.70Base

588.79
1.31
1.00 1,569,527.57

2,059,769.09

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

29,382.000 0.0015.640000Local0.765287
20.436777 0.00 0.00Base

0.00
0.00
0.00 459,534.48

600,473.39
B1CRLC906 Total

588.79 1.000.00 2,029,062.05132,494.000 Local

0.00 772.70 1.31 2,660,242.48Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FH8J905 SEVERN TRENT PLC 08 Aug 2016COMMON STOCK GBP.978 08 Aug 2016

18,818.000 0.0023.990000Local0.765287
31.347717 0.00 0.00Base

0.00
0.00
0.00 451,443.82

589,901.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FP6H903 MITCHELLS + BUTLERS PLC 08 Aug 2016COMMON STOCK GBP.085 08 Aug 2016

18,520.000 0.002.490000Local0.765287
3.253681 0.00 0.00Base

0.00
0.00
0.00 46,114.80

60,258.18

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FP89909 BBA AVIATION PLC 08 Aug 2016COMMON STOCK GBP.297 08 Aug 2016

89,802.000 0.002.570000Local0.765287
3.358217 0.00 0.00Base

0.00
0.00
0.00 230,791.14

301,574.62

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FW50906 HOCHSCHILD MINING PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

22,164.000 0.002.702000Local0.765287
3.530701 0.00 0.00Base

0.00
0.00
0.00 59,887.13

78,254.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1H0DZ908 TULLETT PREBON PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

21,601.000 0.003.530000Local0.765287
4.612648 0.00 0.00Base

0.00
0.00
0.00 76,251.53

99,637.82

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1JQBT905 PENDRAGON PLC 28 Jul 2016COMMON STOCK GBP.05 01 Aug 2016

118,962.000 0.000.325800Local0.761992
0.427564 0.00 19.07Base

14.53
1.31
1.00 38,742.29

50,843.43
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

139,480.000 0.000.317700Local0.753182
0.421810 0.00 22.07Base

16.62
1.33
1.00 44,295.18

58,810.73
B1JQBT905 Total

31.15 2.000.00 83,037.47258,442.000 Local

0.00 41.14 2.64 109,654.16Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1JQDM908 MARSTON S PLC 08 Aug 2016COMMON STOCK GBP.073 08 Aug 2016

51,430.000 0.001.409000Local0.765287
1.841139 0.00 0.00Base

0.00
0.00
0.00 72,464.87

94,689.80

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1KJJ4906 WHITBREAD PLC 08 Aug 2016COMMON STOCK GBP.767 08 Aug 2016

14,599.000 0.0039.480000Local0.765287
51.588489 0.00 0.00Base

0.00
0.00
0.00 576,368.52

753,140.35

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1L8B6902 ENTERPRISE INNS PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

41,013.000 0.000.920000Local0.765287
1.202163 0.00 0.00Base

0.00
0.00
0.00 37,731.96

49,304.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1N7Z0909 SAFESTORE HOLDINGS PLC 08 Aug 2016REIT GBP.01 08 Aug 2016

18,239.000 0.003.686999Local0.765287
4.817799 0.00 0.00Base

0.00
0.00
0.00 67,247.19

87,871.86

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1P6ZR900 BROWN (N) GROUP PLC 08 Aug 2016COMMON STOCK GBP.110 08 Aug 2016

12,769.000 0.001.701000Local0.765287
2.222695 0.00 0.00Base

0.00
0.00
0.00 21,720.07

28,381.60

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1P8H4907 GEM DIAMONDS LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

9,014.000 0.001.325000Local0.765287
1.731377 0.00 0.00Base

0.00
0.00
0.00 11,943.55

15,606.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1QH8P909 SPORTS DIRECT INTERNATIONAL 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

23,823.000 0.002.936999Local0.765287 0.00 0.00 69,968.15
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3.837774 0.00 0.00Base 0.00 91,427.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VNST900 LAIRD PLC 08 Aug 2016COMMON STOCK GBP.281 08 Aug 2016

24,518.000 0.003.217000Local0.765287
4.203652 0.00 0.00Base

0.00
0.00
0.00 78,874.41

103,065.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VNSX901 DRAX GROUP PLC 08 Aug 2016COMMON STOCK GBP.115 08 Aug 2016

35,760.000 0.003.205000Local0.765287
4.187971 0.00 0.00Base

0.00
0.00
0.00 114,610.80

149,761.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VYCH909 THOMAS COOK GROUP PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

128,808.000 0.000.596499Local0.765287
0.779445 0.00 0.00Base

0.00
0.00
0.00 76,833.97

100,398.90

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VZ0M908 HARGREAVES LANSDOWN PLC 08 Aug 2016COMMON STOCK GBP.004 08 Aug 2016

20,873.000 0.0013.220000Local0.765287
17.274565 0.00 0.00Base

0.00
0.00
0.00 275,941.06

360,571.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1WY23900 SMITHS GROUP PLC 08 Aug 2016COMMON STOCK GBP.375 08 Aug 2016

31,611.000 0.0012.790000Local0.765287
16.712684 0.00 0.00Base

0.00
0.00
0.00 404,304.69

528,304.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1XZS8907 ANGLO AMERICAN PLC 08 Aug 2016COMMON STOCK USD.549 08 Aug 2016

112,160.000 0.008.599000Local0.765287
11.236307 0.00 0.00Base

0.00
0.00
0.00 964,463.84

1,260,264.24

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1YKG0909 INTERNATIONAL PERSONAL FINAN 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

19,735.000 0.002.691000Local0.765287
3.516328 0.00 0.00Base

0.00
0.00
0.00 53,106.89

69,394.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1YW44908 3I GROUP PLC 08 Aug 2016COMMON STOCK GBP.738 08 Aug 2016

77,819.000 0.006.320000Local0.765287
8.258340 0.00 0.00Base

0.00
0.00
0.00 491,816.08

642,655.74

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1Z4ST908 PROVIDENT FINANCIAL PLC 28 Jul 2016 0.01COMMON STOCK GBP.207 01 Aug 2016
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28,500.000 0.0027.014800Local0.761992
35.452866 0.00 378.90Base

288.72
1.31
1.00 769,632.08

1,010,026.46

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

11,777.000 0.0027.450000Local0.765287
35.868896 0.00 0.00Base

0.00
0.00
0.00 323,278.65

422,427.99
B1Z4ST908 Total

288.72 1.000.00 1,092,910.7340,277.000 Local

0.00 378.90 1.31 1,432,454.45Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB1ZBKY909 MONEYSUPERMARKET.COM 28 Jul 2016COMMON STOCK GBP.000 01 Aug 2016

219,560.000 0.003.004200Local0.761992
3.942561 0.00 324.61Base

247.35
1.31
1.00 659,353.80

865,302.79

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

125,313.000 0.002.982300Local0.753182
3.959601 0.00 186.08Base

140.15
1.33
1.00 373,579.81

496,002.04

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

10,892.000 0.003.020700Local0.757346
3.988534 0.00 16.29Base

12.34
1.32
1.00 32,888.12

43,425.49

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

48,248.000 0.003.092999Local0.765287
4.041620 0.00 0.00Base

0.00
0.00
0.00 149,231.06

195,000.12
B1ZBKY909 Total

399.84 3.000.00 1,215,052.79404,013.000 Local

0.00 526.98 3.96 1,599,730.44Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB23K0M900 CAPITA PLC 08 Aug 2016COMMON STOCK GBP.020 08 Aug 2016

53,171.000 0.009.555000Local0.765287
12.485512 0.00 0.00Base

0.00
0.00
0.00 508,048.91

663,867.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB24CGK904 RECKITT BENCKISER GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

50,872.000 0.0074.300000Local0.765287 0.00 0.00 3,779,789.60
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97.087759 0.00 0.00Base 0.00 4,939,048.49

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB24CT1902 OPHIR ENERGY PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

65,777.000 0.000.650000Local0.765287
0.849354 0.00 0.00Base

0.00
0.00
0.00 42,755.05

55,867.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB28638904 CVS GROUP PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

4,670.000 0.008.700000Local0.765287
11.368285 0.00 0.00Base

0.00
0.00
0.00 40,629.00

53,089.89

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB2987V904 RIGHTMOVE PLC 28 Jul 2016 0.02COMMON STOCK GBP.01 01 Aug 2016

15,358.000 0.0041.244100Local0.761992
54.126684 0.00 311.74Base

237.54
1.31
1.00 633,188.35

830,964.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

8,287.000 0.0042.140000Local0.765287
55.064309 0.00 0.00Base

0.00
0.00
0.00 349,214.18

456,317.93
B2987V904 Total

237.54 1.000.00 982,402.5323,645.000 Local

0.00 311.74 1.31 1,287,282.49Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2B0DG904 RELX PLC 08 Aug 2016COMMON STOCK GBP.144 08 Aug 2016

88,584.000 0.0014.310000Local0.765287
18.698867 0.00 0.00Base

0.00
0.00
0.00 1,267,637.04

1,656,420.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2NGPM900 PARAGON GROUP COMPANIES PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

25,646.000 0.002.763000Local0.765287
3.610410 0.00 0.00Base

0.00
0.00
0.00 70,859.90

92,592.58

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB2PDGW903 WH SMITH PLC 28 Jul 2016 0.01COMMON STOCK GBP.22 01 Aug 2016

39,397.000 0.0015.329100Local0.761992
20.117140 0.00 297.21Base

226.47
1.31
1.00 603,693.08

792,256.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

10,035.000 0.0015.730000Local0.765287 0.00 0.00 157,850.55
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20.554381 0.00 0.00Base 0.00 206,263.21
B2PDGW903 Total

226.47 1.000.00 761,543.6349,432.000 Local

0.00 297.21 1.31 998,519.66Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2QKY0906 SHIRE PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

71,780.000 0.0051.450000Local0.765287
67.229680 0.00 0.00Base

0.00
0.00
0.00 3,693,081.00

4,825,746.42

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2QPKJ909 FRESNILLO PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

17,688.000 0.0018.840000Local0.765287
24.618215 0.00 0.00Base

0.00
0.00
0.00 333,241.92

435,446.99

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB39J2M903 UNITED UTILITIES GROUP PLC 28 Jul 2016 0.01COMMON STOCK GBP.05 01 Aug 2016

1,868.000 0.0010.230300Local0.761992
13.425732 0.00 9.41Base

7.17
1.31
1.00 19,102.03

25,068.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

54,557.000 0.009.870000Local0.765287
12.897122 0.00 0.00Base

0.00
0.00
0.00 538,477.59

703,628.30
B39J2M903 Total

7.17 1.000.00 557,579.6256,425.000 Local

0.00 9.41 1.31 728,696.84Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3CGFD901 REGUS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

56,782.000 0.003.171999Local0.765287
4.144849 0.00 0.00Base

0.00
0.00
0.00 180,112.50

235,352.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3CM95902 HENDERSON GROUP PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

98,686.000 0.002.431999Local0.765287
3.177891 0.00 0.00Base

0.00
0.00
0.00 240,004.35

313,613.52

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3DGH8909 DE LA RUE PLC 08 Aug 2016COMMON STOCK GBP.448 08 Aug 2016

8,991.000 0.006.270000Local0.765287 0.00 0.00 56,373.57
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8.193005 0.00 0.00Base 0.00 73,663.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3FLWH909 BODYCOTE PLC 08 Aug 2016COMMON STOCK GBP.172 08 Aug 2016

16,958.000 0.005.890000Local0.765287
7.696459 0.00 0.00Base

0.00
0.00
0.00 99,882.62

130,516.55

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3MBS7900 OCADO GROUP PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

43,801.000 0.002.599000Local0.765287
3.396111 0.00 0.00Base

0.00
0.00
0.00 113,838.80

148,753.08

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3XDDH908 ENTERTAINMENT ONE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,229.000 0.001.985000Local0.765287
2.593798 0.00 0.00Base

0.00
0.00
0.00 60,004.57

78,407.93

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3Y2J5901 GALLIFORD TRY PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

7,350.000 0.0010.000000Local0.765287
13.066993 0.00 0.00Base

0.00
0.00
0.00 73,500.00

96,042.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB41H73900 NORTHGATE PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

11,768.000 0.003.857500Local0.765287
5.040592 0.00 0.00Base

0.00
0.00
0.00 45,395.06

59,317.69

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB43G05902 PREMIER OIL PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

41,827.000 0.000.627499Local0.765287
0.819953 0.00 0.00Base

0.00
0.00
0.00 26,246.44

34,296.21

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB45C9X909 CHEMRING GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

22,727.000 0.001.315000Local0.765287
1.718310 0.00 0.00Base

0.00
0.00
0.00 29,886.01

39,052.03

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB45JKK909 PHOENIX GROUP HOLDINGS 08 Aug 2016COMMON STOCK EUR.000 08 Aug 2016

19,469.000 0.008.380000Local0.765287
10.950140 0.00 0.00Base

0.00
0.00
0.00 163,150.22

213,188.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4T3BW902 GLENCORE PLC 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

Books Closed Prepared by State StreetPage 1787



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

978,939.000 0.001.918499Local0.765287
2.506901 0.00 0.00Base

0.00
0.00
0.00 1,878,094.47

2,454,104.76

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB4WFW7903 LONDONMETRIC PROPERTY PLC 28 Jul 2016REIT GBP.1 01 Aug 2016

139,034.000 0.001.611900Local0.761992
2.115377 0.00 110.29Base

84.04
1.31
1.00 224,023.86

293,997.65

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

163,789.000 0.001.610400Local0.753182
2.138129 0.00 131.32Base

98.91
1.33
1.00 263,665.90

350,069.31

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

7,609.000 0.001.619700Local0.757346
2.138653 0.00 6.10Base

4.62
1.32
1.00 12,318.68

16,265.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

52,332.000 0.001.644000Local0.765287
2.148214 0.00 0.00Base

0.00
0.00
0.00 86,033.81

112,420.32
B4WFW7903 Total

187.57 3.000.00 586,042.25362,764.000 Local

0.00 247.71 3.96 772,752.87Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4Y7R1908 DIXONS CARPHONE PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

78,307.000 0.003.460000Local0.765287
4.521180 0.00 0.00Base

0.00
0.00
0.00 270,942.22

354,040.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4YCDF901 TALKTALK TELECOM GROUP 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

46,009.000 0.002.204000Local0.765287
2.879965 0.00 0.00Base

0.00
0.00
0.00 101,403.84

132,504.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4Z058901 NEWRIVER RETAIL LTD 08 Aug 2016REIT 08 Aug 2016

20,552.000 0.003.065000Local0.765287
4.005034 0.00 0.00Base

0.00
0.00
0.00 62,991.88

82,311.45

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB53P20908 JUPITER FUND MANAGEMENT 28 Jul 2016COMMON STOCK GBP.02 01 Aug 2016
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154,941.000 0.004.162700Local0.761992
5.462918 0.00 317.40Base

241.86
1.31
1.00 644,730.04

846,111.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

37,794.000 0.004.162000Local0.765287
5.438482 0.00 0.00Base

0.00
0.00
0.00 157,298.63

205,542.01
B53P20908 Total

241.86 1.000.00 802,028.67192,735.000 Local

0.00 317.40 1.31 1,051,653.31Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB572ZV901 SOCO INTERNATIONAL PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

16,207.000 0.001.500000Local0.765287
1.960049 0.00 0.00Base

0.00
0.00
0.00 24,310.50

31,766.51

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5N0P8909 WOOD GROUP (JOHN) PLC 08 Aug 2016COMMON STOCK GBP.042 08 Aug 2016

31,700.000 0.006.855000Local0.765287
8.957424 0.00 0.00Base

0.00
0.00
0.00 217,303.50

283,950.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5NR1S902 RESTORE PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

7,120.000 0.003.415000Local0.765287
4.462378 0.00 0.00Base

0.00
0.00
0.00 24,314.80

31,772.13

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5SJJD909 CAPE PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

10,180.000 0.001.810000Local0.765287
2.365126 0.00 0.00Base

0.00
0.00
0.00 18,425.80

24,076.98

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5TT18906 CENTAMIN PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

95,641.000 0.001.646000Local0.765287
2.150827 0.00 0.00Base

0.00
0.00
0.00 157,425.09

205,707.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5VQMV905 GVC HOLDINGS PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

24,062.000 0.006.870000Local0.765287
8.977024 0.00 0.00Base

0.00
0.00
0.00 165,305.94

216,005.16
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5ZN1N909 SEGRO PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

59,822.000 0.004.430000Local0.765287
5.788678 0.00 0.00Base

0.00
0.00
0.00 265,011.46

346,290.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB60BD2904 SUPERGROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

4,269.000 0.0015.910000Local0.765287
20.789585 0.00 0.00Base

0.00
0.00
0.00 67,919.79

88,750.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61D1Y902 EMIS GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

5,133.000 0.0010.190000Local0.765287
13.315266 0.00 0.00Base

0.00
0.00
0.00 52,305.27

68,347.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61D2N905 ACACIA MINING PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

14,345.000 0.005.710000Local0.765287
7.461253 0.00 0.00Base

0.00
0.00
0.00 81,909.95

107,031.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB61TVQ901 INCHCAPE PLC 28 Jul 2016COMMON STOCK GBP.1 01 Aug 2016

8,161.000 0.007.192800Local0.761992
9.439469 0.00 28.88Base

22.01
1.31
1.00 58,677.43

77,005.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

33,985.000 0.007.005000Local0.765287
9.153429 0.00 0.00Base

0.00
0.00
0.00 238,064.93

311,079.28
B61TVQ901 Total

22.01 1.000.00 296,742.3642,146.000 Local

0.00 28.88 1.31 388,084.59Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB62G9D902 CAPITAL + COUNTIES PROPERTIE 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

66,291.000 0.002.789000Local0.765287
3.644384 0.00 0.00Base

0.00
0.00
0.00 184,885.60

241,589.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB635TG906 ENQUEST PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

59,253.000 0.000.250000Local0.765287
0.326675 0.00 0.00Base

0.00
0.00
0.00 14,813.25

19,356.46
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB63H84900 ROLLS ROYCE HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

147,110.000 0.007.590000Local0.765287
9.917848 0.00 0.00Base

0.00
0.00
0.00 1,116,564.90

1,459,014.59

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB63QSB902 GREGGS PLC 28 Jul 2016 0.01COMMON STOCK GBP.02 01 Aug 2016

27,883.000 0.0010.426000Local0.761992
13.682558 0.00 143.07Base

109.02
1.31
1.00 290,598.14

381,366.39

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

25,068.000 0.0010.362500Local0.753182
13.758295 0.00 129.33Base

97.41
1.33
1.00 259,668.74

344,762.28

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

1,732.000 0.0010.466697Local0.757346
13.820231 0.00 8.98Base

6.80
1.32
1.00 18,120.52

23,926.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

8,903.000 0.0010.350000Local0.765287
13.524338 0.00 0.00Base

0.00
0.00
0.00 92,146.05

120,407.18
B63QSB902 Total

213.23 3.000.00 660,533.4563,586.000 Local

0.00 281.38 3.96 870,462.19Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB64NSP907 COSTAIN GROUP PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

7,275.000 0.003.495000Local0.765287
4.566915 0.00 0.00Base

0.00
0.00
0.00 25,426.13

33,224.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB67746907 ABCAM PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

15,903.000 0.007.755000Local0.765287
10.133453 0.00 0.00Base

0.00
0.00
0.00 123,327.77

161,152.31

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB67G5X907 WORKSPACE GROUP PLC 28 Jul 2016REIT GBP1.0 01 Aug 2016

32,671.000 0.006.999200Local0.761992
9.185398 0.00 112.53Base

85.75
1.31
1.00 228,584.11

299,982.30
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JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

20,170.000 0.007.020800Local0.753182
9.321519 0.00 70.50Base

53.10
1.33
1.00 141,555.44

187,943.21

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

33,290.000 0.006.979400Local0.757346
9.215603 0.00 115.05Base

87.13
1.32
1.00 232,256.10

306,671.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

10,708.000 0.006.825000Local0.765287
8.918223 0.00 0.00Base

0.00
0.00
0.00 73,082.10

95,496.33
B67G5X907 Total

225.98 3.000.00 675,477.7596,839.000 Local

0.00 298.08 3.96 890,092.90Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB71N6K903 EVRAZ PLC 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

30,931.000 0.001.681999Local0.765287
2.197867 0.00 0.00Base

0.00
0.00
0.00 52,025.94

67,982.26

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB74CDH903 CAIRN ENERGY PLC 28 Jul 2016COMMON STOCK GBP.013 01 Aug 2016

186,963.000 0.001.820700Local0.761992
2.389395 0.00 167.52Base

127.65
1.31
1.00 340,274.88

446,559.65

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

51,314.000 0.001.930000Local0.765287
2.521930 0.00 0.00Base

0.00
0.00
0.00 99,036.02

129,410.30
B74CDH903 Total

127.65 1.000.00 439,310.90238,277.000 Local

0.00 167.52 1.31 575,969.95Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB759CR908 BGEO GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

3,463.000 0.0029.150000Local0.765287
38.090286 0.00 0.00Base

0.00
0.00
0.00 100,946.45

131,906.66
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB77J08909 OLD MUTUAL PLC 08 Aug 2016COMMON STOCK GBP.114 08 Aug 2016

394,330.000 0.002.172000Local0.765287
2.838151 0.00 0.00Base

0.00
0.00
0.00 856,484.76

1,119,168.05

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB7KR2P906 EASYJET PLC 28 Jul 2016 0.01COMMON STOCK GBP.272 01 Aug 2016

3,392.000 0.0010.256800Local0.761992
13.460509 0.00 17.13Base

13.05
1.31
1.00 34,777.02

45,639.61

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

12,711.000 0.0010.350000Local0.765287
13.524338 0.00 0.00Base

0.00
0.00
0.00 131,558.85

171,907.86
B7KR2P906 Total

13.05 1.000.00 166,335.8716,103.000 Local

0.00 17.13 1.31 217,547.47Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7N0K0907 PREMIER FOODS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

57,206.000 0.000.485000Local0.765287
0.633749 0.00 0.00Base

0.00
0.00
0.00 27,744.91

36,254.25

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7S9G9909 PLAYTECH PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

19,666.000 0.008.500000Local0.765287
11.106944 0.00 0.00Base

0.00
0.00
0.00 167,161.00

218,429.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7T772907 ROYAL BANK OF SCOTLAND GROUP 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

279,031.000 0.001.781999Local0.765287
2.328537 0.00 0.00Base

0.00
0.00
0.00 497,233.24

649,734.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7TW1V904 REDCENTRIC PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

11,373.000 0.001.825000Local0.765287
2.384726 0.00 0.00Base

0.00
0.00
0.00 20,755.73

27,121.50

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB82YXW900 VESUVIUS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

19,150.000 0.003.651000Local0.765287
4.770759 0.00 0.00Base

0.00
0.00
0.00 69,916.65

91,360.04
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBB83VD9908 MAN GROUP PLC 28 Jul 2016COMMON STOCK USD.034 01 Aug 2016

377,857.000 0.001.156200Local0.761992
1.517339 0.00 215.00Base

163.83
1.31
1.00 436,713.43

573,120.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

148,820.000 0.001.161000Local0.765287
1.517078 0.00 0.00Base

0.00
0.00
0.00 172,780.02

225,771.53
B83VD9908 Total

163.83 1.000.00 609,493.45526,677.000 Local

0.00 215.00 1.31 798,892.28Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB89J24902 CLINIGEN GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

8,135.000 0.006.620000Local0.765287
8.650349 0.00 0.00Base

0.00
0.00
0.00 53,853.70

70,370.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8BV8G909 REDEFINE INTERNATIONAL PLC 08 Aug 2016REIT GBP.08 08 Aug 2016

111,590.000 0.000.440000Local0.765287
0.574948 0.00 0.00Base

0.00
0.00
0.00 49,099.60

64,158.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8C3BL905 SAGE GROUP PLC/THE 08 Aug 2016COMMON STOCK GBP.010 08 Aug 2016

86,352.000 0.007.160000Local0.765287
9.355967 0.00 0.00Base

0.00
0.00
0.00 618,280.32

807,906.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8HX8Z907 MEDICLINIC INTERNATIONAL PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

29,493.000 0.0010.800000Local0.765287
14.112353 0.00 0.00Base

0.00
0.00
0.00 318,524.40

416,215.62

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8KF9B904 WPP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

103,590.000 0.0017.450000Local0.765287
22.801903 0.00 0.00Base

0.00
0.00
0.00 1,807,645.50

2,362,049.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8KJH5900 ESURE GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

25,817.000 0.002.685000Local0.765287 0.00 0.00 69,318.65
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3.508488 0.00 0.00Base 0.00 90,578.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8VZXT902 CREST NICHOLSON HOLDINGS 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

22,079.000 0.004.185999Local0.765287
5.469842 0.00 0.00Base

0.00
0.00
0.00 92,422.69

120,768.67

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB9895B904 COCA COLA HBC AG DI 08 Aug 2016COMMON STOCK CHF6.7 08 Aug 2016

14,469.000 0.0015.690000Local0.765287
20.502112 0.00 0.00Base

0.00
0.00
0.00 227,018.61

296,645.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB9NWP9909 COUNTRYWIDE PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

12,543.000 0.002.447999Local0.765287
3.198798 0.00 0.00Base

0.00
0.00
0.00 30,705.26

40,122.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBBG9VN905 AVEVA GROUP PLC 08 Aug 2016COMMON STOCK GBP.035 08 Aug 2016

5,631.000 0.0019.100000Local0.765287
24.957958 0.00 0.00Base

0.00
0.00
0.00 107,552.10

140,538.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBBT3PS900 PLUS500 LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

5,653.000 0.007.400000Local0.765287
9.669575 0.00 0.00Base

0.00
0.00
0.00 41,832.20

54,662.11

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBCKFY5900 FOXTONS GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

21,287.000 0.001.137499Local0.765287
1.486369 0.00 0.00Base

0.00
0.00
0.00 24,213.96

31,640.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBCRX1J900 JRP GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

41,352.000 0.001.020000Local0.765287
1.332833 0.00 0.00Base

0.00
0.00
0.00 42,179.04

55,115.32

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBD6GN0905 CYBG PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

76,920.000 0.002.521000Local0.765287
3.294189 0.00 0.00Base

0.00
0.00
0.00 193,915.32

253,389.02

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBD9WR0903 UBM PLC 08 Aug 2016COMMON STOCK GBP.112 08 Aug 2016
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34,273.000 0.006.695000Local0.765287
8.748352 0.00 0.00Base

0.00
0.00
0.00 229,457.74

299,832.27

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBDGTXM907 ARROW GLOBAL GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

12,790.000 0.002.185000Local0.765287
2.855138 0.00 0.00Base

0.00
0.00
0.00 27,946.15

36,517.22

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBDVZYZ906 ROYAL MAIL PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

39,506.000 0.005.102700Local0.761992
6.696527 0.00 99.21Base

75.60
1.31
1.00 201,510.67

264,452.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

72,007.000 0.005.130000Local0.765287
6.703367 0.00 0.00Base

0.00
0.00
0.00 369,395.91

482,689.38
BDVZYZ906 Total

75.60 1.000.00 570,906.58111,513.000 Local

0.00 99.21 1.31 747,141.85Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBF5SDZ909 STOCK SPIRITS GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

14,715.000 0.001.565000Local0.765287
2.044984 0.00 0.00Base

0.00
0.00
0.00 23,028.98

30,091.95

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBFNWV4909 WOLSELEY PLC 08 Aug 2016COMMON STOCK GBP.108 08 Aug 2016

20,422.000 0.0041.650000Local0.765287
54.424027 0.00 0.00Base

0.00
0.00
0.00 850,576.30

1,111,447.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBG49KP904 TRITAX BIG BOX REIT PLC 08 Aug 2016REIT GBP.01 08 Aug 2016

72,951.000 0.001.377000Local0.765287
1.799325 0.00 0.00Base

0.00
0.00
0.00 100,453.53

131,262.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBG6L72901 BOOHOO.COM PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

55,098.000 0.000.730000Local0.765287
0.953891 0.00 0.00Base

0.00
0.00
0.00 40,221.54

52,557.46
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CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBGLP8L902 IMI PLC 28 Jul 2016 0.01COMMON STOCK GBP.285 01 Aug 2016

12,969.000 0.0010.482400Local0.761992
13.756575 0.00 66.90Base

50.98
1.31
1.00 135,894.27

178,340.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

21,756.000 0.0010.540000Local0.765287
13.772611 0.00 0.00Base

0.00
0.00
0.00 229,308.24

299,636.92
BGLP8L902 Total

50.98 1.000.00 365,202.5134,725.000 Local

0.00 66.90 1.31 477,977.73Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBJ34VB909 POUNDLAND GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

18,957.000 0.002.245000Local0.765287
2.933540 0.00 0.00Base

0.00
0.00
0.00 42,558.47

55,611.12

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBJ62K6903 PETS AT HOME GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

33,352.000 0.002.570999Local0.765287
3.359523 0.00 0.00Base

0.00
0.00
0.00 85,747.99

112,046.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBJTNFH904 AO WORLD PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

17,134.000 0.001.442999Local0.765287
1.885566 0.00 0.00Base

0.00
0.00
0.00 24,724.36

32,307.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBK1PTB904 AGGREKO PLC 08 Aug 2016COMMON STOCK GBP.048 08 Aug 2016

20,493.000 0.0010.710000Local0.765287
13.994750 0.00 0.00Base

0.00
0.00
0.00 219,480.03

286,794.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBKKMKR904 RSA INSURANCE GROUP PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

81,374.000 0.005.035000Local0.765287
6.579231 0.00 0.00Base

0.00
0.00
0.00 409,718.09

535,378.35

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBKRC5K901 POLYPIPE GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

15,553.000 0.002.595000Local0.765287
3.390885 0.00 0.00Base

0.00
0.00
0.00 40,360.04

52,738.44
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBKX5CN905 JUST EAT PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

41,166.000 0.005.780000Local0.765287
7.552722 0.00 0.00Base

0.00
0.00
0.00 237,939.48

310,915.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLNN3L909 COMPASS GROUP PLC 08 Aug 2016COMMON STOCK GBP.106 08 Aug 2016

131,549.000 0.0014.670000Local0.765287
19.169279 0.00 0.00Base

0.00
0.00
0.00 1,929,823.83

2,521,699.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLP57Y904 P2P GLOBAL INVESTMENTS PLC/FUN 08 Aug 2016P2P GLOBAL INVESTMEN 08 Aug 2016

7,651.000 0.008.180000Local0.765287
10.688800 0.00 0.00Base

0.00
0.00
0.00 62,585.18

81,780.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLRLH1908 ALLIED MINDS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

16,174.000 0.003.657000Local0.765287
4.778599 0.00 0.00Base

0.00
0.00
0.00 59,148.32

77,289.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLT1Y0903 SAGA PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

67,856.000 0.002.100000Local0.765287
2.744069 0.00 0.00Base

0.00
0.00
0.00 142,497.60

186,201.52

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLWF0R906 REDDE PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

25,906.000 0.001.897500Local0.765287
2.479462 0.00 0.00Base

0.00
0.00
0.00 49,156.64

64,232.95

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLY2F7901 CARD FACTORY PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

27,649.000 0.003.215000Local0.765287
4.201038 0.00 0.00Base

0.00
0.00
0.00 88,891.54

116,154.51

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBM7S7K902 ONESAVINGS BANK PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,864.000 0.002.044000Local0.765287
2.670893 0.00 0.00Base

0.00
0.00
0.00 18,118.02

23,674.80

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMHTHT909 ZOOPLA PROPERTY GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016
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20,335.000 0.003.045000Local0.765287
3.978900 0.00 0.00Base

0.00
0.00
0.00 61,920.08

80,910.93

EXCHANGE OFFER (NON CASH) USD/GBBBMHTPY909 REXAM PLC 29 Jun 2016COMMON STOCK GBP.803 14 Jul 2016

7,640.000 0.006.470926Local0.739787
8.747012 0.00 0.00Base

0.00
0.00
0.00 49,437.88

66,827.18

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMJ6DW904 INFORMA PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

56,313.000 0.007.120000Local0.765287
9.303699 0.00 0.00Base

0.00
0.00
0.00 400,948.56

523,919.21

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBMNQZP906 JD SPORTS FASHION PLC 28 Jul 2016 0.01COMMON STOCK GBP.012 01 Aug 2016

31,643.000 0.0012.509900Local0.761992
16.417364 0.00 194.81Base

148.44
1.31
1.00 395,701.33

519,298.54

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

22,081.000 0.0012.515000Local0.753182
16.616170 0.00 137.59Base

103.63
1.33
1.00 276,239.09

366,762.73

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 0.0103 Aug 2016

3,971.000 0.0012.592300Local0.757346
16.626879 0.00 24.76Base

18.75
1.32
1.00 49,984.27

65,999.25

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

5,903.000 0.0013.020000Local0.765287
17.013225 0.00 0.00Base

0.00
0.00
0.00 76,857.06

100,429.07
BMNQZP906 Total

270.82 3.000.00 798,781.7563,598.000 Local

0.00 357.16 3.96 1,052,489.59Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMP36W902 GAME DIGITAL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

7,372.000 0.000.702500Local0.765287
0.917956 0.00 0.00Base

0.00
0.00
0.00 5,178.83

6,767.17

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMSKPJ909 AA PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016
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53,381.000 0.002.663999Local0.765287
3.481046 0.00 0.00Base

0.00
0.00
0.00 142,206.98

185,821.76

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMTRW1904 B+M EUROPEAN VALUE RETAIL SA 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

61,279.000 0.002.614000Local0.765287
3.415712 0.00 0.00Base

0.00
0.00
0.00 160,183.31

209,311.42

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBN574F902 WIZZ AIR HOLDINGS PLC 28 Jul 2016 0.01COMMON STOCK GBP.000 01 Aug 2016

19,716.000 0.0014.799200Local0.761992
19.421726 0.00 143.60Base

109.42
1.31
1.00 291,670.61

382,773.85

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 0.0102 Aug 2016

3,329.000 0.0015.309600Local0.753182
20.326561 0.00 25.37Base

19.11
1.33
1.00 50,945.55

67,640.42
BN574F902 Total

128.53 2.000.00 342,616.1623,045.000 Local

0.00 168.97 2.64 450,414.27Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBNGWY4907 SSP GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

41,236.000 0.003.238999Local0.765287
4.232398 0.00 0.00Base

0.00
0.00
0.00 133,563.40

174,527.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBNLPYF901 SPIRE HEALTHCARE GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

25,235.000 0.003.300000Local0.765287
4.312108 0.00 0.00Base

0.00
0.00
0.00 83,275.50

108,816.04

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQ8P06906 VIRGIN MONEY HOLDINGS UK 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

21,470.000 0.002.723000Local0.765287
3.558142 0.00 0.00Base

0.00
0.00
0.00 58,462.81

76,393.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQPW6Y905 JIMMY CHOO PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

9,180.000 0.001.050000Local0.765287
1.372034 0.00 0.00Base

0.00
0.00
0.00 9,639.00

12,595.27
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQQMCJ902 ALDERMORE GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

16,785.000 0.001.393000Local0.765287
1.820232 0.00 0.00Base

0.00
0.00
0.00 23,381.51

30,552.60

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQY7BX906 MICRO FOCUS INTERNATIONAL 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

17,025.000 0.0019.630000Local0.765287
25.650508 0.00 0.00Base

0.00
0.00
0.00 334,200.75

436,699.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBRJ9BJ908 FEVERTREE DRINKS PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

7,556.000 0.009.450000Local0.765287
12.348309 0.00 0.00Base

0.00
0.00
0.00 71,404.20

93,303.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBRS65X900 INDIVIOR PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

62,747.000 0.002.945999Local0.765287
3.849535 0.00 0.00Base

0.00
0.00
0.00 184,852.66

241,546.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVC3CB905 JOHN LAING GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

33,204.000 0.002.257000Local0.765287
2.949221 0.00 0.00Base

0.00
0.00
0.00 74,941.43

97,925.92

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVFD7Q903 STANDARD LIFE PLC 08 Aug 2016COMMON STOCK GBP.122 08 Aug 2016

157,615.000 0.003.147000Local0.765287
4.112183 0.00 0.00Base

0.00
0.00
0.00 496,014.41

648,141.69

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVFNZH900 ROTORK PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

76,178.000 0.002.032999Local0.765287
2.656518 0.00 0.00Base

0.00
0.00
0.00 154,869.87

202,368.35

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBVYVFW900 AUTO TRADER GROUP PLC 28 Jul 2016COMMON STOCK GBP.01 01 Aug 2016

148,513.000 0.003.675300Local0.761992
4.823279 0.00 268.62Base

204.69
1.31
1.00 545,624.14

716,049.70

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

80,092.000 0.003.883000Local0.765287 0.00 0.00 310,997.24

Books Closed Prepared by State StreetPage 1801



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5.073913 0.00 0.00Base 0.00 406,379.88
BVYVFW900 Total

204.69 1.000.00 856,621.38228,605.000 Local

0.00 268.62 1.31 1,122,429.58Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVZHXQ903 HISCOX LTD 08 Aug 2016COMMON STOCK GBP.065 08 Aug 2016

24,553.000 0.0010.760000Local0.765287
14.060085 0.00 0.00Base

0.00
0.00
0.00 264,190.28

345,217.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBWDPMF903 SHAWBROOK GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

11,232.000 0.001.900000Local0.765287
2.482729 0.00 0.00Base

0.00
0.00
0.00 21,340.80

27,886.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBWFGQN900 SPIRAX SARCO ENGINEERING PLC 08 Aug 2016COMMON STOCK GBP.269 08 Aug 2016

6,348.000 0.0040.590000Local0.765287
53.038926 0.00 0.00Base

0.00
0.00
0.00 257,665.32

336,691.10

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBWSW5C908 SOUTH32 LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

177,492.000 0.001.068400Local0.761992
1.402114 0.00 93.32Base

71.11
0.00
0.00 189,561.34

248,770.77

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

80,716.000 0.001.049800Local0.753182
1.393820 0.00 42.19Base

31.78
0.00
0.00 84,703.88

112,461.37

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

56,897.000 0.001.063500Local0.757346
1.404246 0.00 29.96Base

22.69
0.00
0.00 60,487.27

79,867.42
BWSW5C908 Total

125.58 0.000.00 334,752.49315,105.000 Local

0.00 165.47 0.00 441,099.56Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBY9D0Y904 DIRECT LINE INSURANCE GROUP 28 Jul 2016COMMON STOCK GBP.109 01 Aug 2016

115,273.000 0.003.482500Local0.761992 150.54 1.00 401,286.68

Books Closed Prepared by State StreetPage 1802



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4.570258 0.00 197.56Base 1.31 526,628.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

110,011.000 0.003.950000Local0.765287
5.161462 0.00 0.00Base

0.00
0.00
0.00 434,543.45

567,817.63
BY9D0Y904 Total

150.54 1.000.00 835,830.13225,284.000 Local

0.00 197.56 1.31 1,094,446.10Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYM1K7902 ON THE BEACH GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

4,781.000 0.002.160000Local0.765287
2.822470 0.00 0.00Base

0.00
0.00
0.00 10,326.96

13,494.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYMK42909 SAFECHARGE INTERNATIONAL GRO 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

4,589.000 0.002.450000Local0.765287
3.201414 0.00 0.00Base

0.00
0.00
0.00 11,243.05

14,691.29

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYN591908 DOMINO S PIZZA GROUP PLC 28 Jul 2016COMMON STOCK GBP.005 01 Aug 2016

196,871.000 0.003.884300Local0.761992
5.097560 0.00 376.33Base

286.76
1.31
1.00 764,418.27

1,003,184.11

JP MORGAN SECURITIES PLC GBP/GBB29 Jul 2016 02 Aug 2016

106,011.000 0.003.997400Local0.753182
5.307349 0.00 210.98Base

158.91
1.33
1.00 423,608.46

562,425.10

CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB01 Aug 2016 03 Aug 2016

7,004.000 0.003.984500Local0.757346
5.261136 0.00 13.82Base

10.47
1.32
1.00 27,895.97

36,833.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

43,331.000 0.003.842999Local0.765287
5.021644 0.00 0.00Base

0.00
0.00
0.00 166,521.03

217,592.92
BYN591908 Total

456.14 3.000.00 1,382,443.73353,217.000 Local

0.00 601.13 3.96 1,820,035.98Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYQ0JC901 BEAZLEY PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

45,219.000 0.003.982000Local0.765287
5.203277 0.00 0.00Base

0.00
0.00
0.00 180,062.06

235,286.97

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYRJ5J909 PRIMARY HEALTH PROPERTIES 08 Aug 2016REIT GBP.125 08 Aug 2016

52,302.000 0.001.137500Local0.765287
1.486371 0.00 0.00Base

0.00
0.00
0.00 59,493.53

77,740.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYRJH5906 HASTINGS GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

10,664.000 0.002.090000Local0.765287
2.731002 0.00 0.00Base

0.00
0.00
0.00 22,287.76

29,123.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYSRJ6903 LONMIN PLC 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

24,809.000 0.002.260000Local0.765287
2.953140 0.00 0.00Base

0.00
0.00
0.00 56,068.34

73,264.46

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYWWHR903 EQUINITI GROUP PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,111.000 0.001.675000Local0.765287
2.188721 0.00 0.00Base

0.00
0.00
0.00 28,660.93

37,451.22

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYXJC2901 IBSTOCK PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

16,420.000 0.001.530000Local0.765287
1.999250 0.00 0.00Base

0.00
0.00
0.00 25,122.60

32,827.68

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYXK63903 INTERCONTINENTAL HOTELS GROU 08 Aug 2016COMMON STOCK GBP.189 08 Aug 2016

14,955.000 0.0031.740000Local0.765287
41.474637 0.00 0.00Base

0.00
0.00
0.00 474,671.70

620,253.19

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYY5B5904 INTERMEDIATE CAPITAL GROUP 28 Jul 2016COMMON STOCK GBP.233 01 Aug 2016

70,556.000 0.005.667500Local0.761992
7.437742 0.00 196.79Base

149.95
1.31
1.00 399,725.18

524,579.23

REVERSE SPLIT NON CASH GBP/GBB01 Aug 2016 01 Aug 2016

25,245.000 0.005.715000Local0.756601 0.00 0.00 144,275.18
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7.553519 0.00 0.00Base 0.00 190,688.59
BYY5B5904 Total

149.95 1.000.00 544,000.3695,801.000 Local

0.00 196.79 1.31 715,267.82Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYYK2V904 WORLDPAY GROUP PLC 08 Aug 2016COMMON STOCK GBP.03 08 Aug 2016

112,011.000 0.002.983999Local0.765287
3.899189 0.00 0.00Base

0.00
0.00
0.00 334,240.82

436,752.25

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYYN42900 HOSTELWORLD GROUP PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

7,717.000 0.001.600000Local0.765287
2.090719 0.00 0.00Base

0.00
0.00
0.00 12,347.20

16,134.08

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYYTFB905 HOMESERVE PLC 08 Aug 2016COMMON STOCK GBP.026 08 Aug 2016

22,888.000 0.005.815000Local0.765287
7.598456 0.00 0.00Base

0.00
0.00
0.00 133,093.72

173,913.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYZDVK901 SOFTCAT PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

7,208.000 0.003.417000Local0.765287
4.464991 0.00 0.00Base

0.00
0.00
0.00 24,629.74

32,183.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYZFZ9907 SOPHOS GROUP PLC 08 Aug 2016COMMON STOCK GBP.03 08 Aug 2016

23,979.000 0.002.296999Local0.765287
3.001487 0.00 0.00Base

0.00
0.00
0.00 55,079.76

71,972.68

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBYZWX7906 CRODA INTERNATIONAL PLC 28 Jul 2016 0.02COMMON STOCK GBP.103 01 Aug 2016

17.000 0.0033.280000Local0.761992
43.674999 0.00 0.28Base

0.21
0.00
0.00 565.55

742.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

10,500.000 0.0033.340000Local0.765287
43.565355 0.00 0.00Base

0.00
0.00
0.00 350,070.00

457,436.23
BYZWX7906 Total

0.21 0.000.00 350,635.5510,517.000 Local
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0.00 0.28 0.00 458,178.43Base

CITIGROUP GLOBAL MARKETS LIMITED GBP/GBBBZ4BQC900 JOHNSON MATTHEY PLC 28 Jul 2016 0.02COMMON STOCK GBP1.10 01 Aug 2016

1,158.000 0.0032.632400Local0.761992
42.825122 0.00 18.60Base

14.17
1.31
1.00 37,773.15

49,571.58

ASSET TRANSFER AT MARKET NON CASH GBP/GBB08 Aug 2016 08 Aug 2016

15,484.000 0.0032.740000Local0.765287
42.781336 0.00 0.00Base

0.00
0.00
0.00 506,946.16

662,426.20
BZ4BQC900 Total

14.17 1.000.00 544,719.3116,642.000 Local

0.00 18.60 1.31 711,997.78Base

0.0036,518,008.000 Local
0.00Base

6,973.22
9,166.46

69.00
90.71

184,679,657.87
241,470,652.92

POUND STERLING Total

QATARI RIAL

MERRILL LYNCH INTERNATIONAL QAR/QA1614804904 QATAR INSURANCE CO 28 Jul 2016 0.02COMMON STOCK QAR10. 02 Aug 2016

7,531.000 0.0081.103100Local3.641550
22.271588 0.00 117.41Base

427.55
0.00
0.00 610,359.90

167,609.92

MERRILL LYNCH INTERNATIONAL QAR/QA1615044906 COMMERCIAL BANK QSC 28 Jul 2016 0.01COMMON STOCK QAR10.0 02 Aug 2016

25,922.000 0.0038.207700Local3.641550
10.492153 0.00 190.38Base

693.29
0.00
0.00 989,726.71

271,787.21

MERRILL LYNCH INTERNATIONAL QAR/QA1667357909 INDUSTRIES QATAR 28 Jul 2016 0.02COMMON STOCK QAR10. 02 Aug 2016

30,747.000 0.00106.230500Local3.641550
29.171781 0.00 627.86Base

2,286.39
0.00
0.00 3,263,982.79

896,316.90

MERRILL LYNCH INTERNATIONAL QAR/QA1B0VR7W909 MASRAF AL RAYAN 28 Jul 2016 0.01COMMON STOCK QAR10. 02 Aug 2016

46,547.000 0.0035.619700Local3.641550
9.781467 0.00 318.71Base

1,160.59
0.00
0.00 1,656,829.59

454,979.22
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0.00110,747.000 Local
0.00Base

4,567.82
1,254.36

0.00
0.00

6,520,898.99
1,790,693.25

QATARI RIAL Total

SINGAPORE DOLLAR

ASSET TRANSFER AT MARKET NON CASH SGD/SG3604321901 SINGAPORE TECH ENGINEERING 08 Aug 2016COMMON STOCK 08 Aug 2016

125,300.000 0.003.340000Local1.347100
2.479400 0.00 0.00Base

0.00
0.00
0.00 418,502.00

310,668.84

ASSET TRANSFER AT MARKET NON CASH SGD/SG3609120001 QAF LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,500.000 0.001.120000Local1.347100
0.831416 0.00 0.00Base

0.00
0.00
0.00 15,120.00

11,224.11

ASSET TRANSFER AT MARKET NON CASH SGD/SG3616447900 GOLDEN AGRI RESOURCES LTD 08 Aug 2016COMMON STOCK USD.025 08 Aug 2016

565,400.000 0.000.365000Local1.347100
0.270952 0.00 0.00Base

0.00
0.00
0.00 206,371.00

153,196.50

ASSET TRANSFER AT MARKET NON CASH SGD/SG3617520903 DBS GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

140,400.000 0.0014.830000Local1.347100
11.008834 0.00 0.00Base

0.00
0.00
0.00 2,082,132.00

1,545,640.26

ASSET TRANSFER AT MARKET NON CASH SGD/SG3619392905 CHIP ENG SENG CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,600.000 0.000.635000Local1.347100
0.471383 0.00 0.00Base

0.00
0.00
0.00 21,336.00

15,838.47

GOLDMAN SACHS INTERNATIONAL SGD/SG3619792005 CITY DEVELOPMENTS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

4,300.000 0.008.681900Local1.353100
6.416303 0.00 10.35Base

14.00
8.96

12.13 37,306.04
27,570.79

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

33,100.000 0.008.800000Local1.347100
6.532551 0.00 0.00Base

0.00
0.00
0.00 291,280.00

216,227.45
619792005 Total

14.00 12.130.00 328,586.0437,400.000 Local
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0.00 10.35 8.96 243,798.24Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3619935901 HO BEE LAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,200.000 0.002.170000Local1.347100
1.610868 0.00 0.00Base

0.00
0.00
0.00 30,814.00

22,874.32

GOLDMAN SACHS INTERNATIONAL SGD/SG3620513903 SEMBCORP MARINE LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

46,200.000 0.001.441600Local1.353100
1.065405 0.00 18.46Base

24.98
16.00
21.65 66,555.29

49,187.27

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

67,200.000 0.001.325000Local1.347100
0.983594 0.00 0.00Base

0.00
0.00
0.00 89,040.00

66,097.54
620513903 Total

24.98 21.650.00 155,595.29113,400.000 Local

0.00 18.46 16.00 115,284.81Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3620707901 BOUSTEAD SINGAPORE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,400.000 0.000.810000Local1.347100
0.601292 0.00 0.00Base

0.00
0.00
0.00 16,524.00

12,266.35

ASSET TRANSFER AT MARKET NON CASH SGD/SG3621676907 CWT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,100.000 0.002.050000Local1.347100
1.521788 0.00 0.00Base

0.00
0.00
0.00 35,055.00

26,022.57

GOLDMAN SACHS INTERNATIONAL SGD/SG3624226007 JARDINE CYCLE + CARRIAGE LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

100.000 0.0038.070000Local1.353100
28.135393 0.00 1.06Base

1.43
0.92
1.24 3,804.33

2,811.57

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

8,100.000 0.0041.700000Local1.347100
30.955385 0.00 0.00Base

0.00
0.00
0.00 337,770.00

250,738.62
624226007 Total

1.43 1.240.00 341,574.338,200.000 Local
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0.00 1.06 0.92 253,550.19Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3624358909 SATS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,300.000 0.004.610000Local1.347100
3.422166 0.00 0.00Base

0.00
0.00
0.00 273,373.00

202,934.45

ASSET TRANSFER AT MARKET NON CASH SGD/SG3625822903 TAT HONG HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,900.000 0.000.530000Local1.347101
0.393438 0.00 0.00Base

0.00
0.00
0.00 12,137.00

9,009.72

ASSET TRANSFER AT MARKET NON CASH SGD/SG3627445901 SMRT CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,100.000 0.001.630000Local1.347100
1.210007 0.00 0.00Base

0.00
0.00
0.00 107,743.00

79,981.44

ASSET TRANSFER AT MARKET NON CASH SGD/SG3628606907 EZION HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

144,600.000 0.000.305000Local1.347100
0.226412 0.00 0.00Base

0.00
0.00
0.00 44,103.00

32,739.22

ASSET TRANSFER AT MARKET NON CASH SGD/SG3628791907 HONG FOK CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,400.000 0.000.690000Local1.347100
0.512212 0.00 0.00Base

0.00
0.00
0.00 11,316.00

8,400.27

ASSET TRANSFER AT MARKET NON CASH SGD/SG3630386902 SINGAPORE EXCHANGE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

64,100.000 0.007.570000Local1.347100
5.619479 0.00 0.00Base

0.00
0.00
0.00 485,237.00

360,208.60

ASSET TRANSFER AT MARKET NON CASH SGD/SG3630930907 CAPITALAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

205,600.000 0.003.220000Local1.347100
2.390320 0.00 0.00Base

0.00
0.00
0.00 662,032.00

491,449.78

ASSET TRANSFER AT MARKET NON CASH SGD/SG3632005906 HYFLUX LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.000.550000Local1.347100
0.408285 0.00 0.00Base

0.00
0.00
0.00 23,100.00

17,147.95
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GOLDMAN SACHS INTERNATIONAL SGD/SG3636679003 GENTING SINGAPORE PLC 28 Jul 2016COMMON STOCK USD.1 02 Aug 2016

3,800.000 0.000.782900Local1.353100
0.578597 0.00 0.83Base

1.12
0.72
0.97 2,972.93

2,197.13

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

484,200.000 0.000.755000Local1.347100
0.560463 0.00 0.00Base

0.00
0.00
0.00 365,571.00

271,376.29
636679003 Total

1.12 0.970.00 368,543.93488,000.000 Local

0.00 0.83 0.72 273,573.42Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3642012900 CAPITALAND MALL TRUST 08 Aug 2016REIT 08 Aug 2016

198,500.000 0.002.140000Local1.347100
1.588598 0.00 0.00Base

0.00
0.00
0.00 424,790.00

315,336.65

ASSET TRANSFER AT MARKET NON CASH SGD/SG3653531905 ROWSLEY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

72,600.000 0.000.118000Local1.347100
0.087596 0.00 0.00Base

0.00
0.00
0.00 8,566.80

6,359.44

ASSET TRANSFER AT MARKET NON CASH SGD/SG3656387909 ASCENDAS REAL ESTATE INV TRT 08 Aug 2016REIT 08 Aug 2016

174,400.000 0.002.470000Local1.347100
1.833568 0.00 0.00Base

0.00
0.00
0.00 430,768.00

319,774.33

ASSET TRANSFER AT MARKET NON CASH SGD/SG3659982904 SILVERLAKE AXIS LTD 08 Aug 2016COMMON STOCK USD.02 08 Aug 2016

75,900.000 0.000.570000Local1.347100
0.423131 0.00 0.00Base

0.00
0.00
0.00 43,263.00

32,115.66

ASSET TRANSFER AT MARKET NON CASH SGD/SG3660373903 COMFORTDELGRO CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

172,500.000 0.002.790000Local1.347100
2.071116 0.00 0.00Base

0.00
0.00
0.00 481,275.00

357,267.46

ASSET TRANSFER AT MARKET NON CASH SGD/SG3660947904 SINGAPORE POST LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

135,700.000 0.001.430000Local1.347100
1.061540 0.00 0.00Base

0.00
0.00
0.00 194,051.00

144,050.92
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3666382007 OUE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,200.000 0.001.575000Local1.347100
1.169178 0.00 0.00Base

0.00
0.00
0.00 39,690.00

29,463.29

ASSET TRANSFER AT MARKET NON CASH SGD/SG3667151906 YING LI INTERNATIONAL REAL E 08 Aug 2016COMMON STOCK 08 Aug 2016

84,200.000 0.000.138000Local1.347100
0.102442 0.00 0.00Base

0.00
0.00
0.00 11,619.60

8,625.64

GOLDMAN SACHS INTERNATIONAL SGD/SG3681173001 SINGAPORE AIRLINES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

110.000 0.0011.183600Local1.353100
8.265169 0.00 0.34Base

0.46
0.30
0.40 1,229.34

908.54

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

43,100.000 0.0010.650000Local1.347100
7.905872 0.00 0.00Base

0.00
0.00
0.00 459,015.00

340,743.08
681173001 Total

0.46 0.400.00 460,244.3443,210.000 Local

0.00 0.34 0.30 341,651.62Base

GOLDMAN SACHS INTERNATIONAL SGD/SG3683866909 SUPER GROUP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

197,200.000 0.000.806300Local1.353100
0.595891 0.00 44.07Base

59.63
38.19
51.68 158,891.05

117,427.43

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

36,100.000 0.000.770000Local1.347100
0.571598 0.00 0.00Base

0.00
0.00
0.00 27,797.00

20,634.70
683866909 Total

59.63 51.680.00 186,688.05233,300.000 Local

0.00 44.07 38.19 138,062.13Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3691512008 UNITED ENGINEERS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,400.000 0.002.300000Local1.347100
1.707371 0.00 0.00Base

0.00
0.00
0.00 102,120.00

75,807.29
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3691678007 UNITED OVERSEAS BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

103,300.000 0.0017.930000Local1.347100
13.310073 0.00 0.00Base

0.00
0.00
0.00 1,852,169.00

1,374,930.59

ASSET TRANSFER AT MARKET NON CASH SGD/SG3691684005 UOL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

38,100.000 0.005.830000Local1.347100
4.327815 0.00 0.00Base

0.00
0.00
0.00 222,123.00

164,889.76

ASSET TRANSFER AT MARKET NON CASH SGD/SG3692737000 VENTURE CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,500.000 0.008.900000Local1.347100
6.606785 0.00 0.00Base

0.00
0.00
0.00 209,150.00

155,259.45

ASSET TRANSFER AT MARKET NON CASH SGD/SG3697238004 WING TAI HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,500.000 0.001.750000Local1.347100
1.299087 0.00 0.00Base

0.00
0.00
0.00 56,875.00

42,220.33

LAPSED RIGHTS SGD/SG3976XLN906 MAPLETREE COMMERCIAL TRUST 17 Aug 2016RXP 17AUG16 18 Aug 2016

17,629.000 0.000.000000Local1.340950
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

GOLDMAN SACHS INTERNATIONAL SGD/SG3ACI009VU5 MAPLETREE INDUSTRIAL TRUST 28 Jul 2016REIT 02 Aug 2016

210,900.000 0.001.792200Local1.353100
1.324514 0.00 104.75Base

141.74
90.78

122.84 377,710.40
279,144.48

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

110,300.000 0.001.790000Local1.347100
1.328780 0.00 0.00Base

0.00
0.00
0.00 197,437.00

146,564.47
ACI009VU5 Total

141.74 122.840.00 575,147.40321,200.000 Local

0.00 104.75 90.78 425,708.95Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI00LNQ6 MAPLETREE COMMERCIAL TRUST 08 Aug 2016REIT 08 Aug 2016

112,700.000 0.001.535000Local1.347100
1.139485 0.00 0.00Base

0.00
0.00
0.00 172,994.50

128,419.94
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI02LBB0 RHT HEALTH TRUST 08 Aug 2016UNIT 08 Aug 2016

49,500.000 0.001.015000Local1.347100
0.753471 0.00 0.00Base

0.00
0.00
0.00 50,242.50

37,296.79

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI0539F1 MAPLETREE GREATER CHINA COMM 08 Aug 2016REIT 08 Aug 2016

157,400.000 0.001.060000Local1.347100
0.786876 0.00 0.00Base

0.00
0.00
0.00 166,844.00

123,854.21

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI06G9S3 SPH REIT 08 Aug 2016REIT 08 Aug 2016

63,000.000 0.000.975000Local1.347100
0.723777 0.00 0.00Base

0.00
0.00
0.00 61,425.00

45,597.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI08T2Y7 FRASERS HOSPITALITY TRUST 08 Aug 2016REIT 08 Aug 2016

45,100.000 0.000.785000Local1.347100
0.582733 0.00 0.00Base

0.00
0.00
0.00 35,403.50

26,281.27

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI0B5V31 KEPPEL DC REIT 08 Aug 2016REIT 08 Aug 2016

47,400.000 0.001.190000Local1.347100
0.883379 0.00 0.00Base

0.00
0.00
0.00 56,406.00

41,872.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI0J8G75 K1 VENTURES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,600.000 0.000.955000Local1.347100
0.708930 0.00 0.00Base

0.00
0.00
0.00 12,033.00

8,932.52

MERRILL LYNCH INTERNATIONAL SGD/SG3ACI0NB955 NOBLE GROUP LTD RTS 13 Jul 2016RIGHT 18 Jul 2016

135,700.000 0.000.054000Local1.347000
0.040089 0.00 2.18Base

2.93
1.77
2.38 7,322.49

5,436.15

ITG SECURITIES (HK) LTD SGD/SG315 Jul 2016 20 Jul 2016

267,707.000 0.000.049800Local1.348050
0.036942 0.00 3.95Base

5.33
3.21
4.33 13,322.15

9,882.53
ACI0NB955 Total

8.26 6.710.00 20,644.64403,407.000 Local
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0.00 6.13 4.98 15,318.68Base

LAPSED RIGHTS SGD/SG4ACI0NK3T9 CROESUS RETAIL TRUST UNIT 17 Aug 2016 1EXP 17AUG16 18 Aug 2016

2,189.000 0.000.000000Local1.340950
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B011YD901 CAPITALAND COMMERCIAL TRUST 08 Aug 2016REIT 08 Aug 2016

165,400.000 0.001.530000Local1.347100
1.135773 0.00 0.00Base

0.00
0.00
0.00 253,062.00

187,856.88

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B01289907 SINGAPORE PRESS HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

127,000.000 0.003.830000Local1.347100
2.843145 0.00 0.00Base

0.00
0.00
0.00 486,410.00

361,079.36

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B01CK5909 MIDAS HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

80,000.000 0.000.235000Local1.347100
0.174449 0.00 0.00Base

0.00
0.00
0.00 18,800.00

13,955.91

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B01CLC903 NOBLE GROUP LTD 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

700,800.000 0.000.154000Local1.347100
0.114320 0.00 0.00Base

0.00
0.00
0.00 107,923.20

80,115.21

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B02PY2901 SINGAPORE TELECOMMUNICATIONS 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

637,500.000 0.004.070000Local1.347100
3.021305 0.00 0.00Base

0.00
0.00
0.00 2,594,625.00

1,926,081.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B04KJ9902 M1 LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,700.000 0.002.750000Local1.347100
2.041422 0.00 0.00Base

0.00
0.00
0.00 95,425.00

70,837.35

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B04PZ7907 SUNTEC REIT 08 Aug 2016REIT 08 Aug 2016

191,400.000 0.001.690000Local1.347100
1.254547 0.00 0.00Base

0.00
0.00
0.00 323,466.00

240,120.26
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GOLDMAN SACHS INTERNATIONAL SGD/SG3B08X16905 SEMBCORP INDUSTRIES LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

5,200.000 0.002.876000Local1.353100
2.125490 0.00 4.15Base

5.61
3.59
4.86 14,944.73

11,044.81

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

78,200.000 0.002.670000Local1.347100
1.982035 0.00 0.00Base

0.00
0.00
0.00 208,794.00

154,995.17
B08X16905 Total

5.61 4.860.00 223,738.7383,400.000 Local

0.00 4.15 3.59 166,039.98Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0D6P4907 MAPLETREE LOGISTICS TRUST 20 08 Aug 2016REIT 08 Aug 2016

131,900.000 0.001.050000Local1.347100
0.779452 0.00 0.00Base

0.00
0.00
0.00 138,495.00

102,809.74

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0F9V2906 OVERSEA CHINESE BANKING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

247,600.000 0.008.310000Local1.347100
6.168807 0.00 0.00Base

0.00
0.00
0.00 2,057,556.00

1,527,396.63

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0HZGR908 STARHILL GLOBAL REIT 08 Aug 2016REIT 08 Aug 2016

130,300.000 0.000.795000Local1.347100
0.590157 0.00 0.00Base

0.00
0.00
0.00 103,588.50

76,897.41

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0WCDT901 COSCO CORP SINGAPORE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

82,400.000 0.000.275000Local1.347100
0.204142 0.00 0.00Base

0.00
0.00
0.00 22,660.00

16,821.32

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B10SSL900 ASCOTT RESIDENCE TRUST 100 08 Aug 2016REIT 08 Aug 2016

89,300.000 0.001.125000Local1.347100
0.835127 0.00 0.00Base

0.00
0.00
0.00 100,462.50

74,576.87

GOLDMAN SACHS INTERNATIONAL SGD/SG3B11HJT906 FRASERS COMMERCIAL TRUST 28 Jul 2016REIT 02 Aug 2016

59,000.000 0.001.331600Local1.353100
0.984111 0.00 21.77Base

29.46
18.87
25.53 78,509.41

58,021.88
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ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

57,000.000 0.001.330000Local1.347100
0.987306 0.00 0.00Base

0.00
0.00
0.00 75,810.00

56,276.45
B11HJT906 Total

29.46 25.530.00 154,319.41116,000.000 Local

0.00 21.77 18.87 114,298.33Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B12RQH901 KEPPEL REIT   1 08 Aug 2016REIT 08 Aug 2016

156,200.000 0.001.060000Local1.347100
0.786875 0.00 0.00Base

0.00
0.00
0.00 165,572.00

122,909.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B17KC6900 WILMAR INTERNATIONAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

153,400.000 0.003.040000Local1.347100
2.256700 0.00 0.00Base

0.00
0.00
0.00 466,336.00

346,177.72

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B17KMY908 YANLORD LAND GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,200.000 0.001.200000Local1.347100
0.890803 0.00 0.00Base

0.00
0.00
0.00 56,640.00

42,045.88

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B17NZ4904 FRASERS CENTREPOINT TRUST 08 Aug 2016REIT 08 Aug 2016

50,000.000 0.002.170000Local1.347100
1.610868 0.00 0.00Base

0.00
0.00
0.00 108,500.00

80,543.39

GOLDMAN SACHS INTERNATIONAL SGD/SG3B18TLR904 CAMBRIDGE INDUSTRIAL TRUST 28 Jul 2016REIT 02 Aug 2016

60,300.000 0.000.551100Local1.353100
0.407287 0.00 9.21Base

12.46
7.98

10.80 33,208.07
24,542.21

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

80,800.000 0.000.540000Local1.347100
0.400861 0.00 0.00Base

0.00
0.00
0.00 43,632.00

32,389.58
B18TLR904 Total

12.46 10.800.00 76,840.07141,100.000 Local

0.00 9.21 7.98 56,931.79Base
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GOLDMAN SACHS INTERNATIONAL SGD/SG3B192HG901 CDL HOSPITALITY TRUSTS 28 Jul 2016REIT 02 Aug 2016

155,900.000 0.001.470700Local1.353100
1.086912 0.00 63.54Base

85.98
55.07
74.52 229,121.63

169,330.89

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

59,500.000 0.001.425000Local1.347100
1.057828 0.00 0.00Base

0.00
0.00
0.00 84,787.50

62,940.76
B192HG901 Total

85.98 74.520.00 313,909.13215,400.000 Local

0.00 63.54 55.07 232,271.65Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B19ZPQ907 YOMA STRATEGIC HLDGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

91,300.000 0.000.585000Local1.347100
0.434266 0.00 0.00Base

0.00
0.00
0.00 53,410.50

39,648.50

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1CNDB906 STARHUB LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,100.000 0.003.930000Local1.347100
2.917378 0.00 0.00Base

0.00
0.00
0.00 189,033.00

140,325.89

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1G16Z905 RIVERSTONE HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,700.000 0.000.890000Local1.347100
0.660679 0.00 0.00Base

0.00
0.00
0.00 21,983.00

16,318.76

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1HL3P905 CAPITALAND RETAIL CHINA TRUS 08 Aug 2016REIT 08 Aug 2016

52,600.000 0.001.485000Local1.347100
1.102368 0.00 0.00Base

0.00
0.00
0.00 78,111.00

57,984.56

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1L0H7901 FIRST REAL ESTATE INVT TRUST 08 Aug 2016REIT 08 Aug 2016

41,200.000 0.001.315000Local1.347100
0.976171 0.00 0.00Base

0.00
0.00
0.00 54,178.00

40,218.25

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1QNF4905 INDOFOOD AGRI RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,400.000 0.000.465000Local1.347100
0.345186 0.00 0.00Base

0.00
0.00
0.00 13,206.00

9,803.28
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GOLDMAN SACHS INTERNATIONAL SGD/SG3B1VQ5C905 KEPPEL CORP LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

6,459.000 0.005.342700Local1.353100
3.948489 0.00 9.56Base

12.94
8.29

11.22 34,484.34
25,485.43

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

116,300.000 0.005.200000Local1.347100
3.860144 0.00 0.00Base

0.00
0.00
0.00 604,760.00

448,934.75
B1VQ5C905 Total

12.94 11.220.00 639,244.34122,759.000 Local

0.00 9.56 8.29 474,420.18Base

GOLDMAN SACHS INTERNATIONAL SGD/SG3B1VT03904 YANGZIJIANG SHIPBUILDING 28 Jul 2016COMMON STOCK 02 Aug 2016

198,900.000 0.000.897400Local1.353100
0.663218 0.00 49.46Base

66.93
42.87
58.01 178,367.92

131,821.68

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

153,400.000 0.000.870000Local1.347100
0.645832 0.00 0.00Base

0.00
0.00
0.00 133,458.00

99,070.60
B1VT03904 Total

66.93 58.010.00 311,825.92352,300.000 Local

0.00 49.46 42.87 230,892.28Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B23DMQ903 ASCENDAS INDIA TRUST 08 Aug 2016UNIT 08 Aug 2016

60,400.000 0.001.030000Local1.347100
0.764605 0.00 0.00Base

0.00
0.00
0.00 62,212.00

46,182.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B23WXW906 PARKWAYLIFE REAL ESTATE 08 Aug 2016REIT 08 Aug 2016

33,600.000 0.002.500000Local1.347100
1.855838 0.00 0.00Base

0.00
0.00
0.00 84,000.00

62,356.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B28SYT906 ARA ASSET MANAGEMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

55,900.000 0.001.360000Local1.347100
1.009576 0.00 0.00Base

0.00
0.00
0.00 76,024.00

56,435.31
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3B2927P900 FIRST RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

50,600.000 0.001.620000Local1.347100
1.202583 0.00 0.00Base

0.00
0.00
0.00 81,972.00

60,850.72

GOLDMAN SACHS INTERNATIONAL SGD/SG3B296MJ908 LIPPO MALLS INDONESIA RETAIL 28 Jul 2016REIT 02 Aug 2016

376,700.000 0.000.375000Local1.353100
0.277141 0.00 39.15Base

52.97
33.93
45.91 141,163.62

104,326.08

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

147,500.000 0.000.370000Local1.347100
0.274664 0.00 0.00Base

0.00
0.00
0.00 54,575.00

40,512.95
B296MJ908 Total

52.97 45.910.00 195,738.62524,200.000 Local

0.00 39.15 33.93 144,839.03Base

GOLDMAN SACHS INTERNATIONAL SGD/SG3B4KJWS902 GLOBAL LOGISTIC PROPERTIES L 28 Jul 2016COMMON STOCK 02 Aug 2016

12,900.000 0.001.942600Local1.353100
1.435666 0.00 6.95Base

9.40
6.02
8.14 25,042.00

18,507.13

ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

213,500.000 0.001.920000Local1.347100
1.425284 0.00 0.00Base

0.00
0.00
0.00 409,920.00

304,298.12
B4KJWS902 Total

9.40 8.140.00 434,962.00226,400.000 Local

0.00 6.95 6.02 322,805.25Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B521L4903 CACHE LOGISTICS TRUST 08 Aug 2016REIT 08 Aug 2016

70,100.000 0.000.870000Local1.347100
0.645832 0.00 0.00Base

0.00
0.00
0.00 60,987.00

45,272.81

GOLDMAN SACHS INTERNATIONAL SGD/SG3B58DLN909 AIMS AMP CAPITAL INDUSTRIAL 28 Jul 2016REIT 02 Aug 2016

18,100.000 0.001.477600Local1.353100
1.092011 0.00 7.41Base

10.03
6.42
8.69 26,725.84

19,751.56
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ASSET TRANSFER AT MARKET NON CASH SGD/SG308 Aug 2016 08 Aug 2016

41,900.000 0.001.450000Local1.347100
1.076386 0.00 0.00Base

0.00
0.00
0.00 60,755.00

45,100.59
B58DLN909 Total

10.03 8.690.00 87,480.8460,000.000 Local

0.00 7.41 6.42 64,852.15Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B61ZCY901 SABANA SHARIAH COMP IND REIT 08 Aug 2016REIT 08 Aug 2016

49,300.000 0.000.520000Local1.347100
0.386014 0.00 0.00Base

0.00
0.00
0.00 25,636.00

19,030.51

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B657MH905 SHENG SIONG GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,800.000 0.001.010000Local1.347100
0.749759 0.00 0.00Base

0.00
0.00
0.00 44,238.00

32,839.43

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B6SWYL903 CROESUS RETAIL TRUST 08 Aug 2016UNIT 08 Aug 2016

56,700.000 0.000.845000Local1.347100
0.627273 0.00 0.00Base

0.00
0.00
0.00 47,911.50

35,566.40

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B6VG8G904 ASIAN PAY TELEVISION TRUST 08 Aug 2016UNIT 08 Aug 2016

107,300.000 0.000.545000Local1.347100
0.404573 0.00 0.00Base

0.00
0.00
0.00 58,478.50

43,410.66

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B7WJ18900 BUMITAMA AGRI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,400.000 0.000.685000Local1.347100
0.508500 0.00 0.00Base

0.00
0.00
0.00 19,454.00

14,441.39

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B88Z15905 ASCENDAS HOSPITALITY TR  20 08 Aug 2016REIT 08 Aug 2016

59,200.000 0.000.745000Local1.347100
0.553040 0.00 0.00Base

0.00
0.00
0.00 44,104.00

32,739.96

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B8GM57907 FAR EAST HOSPITALITY TRUST 08 Aug 2016REIT 08 Aug 2016

65,900.000 0.000.610000Local1.347100 0.00 0.00 40,199.00
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0.452825 0.00 0.00Base 0.00 29,841.14

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BCF51C909 OUE HOSPITALITY TRUST 08 Aug 2016REIT 08 Aug 2016

80,400.000 0.000.685000Local1.347100
0.508500 0.00 0.00Base

0.00
0.00
0.00 55,074.00

40,883.38

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BCZSZV908 SOILBUILD BUSINESS SPACE REI 08 Aug 2016REIT 08 Aug 2016

54,000.000 0.000.675000Local1.347100
0.501076 0.00 0.00Base

0.00
0.00
0.00 36,450.00

27,058.12

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BD3CFT903 RAFFLES MEDICAL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

78,700.000 0.001.540000Local1.347100
1.143196 0.00 0.00Base

0.00
0.00
0.00 121,198.00

89,969.56

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BLT1XZ907 PACC OFFSHORE SERVICES HOLDI 08 Aug 2016COMMON STOCK 08 Aug 2016

30,000.000 0.000.315000Local1.347100
0.233836 0.00 0.00Base

0.00
0.00
0.00 9,450.00

7,015.07

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BP8YH7909 ACCORDIA GOLF TRUST 08 Aug 2016UNIT 08 Aug 2016

58,200.000 0.000.650000Local1.347100
0.482518 0.00 0.00Base

0.00
0.00
0.00 37,830.00

28,082.55

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BPYD72908 JAPFA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,100.000 0.000.745000Local1.347100
0.553040 0.00 0.00Base

0.00
0.00
0.00 15,719.50

11,669.14

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BRKCY1903 PERENNIAL REAL ESTATE HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

41,600.000 0.000.900000Local1.347100
0.668102 0.00 0.00Base

0.00
0.00
0.00 37,440.00

27,793.04

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BYSPN3909 SIIC ENVIRONMENT HOLDINGS LT 08 Aug 2016COMMON STOCK 08 Aug 2016

71,800.000 0.000.605000Local1.347100
0.449113 0.00 0.00Base

0.00
0.00
0.00 43,439.00

32,246.31

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BZ027D903 GL LTD 08 Aug 2016COMMON STOCK USD.2 08 Aug 2016
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39,600.000 0.000.790000Local1.347100
0.586445 0.00 0.00Base

0.00
0.00
0.00 31,284.00

23,223.22

0.0011,196,894.000 Local
0.00Base

537.40
397.19

465.30
343.89

22,494,330.18
16,693,689.32

SINGAPORE DOLLAR Total

SOUTH AFRICAN RAND

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3607912904 BARLOWORLD LTD 28 Jul 2016COMMON STOCK ZAR.05 02 Aug 2016

23,413.000 0.0080.952000Local14.243400
5.683474 0.00 93.15Base

1,326.73
0.00
0.00 1,894,002.45

132,974.04

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3610008906 BIDVEST GROUP LTD 28 Jul 2016 0.01COMMON STOCK ZAR.05 02 Aug 2016

26,139.000 0.00157.853700Local14.243400
11.082586 0.00 202.78Base

2,888.30
0.00
0.00 4,123,249.56

289,484.92

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3611348905 TRUWORTHS INTERNATIONAL LTD 28 Jul 2016COMMON STOCK ZAR.000 02 Aug 2016

24,297.000 0.0089.468500Local14.243400
6.281401 0.00 106.83Base

1,521.67
0.00
0.00 2,172,294.47

152,512.35

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3617787908 DISCOVERY LTD 28 Jul 2016 0.01COMMON STOCK ZAR.001 02 Aug 2016

19,779.000 0.00127.013200Local14.243400
8.917337 0.00 123.46Base

1,758.54
0.00
0.00 2,510,435.54

176,252.55

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3628021909 GOLD FIELDS LTD 28 Jul 2016COMMON STOCK ZAR.5 02 Aug 2016

46,259.000 0.0088.096200Local14.243400
6.185054 0.00 200.28Base

2,852.67
0.00
0.00 4,072,389.45

285,914.14

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3629068909 REMGRO LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

37,132.000 0.00260.818200Local14.243400
18.311513 0.00 475.96Base

6,779.29
0.00
0.00 9,677,922.11

679,467.13

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3641880901 EXXARO RESOURCES LTD 28 Jul 2016COMMON STOCK ZAR.01 02 Aug 2016

8,831.000 0.0085.954000Local14.243400
6.034655 0.00 37.30Base

531.34
0.00
0.00 758,528.43

53,254.73
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CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3651505901 LIBERTY HOLDINGS LTD 28 Jul 2016 0.01COMMON STOCK ZAR.083 02 Aug 2016

12,021.000 0.00129.686600Local14.243400
9.105031 0.00 76.62Base

1,091.27
0.00
0.00 1,557,871.35

109,374.96

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3656565900 ANGLOGOLD ASHANTI LTD 28 Jul 2016 0.02COMMON STOCK ZAR.25 02 Aug 2016

23,907.000 0.00308.765400Local14.243400
21.677788 0.00 362.78Base

5,167.16
0.00
0.00 7,376,487.26

517,888.09

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3660699901 FIRSTRAND LTD 28 Jul 2016COMMON STOCK ZAR.01 02 Aug 2016

223,518.000 0.0048.651200Local14.243400
3.415701 0.00 534.43Base

7,612.09
0.00
0.00 10,866,806.83

762,936.30

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3662269901 NASPERS LTD N SHS 28 Jul 2016 0.11COMMON STOCK ZAR.02 02 Aug 2016

23,629.000 0.002,245.622600Local14.243400
157.660573 0.00 2,607.75Base

37,143.27
0.00
0.00 53,024,673.15

3,722,753.92

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3662800903 NEDBANK GROUP LTD 28 Jul 2016 0.01COMMON STOCK ZAR1. 02 Aug 2016

18,938.000 0.00196.934200Local14.243400
13.826348 0.00 183.29Base

2,610.68
0.00
0.00 3,726,929.20

261,660.08

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3663642908 NETCARE LTD 28 Jul 2016COMMON STOCK ZAR.01 02 Aug 2016

88,339.000 0.0031.942300Local14.243400
2.242604 0.00 138.68Base

1,975.23
0.00
0.00 2,819,775.61

197,970.68

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3675582902 RMB HOLDINGS LTD 28 Jul 2016COMMON STOCK ZAR.01 02 Aug 2016

63,458.000 0.0062.326100Local14.243400
4.375788 0.00 194.37Base

2,768.56
0.00
0.00 3,952,321.09

277,484.39

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3676100902 ANGLO AMERICAN PLATINUM LTD 28 Jul 2016 0.02COMMON STOCK ZAR.1 02 Aug 2016

4,385.000 0.00438.812900Local14.243400
30.808157 0.00 94.57Base

1,346.94
0.00
0.00 1,922,847.63

134,999.20

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3677700908 SAPPI LIMITED 28 Jul 2016COMMON STOCK ZAR1. 02 Aug 2016
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33,545.000 0.0072.664900Local14.243400
5.101654 0.00 119.79Base

1,706.28
0.00
0.00 2,435,837.79

171,015.19

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3677745903 SASOL LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

32,842.000 0.00389.000800Local14.243400
27.310951 0.00 627.86Base

8,942.89
0.00
0.00 12,766,621.38

896,318.39

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3680157906 SHOPRITE HOLDINGS LTD 28 Jul 2016 0.01COMMON STOCK ZAR1.13 02 Aug 2016

33,780.000 0.00200.245500Local14.243400
14.058827 0.00 332.44Base

4,735.01
0.00
0.00 6,759,557.98

474,574.75

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3689629905 BRAIT SE 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,895.000 0.00129.107800Local14.243400
9.064395 0.00 75.47Base

1,075.02
0.00
0.00 1,534,662.26

107,745.50

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3ACI00CAS6 MMI HOLDINGS LTD 28 Jul 2016COMMON STOCK ZAR.000 02 Aug 2016

93,078.000 0.0023.240500Local14.243400
1.631668 0.00 106.31Base

1,514.23
0.00
0.00 2,161,665.03

151,766.08

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3ACI00OIP8 MONDI LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

11,756.000 0.00285.840800Local14.243400
20.068298 0.00 165.15Base

2,352.24
0.00
0.00 3,357,992.20

235,757.77

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3ACI065395 GROWTHPOINT PROPERTIES LTD 28 Jul 2016REIT 02 Aug 2016

228,038.000 0.0026.503300Local14.243400
1.860743 0.00 297.02Base

4,230.63
0.00
0.00 6,039,528.90

424,022.98

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3ACI0HD305 MR PRICE GROUP LTD 28 Jul 2016 0.01COMMON STOCK ZAR.000 02 Aug 2016

16,456.000 0.00224.201200Local14.243400
15.740708 0.00 181.32Base

2,582.62
0.00
0.00 3,686,872.33

258,847.77

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3ACI0J34P9 RESILIENT REIT LTD 28 Jul 2016 0.01REIT 02 Aug 2016

12,191.000 0.00135.145400Local14.243400
9.488282 0.00 80.97Base

1,153.29
0.00
0.00 1,646,404.28

115,590.68
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CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B030GJ908 STANDARD BANK GROUP LTD 28 Jul 2016 0.01COMMON STOCK ZAR.1 02 Aug 2016

85,618.000 0.00137.486800Local14.243400
9.652667 0.00 578.51Base

8,239.94
0.00
0.00 11,763,104.90

825,863.55

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B038WK900 SPAR GROUP LIMITED/THE 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

8,073.000 0.00208.721699Local14.243400
14.653924 0.00 82.81Base

1,179.51
0.00
0.00 1,683,830.77

118,218.32

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B06KZ9902 WOOLWORTHS HOLDINGS LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

55,183.000 0.0089.084900Local14.243400
6.254469 0.00 241.60Base

3,441.18
0.00
0.00 4,912,530.86

344,898.75

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B095WZ907 IMPERIAL HOLDINGS LTD 28 Jul 2016 0.01COMMON STOCK ZAR.04 02 Aug 2016

16,363.000 0.00165.097900Local14.243400
11.591186 0.00 132.77Base

1,891.05
0.00
0.00 2,699,605.89

189,533.81

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B09C0Z907 ASPEN PHARMACARE HOLDINGS LT 28 Jul 2016 0.02COMMON STOCK ZAR.139 02 Aug 2016

21,209.000 0.00380.727300Local14.243400
26.730086 0.00 396.84Base

5,652.39
0.00
0.00 8,069,192.92

566,521.54

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B0J4PP909 TIGER BRANDS LTD 28 Jul 2016 0.02COMMON STOCK ZAR.1 02 Aug 2016

9,968.000 0.00388.879700Local14.243400
27.302449 0.00 190.51Base

2,713.45
0.00
0.00 3,873,639.40

271,960.30

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B0L675905 SANLAM LTD 28 Jul 2016COMMON STOCK ZAR.01 02 Aug 2016

123,221.000 0.0065.561800Local14.243400
4.602960 0.00 397.03Base

5,655.01
0.00
0.00 8,072,935.55

566,784.30

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B17BBR905 INVESTEC LTD 28 Jul 2016COMMON STOCK ZAR.000 02 Aug 2016

28,075.000 0.0084.818200Local14.243400
5.954912 0.00 117.03Base

1,666.89
0.00
0.00 2,379,604.08

167,067.14

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B1FFT7902 IMPALA PLATINUM HOLDINGS LTD 28 Jul 2016COMMON STOCK ZAR.025 02 Aug 2016

51,447.000 0.0061.182900Local14.243400 2,203.37 0.00 3,145,473.29
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4.295526 0.00 154.69Base 0.00 220,837.25

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B3R5FK903 NEW EUROPE PROPERTY INVEST 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

18,526.000 0.00166.840800Local14.243400
11.713552 0.00 151.90Base

2,163.62
0.00
0.00 3,088,729.04

216,853.35

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B4K90R901 LIFE HEALTHCARE GROUP HOLDIN 28 Jul 2016COMMON STOCK 02 Aug 2016

115,240.000 0.0037.481500Local14.243400
2.631500 0.00 212.28Base

3,023.56
0.00
0.00 4,316,344.50

303,041.72

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B65B4D905 VODACOM GROUP LTD 28 Jul 2016 0.01COMMON STOCK 02 Aug 2016

35,790.000 0.00161.429400Local14.243400
11.333628 0.00 283.94Base

4,044.29
0.00
0.00 5,773,513.94

405,346.61

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B844WD907 BARCLAYS AFRICA GROUP LTD 28 Jul 2016 0.01COMMON STOCK ZAR2.0 02 Aug 2016

25,412.000 0.00153.968100Local14.243400
10.809786 0.00 192.29Base

2,738.85
0.00
0.00 3,909,898.51

274,505.98

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B98XZV904 SIBANYE GOLD LTD 28 Jul 2016COMMON STOCK 02 Aug 2016

39,705.000 0.0063.963300Local14.243400
4.490733 0.00 124.81Base

1,777.76
0.00
0.00 2,537,885.07

178,179.72

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3BMP385909 REDEFINE PROPERTIES LTD 28 Jul 2016REIT 02 Aug 2016

400,754.000 0.0011.770000Local14.243400
0.826348 0.00 231.81Base

3,301.81
0.00
0.00 4,713,572.77

330,930.31

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3BYYWHN900 MEDICLINIC INTERNATIONAL PLC 28 Jul 2016 0.01COMMON STOCK GBP.1 02 Aug 2016

18,200.000 0.00200.344500Local14.243400
14.065778 0.00 179.20Base

2,552.39
0.00
0.00 3,643,717.51

255,817.96

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3BZ56LK907 STEINHOFF INTERNATIONAL H NV 28 Jul 2016COMMON STOCK EUR.5 02 Aug 2016

220,627.000 0.0088.204800Local14.243400
6.192679 0.00 956.39Base

13,622.25
0.00
0.00 19,446,738.16

1,365,315.74
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0.002,391,037.000 Local
0.00Base

171,533.27
12,042.99

0.00
0.00

244,875,993.44
17,192,242.94

SOUTH AFRICAN RAND Total

SOUTH KOREAN WON

MERRILL LYNCH INTERNATIONAL KRW/KR4615525904 SAMSUNG FIRE + MARINE INS 28 Jul 2016 0.17COMMON STOCK KRW500. 01 Aug 2016

2,309.000 0.00268,425.941966Local1,124.450000
238.717544 0.00 385.84Base

433,857.00
1,653.60

1,859,387.00 617,502,256.00
549,159.37

MERRILL LYNCH INTERNATIONAL KRW/KR4615593902 DONGBU INSURANCE CO LTD 28 Jul 2016 0.04COMMON STOCK KRW500. 01 Aug 2016

2,186.000 0.0062,490.073193Local1,124.450000
55.573901 0.00 85.04Base

95,622.00
364.45

409,810.00 136,097,868.00
121,035.06

MERRILL LYNCH INTERNATIONAL KRW/KR4617340906 COWAY CO LTD 28 Jul 2016 0.05COMMON STOCK KRW500. 01 Aug 2016

4,800.000 0.0085,998.979167Local1,124.450000
76.480928 0.00 256.98Base

288,957.00
1,101.33

1,238,385.00 411,267,758.00
365,750.15

MERRILL LYNCH INTERNATIONAL KRW/KR4617507900 KT+G CORP 28 Jul 2016 0.08COMMON STOCK 01 Aug 2016

7,448.000 0.00123,932.532223Local1,124.450000
110.216134 0.00 574.62Base

646,135.00
2,462.67

2,769,149.00 919,634,216.00
817,852.48

MERRILL LYNCH INTERNATIONAL KRW/KR4618207906 KOREA GAS CORPORATION 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

9,067.000 0.0041,872.752840Local1,124.450000
37.238430 0.00 236.35Base

265,762.00
1,012.92

1,138,981.00 378,255,507.00
336,391.58

MERRILL LYNCH INTERNATIONAL KRW/KR4618951008 CJ CORP 28 Jul 2016 0.13COMMON STOCK 01 Aug 2016

1,208.000 0.00206,683.774834Local1,124.450000
183.808773 0.00 155.43Base

174,772.00
666.12

749,022.00 248,750,206.00
221,219.45

MERRILL LYNCH INTERNATIONAL KRW/KR4619403900 KAKAO CORP 28 Jul 2016 0.06COMMON STOCK KRW500. 01 Aug 2016

2,850.000 0.0091,175.684211Local1,124.450000
81.084694 0.00 161.76Base

181,895.00
693.27

779,552.00 258,889,253.00
230,236.34

MERRILL LYNCH INTERNATIONAL KRW/KR4624958906 DAELIM INDUSTRIAL CO LTD 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016
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2,568.000 0.0083,017.017134Local1,124.450000
73.828998 0.00 132.71Base

149,231.00
568.78

639,563.00 212,398,906.00
188,891.37

MERRILL LYNCH INTERNATIONAL KRW/KR4624965000 MIRAE ASSET DAEWOO CO LTD 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

34,614.000 0.009,003.943809Local1,124.450000
8.007420 0.00 194.02Base

218,164.00
831.51

934,988.00 310,509,359.00
276,143.32

MERRILL LYNCH INTERNATIONAL KRW/KR4626418909 NCSOFT CORP 28 Jul 2016 0.17COMMON STOCK KRW500. 01 Aug 2016

939.000 0.00266,150.159744Local1,124.450000
236.693637 0.00 155.58Base

174,941.00
666.77

749,745.00 248,990,314.00
221,432.98

MERRILL LYNCH INTERNATIONAL KRW/KR4629467903 DOOSAN HEAVY INDUSTRIES 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

8,433.000 0.0026,224.973319Local1,124.450000
23.322490 0.00 137.68Base

154,809.00
590.04

663,466.00 220,336,925.00
195,950.84

MERRILL LYNCH INTERNATIONAL KRW/KR4634412902 DAEWOO ENGINEERING + CONSTR 28 Jul 2016COMMON STOCK 01 Aug 2016

28,474.000 0.005,909.747489Local1,124.450000
5.255678 0.00 104.76Base

117,792.00
448.95

504,822.00 167,651,536.00
149,096.48

MERRILL LYNCH INTERNATIONAL KRW/KR4634427900 POSCO DAEWOO CORP 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

6,120.000 0.0022,070.122549Local1,124.450000
19.627482 0.00 84.08Base

94,548.00
360.36

405,207.00 134,569,395.00
119,675.75

MERRILL LYNCH INTERNATIONAL KRW/KR4634445902 LG HOUSEHOLD + HEALTH CARE 28 Jul 2016 0.63COMMON STOCK 01 Aug 2016

617.000 0.001,013,531.604538Local1,124.450000
901.357646 0.00 389.30Base

437,744.00
1,668.41

1,876,047.00 623,035,209.00
554,079.96

MERRILL LYNCH INTERNATIONAL KRW/KR4634691901 LG CHEM LTD 28 Jul 2016 0.15COMMON STOCK 01 Aug 2016

3,500.000 0.00243,814.571429Local1,124.450000
216.830069 0.00 531.23Base

597,346.00
2,276.72

2,560,053.00 850,193,601.00
756,097.29

MERRILL LYNCH INTERNATIONAL KRW/KR4634692909 LG CHEM LTD PREFERENCE 28 Jul 2016 0.11PREFERENCE 01 Aug 2016

214.000 0.00171,327.102804Local1,124.450000
152.365248 0.00 22.82Base

25,665.00
97.82

109,992.00 36,528,343.00
32,485.52
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MERRILL LYNCH INTERNATIONAL KRW/KR4639750900 SHINHAN FINANCIAL GROUP LTD 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

34,185.000 0.0040,074.566301Local1,124.450000
35.639260 0.00 852.83Base

958,964.00
3,654.98

4,109,847.00 1,364,880,238.00
1,213,820.30

MERRILL LYNCH INTERNATIONAL KRW/KR4640242905 HYUNDAI DEVELOPMENT CO ENGIN 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

5,390.000 0.0043,961.771800Local1,124.450000
39.096244 0.00 147.51Base

165,868.00
632.19

710,862.00 236,077,220.00
209,949.06

MERRILL LYNCH INTERNATIONAL KRW/KR4640605903 S OIL CORP 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

3,187.000 0.0076,077.439598Local1,124.450000
67.657468 0.00 150.94Base

169,721.00
646.87

727,376.00 241,561,703.00
214,826.54

MERRILL LYNCH INTERNATIONAL KRW/KR4640776902 HANWHA CHEMICAL CORP 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

6,408.000 0.0025,385.783396Local1,124.450000
22.576178 0.00 101.27Base

113,870.00
434.00

488,016.00 162,070,214.00
144,132.88

MERRILL LYNCH INTERNATIONAL KRW/KR4640844908 SAMSUNG SECURITIES CO LTD 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

9,259.000 0.0037,800.804623Local1,124.450000
33.617150 0.00 217.88Base

244,998.00
933.78

1,049,993.00 348,702,659.00
310,109.53

MERRILL LYNCH INTERNATIONAL KRW/KR4644002909 LOTTE CHEMICAL CORP 28 Jul 2016 0.18COMMON STOCK 01 Aug 2016

1,259.000 0.00288,282.764098Local1,124.450000
256.376686 0.00 225.95Base

254,064.00
968.33

1,088,844.00 361,605,092.00
321,583.97

MERRILL LYNCH INTERNATIONAL KRW/KR4644033904 HOTEL SHILLA CO LTD 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

2,530.000 0.0059,788.577075Local1,124.450000
53.171397 0.00 94.17Base

105,886.00
403.57

453,795.00 150,705,419.00
134,025.90

MERRILL LYNCH INTERNATIONAL KRW/KR4644954000 HYUNDAI MOBIS CO LTD 28 Jul 2016 0.17COMMON STOCK 01 Aug 2016

5,791.000 0.00265,531.946123Local1,124.450000
236.143845 0.00 957.26Base

1,076,387.00
4,102.53

4,613,087.00 1,532,006,026.00
1,362,449.22

MERRILL LYNCH INTERNATIONAL KRW/KR4645026907 SK HYNIX INC 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

43,181.000 0.0033,306.497094Local1,124.450000 1,006,745.00 4,314,624.00 1,432,886,482.00
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29.620256 0.00 895.32Base 3,837.10 1,274,299.86

MERRILL LYNCH INTERNATIONAL KRW/KR4645098005 HYUNDAI ENGINEERING + CONST 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

7,920.000 0.0036,044.829545Local1,124.450000
32.055520 0.00 177.72Base

199,833.00
761.64

856,425.00 284,418,792.00
252,940.36

MERRILL LYNCH INTERNATIONAL KRW/KR4646185900 HYUNDAI STEEL CO 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

11,597.000 0.0051,033.249978Local1,124.450000
45.385077 0.00 368.43Base

414,283.00
1,578.99

1,775,498.00 589,642,819.00
524,383.32

MERRILL LYNCH INTERNATIONAL KRW/KR4646297903 INDUSTRIAL BANK OF KOREA 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

43,762.000 0.0011,722.260203Local1,124.450000
10.424883 0.00 319.35Base

359,093.00
1,368.64

1,538,969.00 511,091,489.00
454,525.76

MERRILL LYNCH INTERNATIONAL KRW/KR4649091006 KCC CORP 28 Jul 2016 0.25COMMON STOCK 01 Aug 2016

843.000 0.00398,267.497034Local1,124.450000
354.188712 0.00 209.01Base

235,018.00
895.74

1,007,219.00 334,497,263.00
297,476.33

MERRILL LYNCH INTERNATIONAL KRW/KR4649542909 KOREA ZINC CO LTD 28 Jul 2016 0.32COMMON STOCK 01 Aug 2016

1,067.000 0.00512,179.943768Local1,124.450000
455.493747 0.00 340.21Base

382,547.00
1,458.04

1,639,488.00 544,473,965.00
484,213.58

MERRILL LYNCH INTERNATIONAL KRW/KR4649573904 KOREA ELECTRIC POWER CORP 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

18,452.000 0.0061,593.252818Local1,124.450000
54.776338 0.00 707.51Base

795,563.00
3,032.20

3,409,556.00 1,132,313,582.00
1,006,993.27

MERRILL LYNCH INTERNATIONAL KRW/KR4649675907 HANWHA CORPORATION 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

6,867.000 0.0036,203.684287Local1,124.450000
32.196793 0.00 154.77Base

174,027.00
663.29

745,832.00 247,690,841.00
220,277.33

MERRILL LYNCH INTERNATIONAL KRW/KR4649676004 KOREAN AIR LINES CO LTD 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

14,830.000 0.0028,095.492178Local1,124.450000
24.985986 0.00 259.38Base

291,659.00
1,111.63

1,249,968.00 415,114,522.00
369,171.17

MERRILL LYNCH INTERNATIONAL KRW/KR4649700903 OCI CO LTD 28 Jul 2016 0.06COMMON STOCK 01 Aug 2016
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2,562.000 0.0094,648.750976Local1,124.450000
84.173375 0.00 150.96Base

169,743.00
646.96

727,470.00 241,592,887.00
214,854.27

MERRILL LYNCH INTERNATIONAL KRW/KR4649711900 CJ KOREA EXPRESS CORP 28 Jul 2016 0.13COMMON STOCK 01 Aug 2016

905.000 0.00211,065.193370Local1,124.450000
187.705272 0.00 118.91Base

133,710.00
509.62

573,042.00 190,307,248.00
169,244.74

MERRILL LYNCH INTERNATIONAL KRW/KR4649932001 KUMHO PETROCHEMICAL CO LTD 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

2,762.000 0.0061,739.427951Local1,124.450000
54.906335 0.00 106.16Base

119,367.00
454.95

511,573.00 169,893,360.00
151,090.19

MERRILL LYNCH INTERNATIONAL KRW/KR4653668905 HANSSEM CO LTD 28 Jul 2016 0.11COMMON STOCK 01 Aug 2016

668.000 0.00177,681.886228Local1,124.450000
158.016707 0.00 73.89Base

83,084.00
316.67

356,075.00 118,252,341.00
105,164.61

MERRILL LYNCH INTERNATIONAL KRW/KR4653703009 LG CORP 28 Jul 2016 0.04COMMON STOCK 01 Aug 2016

8,902.000 0.0063,920.388677Local1,124.450000
56.845915 0.00 354.23Base

398,314.00
1,518.13

1,707,058.00 566,913,928.00
504,169.97

MERRILL LYNCH INTERNATIONAL KRW/KR4653708008 NH INVESTMENT + SECURITIES C 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

29,714.000 0.0010,218.193411Local1,124.450000
9.087281 0.00 189.01Base

212,536.00
810.06

910,870.00 302,499,993.00
269,020.40

MERRILL LYNCH INTERNATIONAL KRW/KR4653709907 GS ENGINEERING + CONSTRUCT 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

5,867.000 0.0028,282.435657Local1,124.450000
25.152239 0.00 103.30Base

116,153.00
442.70

497,799.00 165,319,098.00
147,022.19

MERRILL LYNCH INTERNATIONAL KRW/KR4656039906 NAVER CORP 28 Jul 2016 0.44COMMON STOCK KRW500. 01 Aug 2016

1,875.000 0.00711,818.133333Local1,124.450000
633.036714 0.00 830.86Base

934,261.00
3,560.83

4,003,977.00 1,329,720,762.00
1,182,552.15

MERRILL LYNCH INTERNATIONAL KRW/KR4665458907 KOREA INVESTMENT HOLDINGS CO 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

5,726.000 0.0046,185.111771Local1,124.450000
41.073513 0.00 164.63Base

185,119.00
705.56

793,368.00 263,477,463.00
234,316.74
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MERRILL LYNCH INTERNATIONAL KRW/KR4666593900 AMOREPACIFIC GROUP 28 Jul 2016 0.09COMMON STOCK KRW500. 01 Aug 2016

1,687.000 0.00149,571.724956Local1,124.450000
133.017675 0.00 157.08Base

176,629.00
673.20

756,983.00 251,393,888.00
223,570.53

MERRILL LYNCH INTERNATIONAL KRW/KR4668344906 KANGWON LAND INC 28 Jul 2016 0.03COMMON STOCK KRW500. 01 Aug 2016

11,410.000 0.0041,113.076161Local1,124.450000
36.562832 0.00 292.03Base

328,370.00
1,251.55

1,407,301.00 467,364,528.00
415,638.34

MERRILL LYNCH INTERNATIONAL KRW/KR4677164907 SAMSUNG SDI CO LTD PFD 28 Jul 2016 0.07COMMON STOCK 01 Aug 2016

4,998.000 0.00107,542.016807Local1,124.450000
95.639661 0.00 334.61Base

376,247.00
1,434.02

1,612,485.00 535,506,268.00
476,238.40

MERRILL LYNCH INTERNATIONAL KRW/KR4677168908 SAMSUNG ELECTRO MECHANICS CO 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

7,179.000 0.0055,118.052654Local1,124.450000
49.017789 0.00 246.33Base

276,985.00
1,055.70

1,187,078.00 394,228,437.00
350,596.68

MERRILL LYNCH INTERNATIONAL KRW/KR4677221905 SAMSUNG HEAVY INDUSTRIES 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

34,710.000 0.0010,409.798300Local1,124.450000
9.257680 0.00 224.93Base

252,927.00
964.00

1,083,972.00 359,987,200.00
320,145.14

MERRILL LYNCH INTERNATIONAL KRW/KR4689683001 HYOSUNG CORPORATION 28 Jul 2016 0.09COMMON STOCK 01 Aug 2016

1,942.000 0.00136,663.748713Local1,124.450000
121.538306 0.00 165.22Base

185,781.00
708.08

796,203.00 264,419,016.00
235,154.09

MERRILL LYNCH INTERNATIONAL KRW/KR4689684900 ORION CORP 28 Jul 2016 0.57COMMON STOCK 01 Aug 2016

315.000 0.00919,304.761905Local1,124.450000
817.559484 0.00 180.27Base

202,707.00
772.59

868,743.00 288,509,550.00
256,578.37

MERRILL LYNCH INTERNATIONAL KRW/KR4ACI00J5W8 BNK FINANCIAL GROUP INC 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

30,832.000 0.008,910.308413Local1,124.450000
7.924148 0.00 171.02Base

192,306.00
732.95

824,168.00 273,706,155.00
243,413.36

MERRILL LYNCH INTERNATIONAL KRW/KR4ACI00M683 E MART INC 28 Jul 2016 0.10COMMON STOCK 01 Aug 2016

2,339.000 0.00164,573.749466Local1,124.450000 269,457.00 1,154,814.00 383,513,729.00
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146.359331 0.00 239.63Base 1,027.00 341,067.84

MERRILL LYNCH INTERNATIONAL KRW/KR4ACI00OXJ5 KOREA AEROSPACE INDUSTRIES 28 Jul 2016 0.05COMMON STOCK 01 Aug 2016

3,841.000 0.0080,879.614684Local1,124.450000
71.928156 0.00 193.39Base

217,461.00
828.83

931,976.00 309,509,163.00
275,253.82

MERRILL LYNCH INTERNATIONAL KRW/KR4ACI02DOT5 HANKOOK TIRE CO LTD 28 Jul 2016 0.03COMMON STOCK KRW500. 01 Aug 2016

8,414.000 0.0054,569.729023Local1,124.450000
48.530152 0.00 285.83Base

321,405.00
1,225.00

1,377,449.00 457,450,846.00
406,821.86

MERRILL LYNCH INTERNATIONAL KRW/KR4ACI0B34K8 SAMSUNG C+T CORP 28 Jul 2016 0.09COMMON STOCK KRW100. 01 Aug 2016

5,894.000 0.00136,940.447913Local1,124.450000
121.784382 0.00 502.46Base

564,989.00
2,153.39

2,421,381.00 804,140,630.00
715,141.30

MERRILL LYNCH INTERNATIONAL KRW/KR4B00LR0904 HANON SYSTEMS 28 Jul 2016 0.01COMMON STOCK KRW100. 01 Aug 2016

25,578.000 0.0011,295.865588Local1,124.450000
10.045681 0.00 179.86Base

202,248.00
770.85

866,777.00 287,856,625.00
255,997.71

MERRILL LYNCH INTERNATIONAL KRW/KR4B01RJV901 GS HOLDINGS 28 Jul 2016 0.03COMMON STOCK 01 Aug 2016

4,043.000 0.0048,193.544398Local1,124.450000
42.859660 0.00 121.30Base

136,393.00
519.85

584,540.00 194,125,567.00
172,640.46

MERRILL LYNCH INTERNATIONAL KRW/KR4B01VZN902 LG DISPLAY CO LTD 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

25,242.000 0.0030,506.786309Local1,124.450000
27.130407 0.00 479.38Base

539,037.00
2,054.48

2,310,157.00 767,203,106.00
682,291.88

MERRILL LYNCH INTERNATIONAL KRW/KR4B0C5YV900 CELLTRION INC 28 Jul 2016 0.06COMMON STOCK 01 Aug 2016

4,484.000 0.00102,980.820696Local1,124.450000
91.583281 0.00 287.46Base

323,236.00
1,231.98

1,385,298.00 460,057,466.00
409,139.99

MERRILL LYNCH INTERNATIONAL KRW/KR4B0RNRF908 HANA FINANCIAL GROUP 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

31,394.000 0.0028,013.803593Local1,124.450000
24.913339 0.00 547.49Base

615,626.00
2,346.39

2,638,396.00 876,211,328.00
779,235.47

MERRILL LYNCH INTERNATIONAL KRW/KR4B0V3XR904 HYUNDAI GLOVIS CO LTD 28 Jul 2016 0.11COMMON STOCK KRW500. 01 Aug 2016
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2,181.000 0.00171,247.363595Local1,124.450000
152.294334 0.00 232.51Base

261,443.00
996.46

1,120,472.00 372,108,585.00
330,924.97

MERRILL LYNCH INTERNATIONAL KRW/KR4B0WD5H904 MIRAE ASSET SECURITIES CO LT 28 Jul 2016 0.02COMMON STOCK 01 Aug 2016

8,665.000 0.0026,603.952683Local1,124.450000
23.659525 0.00 143.51Base

161,366.00
615.03

691,570.00 229,670,314.00
204,251.25

MERRILL LYNCH INTERNATIONAL KRW/KR4B0WGPZ905 LOTTE SHOPPING CO 28 Jul 2016 0.12COMMON STOCK 01 Aug 2016

1,244.000 0.00196,223.472669Local1,124.450000
174.506179 0.00 151.96Base

170,871.00
651.26

732,306.00 243,198,823.00
216,282.47

MERRILL LYNCH INTERNATIONAL KRW/KR4B12C0T906 SAMSUNG LIFE INSURANCE CO LT 28 Jul 2016 0.06COMMON STOCK KRW500. 01 Aug 2016

5,486.000 0.0098,226.321546Local1,124.450000
87.354993 0.00 335.46Base

377,209.00
1,437.69

1,616,609.00 536,875,782.00
477,456.34

MERRILL LYNCH INTERNATIONAL KRW/KR4B15SK5908 AMOREPACIFIC CORP 28 Jul 2016 0.25COMMON STOCK KRW500. 01 Aug 2016

2,332.000 0.00398,400.300172Local1,124.450000
354.306817 0.00 578.37Base

650,349.00
2,478.73

2,787,209.00 925,631,942.00
823,186.40

MERRILL LYNCH INTERNATIONAL KRW/KR4B232R0909 SK INNOVATION CO LTD 28 Jul 2016 0.09COMMON STOCK 01 Aug 2016

3,840.000 0.00146,566.796875Local1,124.450000
130.345322 0.00 350.37Base

393,972.00
1,501.58

1,688,450.00 560,734,078.00
498,674.09

MERRILL LYNCH INTERNATIONAL KRW/KR4B2492F907 CJ CHEILJEDANG CORP 28 Jul 2016 0.24COMMON STOCK 01 Aug 2016

773.000 0.00390,217.335058Local1,124.450000
347.029512 0.00 187.78Base

211,147.00
804.76

904,914.00 300,521,939.00
267,261.27

MERRILL LYNCH INTERNATIONAL KRW/KR4B39Z8G904 LG INNOTEK CO LTD 28 Jul 2016 0.06COMMON STOCK 01 Aug 2016

3,953.000 0.0090,460.865166Local1,124.450000
80.448989 0.00 222.61Base

250,314.00
954.04

1,072,775.00 356,268,711.00
316,838.20

MERRILL LYNCH INTERNATIONAL KRW/KR4B39Z8L903 SK HOLDINGS CO LTD 28 Jul 2016 0.13COMMON STOCK KRW200. 01 Aug 2016

3,229.000 0.00208,658.098483Local1,124.450000
185.564586 0.00 419.43Base

471,630.00
1,797.56

2,021,271.00 671,264,099.00
596,971.05
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MERRILL LYNCH INTERNATIONAL KRW/KR4B3LF56909 HYUNDAI WIA CORP 28 Jul 2016 0.06COMMON STOCK 01 Aug 2016

3,002.000 0.0088,626.249167Local1,124.450000
78.817421 0.00 165.63Base

186,239.00
709.83

798,168.00 265,071,593.00
235,734.44

MERRILL LYNCH INTERNATIONAL KRW/KR4B613DJ904 HANMI PHARM CO LTD 28 Jul 2016 0.38COMMON STOCK 01 Aug 2016

383.000 0.00611,302.872063Local1,124.450000
543.646113 0.00 145.75Base

163,890.00
624.65

702,387.00 233,262,723.00
207,446.06

MERRILL LYNCH INTERNATIONAL KRW/KR4B62B9W901 HANWHA LIFE INSURANCE CO LTD 28 Jul 2016COMMON STOCK 01 Aug 2016

39,797.000 0.005,776.598211Local1,124.450000
5.137266 0.00 143.11Base

160,924.00
613.34

689,674.00 229,040,681.00
203,691.30

MERRILL LYNCH INTERNATIONAL KRW/KR4BRS2KY900 SAMSUNG SDS CO LTD 28 Jul 2016 0.10COMMON STOCK KRW500. 01 Aug 2016

2,213.000 0.00153,401.717126Local1,124.450000
136.423778 0.00 211.33Base

237,635.00
905.72

1,018,434.00 338,221,931.00
300,788.77

MERRILL LYNCH INTERNATIONAL KRW/KR4BSP5RP906 WOORI BANK 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

61,493.000 0.0010,201.388792Local1,124.450000
9.072337 0.00 390.52Base

439,120.00
1,673.66

1,881,942.00 624,992,939.00
555,821.01

0.00733,749.000 Local
0.00Base

22,675,966.00
20,166.29

97,182,702.00
86,426.89

32,274,373,700.00
28,702,364.44

SOUTH KOREAN WON Total

SWEDISH KRONA

ASSET TRANSFER AT MARKET NON CASH SEK/SE1409343001 B+B TOOLS AB B SHS 08 Aug 2016COMMON STOCK SEK2.0 08 Aug 2016

2,032.000 0.00169.500000Local8.564951
19.789956 0.00 0.00Base

0.00
0.00
0.00 344,424.00

40,213.19

ASSET TRANSFER AT MARKET NON CASH SEK/SE1415265909 BURE EQUITY AB 08 Aug 2016COMMON STOCK SEK6.6 08 Aug 2016

4,088.000 0.0091.250000Local8.564949
10.653887 0.00 0.00Base

0.00
0.00
0.00 373,030.00

43,553.09

ASSET TRANSFER AT MARKET NON CASH SEK/SE1440759900 HALDEX AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016
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3,438.000 0.00105.000000Local8.564949
12.259267 0.00 0.00Base

0.00
0.00
0.00 360,990.00

42,147.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1440776904 PEAB AB 08 Aug 2016COMMON STOCK SEK5.35 08 Aug 2016

16,281.000 0.0068.550000Local8.564950
8.003550 0.00 0.00Base

0.00
0.00
0.00 1,116,062.55

130,305.79

ASSET TRANSFER AT MARKET NON CASH SEK/SE1440875904 AVANZA BANK HOLDING AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

2,140.000 0.00293.500000Local8.564950
34.267565 0.00 0.00Base

0.00
0.00
0.00 628,090.00

73,332.59

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1444913008 HUFVUDSTADEN AB A SHS 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

28,328.000 0.00140.941800Local8.644150
16.304877 0.00 173.21Base

1,497.22
0.00
0.00 3,991,102.09

461,711.34

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

6,741.000 0.00141.865700Local8.533400
16.624757 0.00 42.03Base

358.62
0.00
0.00 955,958.06

112,025.46

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

9,525.000 0.00144.900000Local8.564950
16.917787 0.00 0.00Base

0.00
0.00
0.00 1,380,172.50

161,141.92
444913008 Total

1,855.84 0.000.00 6,327,232.6544,594.000 Local

0.00 215.24 0.00 734,878.72Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1453800005 LUNDBERGS AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

3,245.000 0.00511.000000Local8.564950
59.661760 0.00 0.00Base

0.00
0.00
0.00 1,658,195.00

193,602.41

ASSET TRANSFER AT MARKET NON CASH SEK/SE1458971900 NOLATO AB B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

1,628.000 0.00228.000000Local8.564949
26.620123 0.00 0.00Base

0.00
0.00
0.00 371,184.00

43,337.56

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1464574003 NCC AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK8.0 01 Aug 2016
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18,140.000 0.00205.467200Local8.644150
23.769509 0.00 161.69Base

1,397.69
0.00
0.00 3,725,777.32

431,017.20

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

7,465.000 0.00207.400000Local8.564950
24.214969 0.00 0.00Base

0.00
0.00
0.00 1,548,241.00

180,764.74
464574003 Total

1,397.69 0.000.00 5,274,018.3225,605.000 Local

0.00 161.69 0.00 611,781.94Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1481334902 SKANDINAVISKA ENSKILDA BAN A 08 Aug 2016COMMON STOCK SEK10.0 08 Aug 2016

121,533.000 0.0074.300000Local8.564950
8.674890 0.00 0.00Base

0.00
0.00
0.00 9,029,901.90

1,054,285.42

ASSET TRANSFER AT MARKET NON CASH SEK/SE1484652904 SWEDBANK AB   A SHARES 08 Aug 2016COMMON STOCK SEK22.0 08 Aug 2016

72,456.000 0.00181.900000Local8.564950
21.237719 0.00 0.00Base

0.00
0.00
0.00 13,179,746.40

1,538,800.16

ASSET TRANSFER AT MARKET NON CASH SEK/SE1490238003 TRELLEBORG AB B SHS 08 Aug 2016COMMON STOCK SEK25. 08 Aug 2016

21,222.000 0.00151.400000Local8.564950
17.676694 0.00 0.00Base

0.00
0.00
0.00 3,213,010.80

375,134.80

ASSET TRANSFER AT MARKET NON CASH SEK/SE1503606907 HOLMEN AB B SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

4,301.000 0.00292.600000Local8.564950
34.162488 0.00 0.00Base

0.00
0.00
0.00 1,258,472.60

146,932.86

ASSET TRANSFER AT MARKET NON CASH SEK/SE1504856907 SWEDISH MATCH AB 08 Aug 2016COMMON STOCK SEK1.98 08 Aug 2016

15,722.000 0.00309.800000Local8.564950
36.170672 0.00 0.00Base

0.00
0.00
0.00 4,870,675.60

568,675.31

ASSET TRANSFER AT MARKET NON CASH SEK/SE1508170909 INDUST + FINANCIAL SYSTEM B 08 Aug 2016COMMON STOCK SEK20.0 08 Aug 2016

418.000 0.00366.500000Local8.564951
42.790670 0.00 0.00Base

0.00
0.00
0.00 153,197.00

17,886.50
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1526284906 MYCRONIC AB 08 Aug 2016COMMON STOCK 08 Aug 2016

5,583.000 0.00104.250000Local8.564950
12.171700 0.00 0.00Base

0.00
0.00
0.00 582,027.75

67,954.60

ASSET TRANSFER AT MARKET NON CASH SEK/SE1538003906 NORDEA BANK AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

243,021.000 0.0076.200000Local8.564950
8.896724 0.00 0.00Base

0.00
0.00
0.00 18,518,200.20

2,162,090.87

ASSET TRANSFER AT MARKET NON CASH SEK/SE1546955907 SAAB AB B 08 Aug 2016COMMON STOCK 08 Aug 2016

5,641.000 0.00284.400000Local8.564950
33.205098 0.00 0.00Base

0.00
0.00
0.00 1,604,300.40

187,309.96

ASSET TRANSFER AT MARKET NON CASH SEK/SE1547312900 BIOGAIA AB B SHS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

1,151.000 0.00247.000000Local8.564950
28.838462 0.00 0.00Base

0.00
0.00
0.00 284,297.00

33,193.07

ASSET TRANSFER AT MARKET NON CASH SEK/SE1555404904 SECURITAS AB B SHS 08 Aug 2016COMMON STOCK SEK1. 08 Aug 2016

25,051.000 0.00144.900000Local8.564950
16.917787 0.00 0.00Base

0.00
0.00
0.00 3,629,889.90

423,807.48

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1567959903 INVESTOR AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK6.25 01 Aug 2016

17,892.000 0.00294.298900Local8.644150
34.046020 0.00 228.43Base

1,974.60
0.00
0.00 5,263,621.32

608,922.95

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

36,441.000 0.00290.800000Local8.564950
33.952329 0.00 0.00Base

0.00
0.00
0.00 10,597,042.80

1,237,256.82
567959903 Total

1,974.60 0.000.00 15,860,664.1254,333.000 Local

0.00 228.43 0.00 1,846,179.77Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1568743900 HENNES + MAURITZ AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

75,962.000 0.00255.300000Local8.564950
29.807530 0.00 0.00Base

0.00
0.00
0.00 19,393,098.60

2,264,239.56
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1569253909 NORDNET AB  B SHARES 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,290.000 0.0027.500000Local8.564951
3.210760 0.00 0.00Base

0.00
0.00
0.00 172,975.00

20,195.68

ASSET TRANSFER AT MARKET NON CASH SEK/SE1595937905 ERICSSON LM B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

243,487.000 0.0062.200000Local8.564950
7.262156 0.00 0.00Base

0.00
0.00
0.00 15,144,891.40

1,768,240.49

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1597838903 TELIA CO AB 28 Jul 2016COMMON STOCK SEK3.2 01 Aug 2016

18,299.000 0.0039.236000Local8.644150
4.539024 0.00 31.15Base

269.24
0.00
0.00 717,710.32

83,028.44

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

207,864.000 0.0038.840000Local8.564950
4.534761 0.00 0.00Base

0.00
0.00
0.00 8,073,437.76

942,613.53
597838903 Total

269.24 0.000.00 8,791,148.08226,163.000 Local

0.00 31.15 0.00 1,025,641.97Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1712957901 SAS AB 08 Aug 2016COMMON STOCK 08 Aug 2016

6,115.000 0.0017.000000Local8.564948
1.984834 0.00 0.00Base

0.00
0.00
0.00 103,955.00

12,137.26

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1714209905 SKANSKA AB B SHS 28 Jul 2016 0.01COMMON STOCK 01 Aug 2016

2,231.000 0.00181.126000Local8.644150
20.953593 0.00 17.53Base

151.53
0.00
0.00 403,940.58

46,729.94

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

27,207.000 0.00178.400000Local8.564950
20.829077 0.00 0.00Base

0.00
0.00
0.00 4,853,728.80

566,696.69
714209905 Total

151.53 0.000.00 5,257,669.3829,438.000 Local

0.00 17.53 0.00 613,426.63Base
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1715018909 VITROLIFE AB 08 Aug 2016COMMON STOCK SEK1.02 08 Aug 2016

1,146.000 0.00498.000000Local8.564950
58.143944 0.00 0.00Base

0.00
0.00
0.00 570,708.00

66,632.96

ASSET TRANSFER AT MARKET NON CASH SEK/SE1718762909 LUNDIN PETROLEUM AB 08 Aug 2016COMMON STOCK SEK.01 08 Aug 2016

14,933.000 0.00144.700000Local8.564950
16.894436 0.00 0.00Base

0.00
0.00
0.00 2,160,805.10

252,284.61

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1724037908 BILLERUDKORSNAS AB 28 Jul 2016 0.01COMMON STOCK SEK7.38 01 Aug 2016

37,502.000 0.00148.665900Local8.644150
17.198441 0.00 241.87Base

2,090.73
0.00
0.00 5,573,177.85

644,734.05

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

15,386.000 0.00146.100000Local8.564950
17.057893 0.00 0.00Base

0.00
0.00
0.00 2,247,894.60

262,452.74
724037908 Total

2,090.73 0.000.00 7,821,072.4552,888.000 Local

0.00 241.87 0.00 907,186.79Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1733268908 ALFA LAVAL AB 28 Jul 2016 0.01COMMON STOCK SEK2.84 01 Aug 2016

14,083.000 0.00135.968900Local8.644150
15.729586 0.00 83.07Base

718.07
0.00
0.00 1,914,131.95

221,436.69

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

23,492.000 0.00132.000000Local8.564950
15.411649 0.00 0.00Base

0.00
0.00
0.00 3,100,944.00

362,050.45
733268908 Total

718.07 0.000.00 5,015,075.9537,575.000 Local

0.00 83.07 0.00 583,487.14Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1737143909 INTRUM JUSTITIA AB 28 Jul 2016 0.01COMMON STOCK SEK.02 01 Aug 2016

23,738.000 0.00274.024800Local8.644150
31.700607 0.00 282.19Base

2,439.30
0.00
0.00 6,502,361.40

752,226.81
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

6,476.000 0.00269.800000Local8.564950
31.500476 0.00 0.00Base

0.00
0.00
0.00 1,747,224.80

203,997.08
737143909 Total

2,439.30 0.000.00 8,249,586.2030,214.000 Local

0.00 282.19 0.00 956,223.89Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1759123904 RAYSEARCH LABORATORIES AB 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

1,666.000 0.00133.750000Local8.564949
15.615972 0.00 0.00Base

0.00
0.00
0.00 222,827.50

26,016.21

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1769835901 GETINGE AB B SHS 28 Jul 2016 0.01COMMON STOCK SEK.5 01 Aug 2016

742.000 0.00173.726600Local8.644150
20.097592 0.00 5.59Base

48.34
0.00
0.00 128,856.80

14,906.82

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

16,013.000 0.00176.100000Local8.564950
20.560540 0.00 0.00Base

0.00
0.00
0.00 2,819,889.30

329,235.93
769835901 Total

48.34 0.000.00 2,948,746.1016,755.000 Local

0.00 5.59 0.00 344,142.75Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI07G7Z8 D CARNEGIE + CO AB 08 Aug 2016COMMON STOCK SEK.16 08 Aug 2016

3,144.000 0.00109.000000Local8.564950
12.726285 0.00 0.00Base

0.00
0.00
0.00 342,696.00

40,011.44

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI09H8S9 INWIDO AB 08 Aug 2016COMMON STOCK SEK4.0 08 Aug 2016

5,288.000 0.00109.250000Local8.564950
12.755475 0.00 0.00Base

0.00
0.00
0.00 577,714.00

67,450.95

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1ACI0C7SS5 AXFOOD AB 28 Jul 2016 0.01COMMON STOCK SEK5.0 01 Aug 2016

39,825.000 0.00154.590600Local8.644150
17.883841 0.00 267.08Base

2,308.71
0.00
0.00 6,154,261.94

711,956.87
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ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

6,415.000 0.00154.600000Local8.564950
18.050310 0.00 0.00Base

0.00
0.00
0.00 991,759.00

115,792.74
ACI0C7SS5 Total

2,308.71 0.000.00 7,146,020.9446,240.000 Local

0.00 267.08 0.00 827,749.61Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CKJP2 WALLENSTAM AB B SHS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

16,042.000 0.0074.200000Local8.564950
8.663215 0.00 0.00Base

0.00
0.00
0.00 1,190,316.40

138,975.29

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CM5K4 HEMFOSA FASTIGHETER AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

11,944.000 0.0091.500000Local8.564950
10.683074 0.00 0.00Base

0.00
0.00
0.00 1,092,876.00

127,598.64

GOLDMAN SACHS INTERNATIONAL SEK/SE1ACI0CP3Y9 BILIA AB A SHS 28 Jul 2016 0.01COMMON STOCK SEK10.0 01 Aug 2016

2,850.000 0.00223.178900Local8.644150
25.818490 0.00 27.59Base

238.52
0.00
0.00 635,821.35

73,555.10

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE128 Jul 2016 0.0101 Aug 2016

4,812.000 0.00223.032200Local8.644150
25.801519 0.00 46.56Base

402.46
0.00
0.00 1,072,828.49

124,110.35

MORGAN STANLEY AND CO. INTERNATIONA SEK/SE128 Jul 2016 0.0101 Aug 2016

483.000 0.00223.750000Local8.644150
25.884558 0.00 4.69Base

40.53
0.00
0.00 108,030.72

12,497.55

INVESTMENT TECHNOLOGY GROUP LTD SEK/SE129 Jul 2016 02 Aug 2016

22,008.000 0.00222.250000Local8.533400
26.044718 0.00 57.32Base

489.13
0.00
0.00 4,890,788.87

573,134.84

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE129 Jul 2016 0.0102 Aug 2016

1,865.000 0.00220.916400Local8.533400
25.888438 0.00 18.11Base

154.50
0.00
0.00 411,854.59

48,263.83
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JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

1,399.000 0.00219.517500Local8.533400
25.724506 0.00 13.50Base

115.16
0.00
0.00 306,989.82

35,975.09

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

3,641.000 0.00221.000000Local8.564950
25.802837 0.00 0.00Base

0.00
0.00
0.00 804,661.00

93,948.13
ACI0CP3Y9 Total

1,440.30 0.000.00 8,230,974.8437,058.000 Local

0.00 167.77 0.00 961,484.89Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CPKM6 TETHYS OIL AB 08 Aug 2016COMMON STOCK SEK.17 08 Aug 2016

2,627.000 0.0058.750000Local8.564948
6.859353 0.00 0.00Base

0.00
0.00
0.00 154,336.25

18,019.52

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CQYQ0 ASSA ABLOY AB B 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

80,192.000 0.00186.000000Local8.564950
21.716414 0.00 0.00Base

0.00
0.00
0.00 14,915,712.00

1,741,482.67

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CSDW6 NOBINA AB 08 Aug 2016COMMON STOCK SEK.36 08 Aug 2016

7,328.000 0.0046.800000Local8.564951
5.464129 0.00 0.00Base

0.00
0.00
0.00 342,950.40

40,041.14

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0J3KZ9 DOMETIC GROUP AB 08 Aug 2016COMMON STOCK 08 Aug 2016

11,741.000 0.0063.050000Local8.564950
7.361398 0.00 0.00Base

0.00
0.00
0.00 740,270.05

86,430.17

CITIGROUP GLOBAL MARKETS LIMITED SEK/EURACI0JS466 UNIBET GROUP PLC SDR 28 Jul 2016 1SDR GBP.005 02 Aug 2016

47,608.000 0.0086.510300Local8.644150
10.007959 0.00 178.67Base

1,544.47
0.00
0.00 4,117,037.89

476,280.25

ASSET TRANSFER AT MARKET NON CASH SEK/EUR08 Aug 2016 08 Aug 2016

20,106.000 0.0086.550000Local8.564950
10.105138 0.00 0.00Base

0.00
0.00
0.00 1,740,174.30

203,173.90
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ACI0JS466 Total

1,544.47 0.000.00 5,857,212.1967,714.000 Local

0.00 178.67 0.00 679,454.15Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0M8TM4 NETENT AB 08 Aug 2016COMMON STOCK SEK.03 08 Aug 2016

15,556.000 0.0072.500000Local8.564950
8.464731 0.00 0.00Base

0.00
0.00
0.00 1,127,810.00

131,677.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0MDN56 NIBE INDUSTRIER AB B SHS 08 Aug 2016COMMON STOCK SEK.156 08 Aug 2016

28,944.000 0.0073.750000Local8.564950
8.610675 0.00 0.00Base

0.00
0.00
0.00 2,134,620.00

249,227.37

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0MMQJ3 KINNEVIK AB   B 08 Aug 2016COMMON STOCK SEK.1 08 Aug 2016

18,833.000 0.00215.300000Local8.564950
25.137333 0.00 0.00Base

0.00
0.00
0.00 4,054,744.90

473,411.39

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0MPV92 FINGERPRINT CARDS AB B 08 Aug 2016COMMON STOCK SEK.04 08 Aug 2016

27,202.000 0.00101.600000Local8.564950
11.862299 0.00 0.00Base

0.00
0.00
0.00 2,763,723.20

322,678.26

ASSET TRANSFER AT MARKET NON CASH SEK/EURB00L2M903 MILLICOM INTL CELLULAR SDR 08 Aug 2016SDR USD1.5 08 Aug 2016

5,289.000 0.00469.500000Local8.564950
54.816432 0.00 0.00Base

0.00
0.00
0.00 2,483,185.50

289,924.11

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B010FR903 GUNNEBO AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

3,000.000 0.0040.500000Local8.564951
4.728573 0.00 0.00Base

0.00
0.00
0.00 121,500.00

14,185.72

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B033YF900 CLAS OHLSON AB B SHS 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

3,363.000 0.00141.250000Local8.564950
16.491632 0.00 0.00Base

0.00
0.00
0.00 475,023.75

55,461.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B03RSL901 DUNI AB 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

2,854.000 0.00122.000000Local8.564950 0.00 0.00 348,188.00
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14.244100 0.00 0.00Base 0.00 40,652.66

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0FLGQ903 NEW WAVE GROUP AB  B SHS 08 Aug 2016COMMON STOCK SEK3.0 08 Aug 2016

3,789.000 0.0047.000000Local8.564948
5.487482 0.00 0.00Base

0.00
0.00
0.00 178,083.00

20,792.07

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0LC9F908 FASTIGHETS AB BALDER B SHRS 28 Jul 2016 0.01COMMON STOCK SEK1.0 01 Aug 2016

25,342.000 0.00231.142200Local8.644150
26.739726 0.00 254.11Base

2,196.60
0.00
0.00 5,855,409.03

677,384.01

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

26,436.000 0.00232.539500Local8.533400
27.250510 0.00 270.15Base

2,305.28
0.00
0.00 6,145,108.94

720,124.33

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 0.0103 Aug 2016

1,491.000 0.00235.564700Local8.579400
27.457013 0.00 15.35Base

131.71
0.00
0.00 351,095.26

40,923.06

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

7,593.000 0.00231.700000Local8.564950
27.052114 0.00 0.00Base

0.00
0.00
0.00 1,759,298.10

205,406.70
B0LC9F908 Total

4,633.59 0.000.00 14,110,911.3360,862.000 Local

0.00 539.61 0.00 1,643,838.10Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LCB0908 AAK AB 08 Aug 2016COMMON STOCK 08 Aug 2016

2,566.000 0.00628.500000Local8.564950
73.380464 0.00 0.00Base

0.00
0.00
0.00 1,612,731.00

188,294.27

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LDBX904 INDUTRADE AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

8,520.000 0.00181.900000Local8.564950
21.237718 0.00 0.00Base

0.00
0.00
0.00 1,549,788.00

180,945.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0M42T902 ELEKTA AB B SHS 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

32,245.000 0.0067.850000Local8.564950 0.00 0.00 2,187,823.25
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7.921821 0.00 0.00Base 0.00 255,439.12

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0MZGM903 OREXO AB 08 Aug 2016COMMON STOCK SEK.4 08 Aug 2016

1,534.000 0.0052.250000Local8.564951
6.100443 0.00 0.00Base

0.00
0.00
0.00 80,151.50

9,358.08

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0S165900 ICA GRUPPEN AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

6,438.000 0.00290.300000Local8.564950
33.893952 0.00 0.00Base

0.00
0.00
0.00 1,868,951.40

218,209.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0TYPS906 SKISTAR AB 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

1,678.000 0.00136.500000Local8.564951
15.937044 0.00 0.00Base

0.00
0.00
0.00 229,047.00

26,742.36

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B0XP0T905 CASTELLUM AB 28 Jul 2016 0.01COMMON STOCK SEK.5 01 Aug 2016

36,469.000 0.00128.117500Local8.644150
14.821295 0.00 202.69Base

1,752.12
0.00
0.00 4,670,564.99

540,315.13

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

20,164.000 0.00130.100000Local8.564950
15.189815 0.00 0.00Base

0.00
0.00
0.00 2,623,336.40

306,287.42
B0XP0T905 Total

1,752.12 0.000.00 7,293,901.3956,633.000 Local

0.00 202.69 0.00 846,602.55Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0YWGH908 KAPPAHL AB 08 Aug 2016COMMON STOCK SEK.86 08 Aug 2016

4,921.000 0.0042.500000Local8.564952
4.962083 0.00 0.00Base

0.00
0.00
0.00 209,142.50

24,418.41

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B12PJ2906 HUSQVARNA AB B SHS 28 Jul 2016COMMON STOCK SEK2.0 01 Aug 2016

24,191.000 0.0073.197000Local8.644150
8.467808 0.00 76.82Base

664.02
0.00
0.00 1,770,044.61

204,767.92

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

33,314.000 0.0073.050000Local8.564950 0.00 0.00 2,433,587.70
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8.528946 0.00 0.00Base 0.00 284,133.32
B12PJ2906 Total

664.02 0.000.00 4,203,632.3157,505.000 Local

0.00 76.82 0.00 488,901.24Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B12W4C905 KUNGSLEDEN AB 08 Aug 2016COMMON STOCK SEK.42 08 Aug 2016

13,814.000 0.0063.750000Local8.564950
7.443126 0.00 0.00Base

0.00
0.00
0.00 880,642.50

102,819.34

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B130WD901 RATOS AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

17,261.000 0.0042.940000Local8.564950
5.013456 0.00 0.00Base

0.00
0.00
0.00 741,187.34

86,537.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1323T904 DIOS FASTIGHETER AB 08 Aug 2016COMMON STOCK SEK2.0 08 Aug 2016

4,036.000 0.0066.750000Local8.564951
7.793389 0.00 0.00Base

0.00
0.00
0.00 269,403.00

31,454.12

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B142FZ906 JM AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,620.000 0.00219.800000Local8.564950
25.662730 0.00 0.00Base

0.00
0.00
0.00 1,455,076.00

169,887.27

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B151P4905 MODERN TIMES GROUP B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

4,745.000 0.00218.400000Local8.564950
25.499273 0.00 0.00Base

0.00
0.00
0.00 1,036,308.00

120,994.05

MORGAN STANLEY AND CO. INTERNATIONA SEK/SE1B156XW903 WIHLBORGS FASTIGHETER AB 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016

4,474.000 0.00186.000000Local8.644150
21.517442 0.00 36.10Base

312.06
0.00
0.00 831,851.94

96,232.94

GOLDMAN SACHS INTERNATIONAL SEK/SE128 Jul 2016 0.0101 Aug 2016

4,474.000 0.00185.923299Local8.644150
21.508569 0.00 36.09Base

311.93
0.00
0.00 831,508.91

96,193.25

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE128 Jul 2016 0.0101 Aug 2016

10,733.000 0.00185.741400Local8.644150 747.59 0.00 1,992,814.86
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21.487526 0.00 86.49Base 0.00 230,539.13

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 0.0102 Aug 2016

10,147.000 0.00187.675700Local8.533400
21.993074 0.00 83.69Base

714.13
0.00
0.00 1,903,631.20

223,080.04

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

6,138.000 0.00187.700000Local8.564950
21.914897 0.00 0.00Base

0.00
0.00
0.00 1,152,102.60

134,513.64
B156XW903 Total

2,085.71 0.000.00 6,711,909.5135,966.000 Local

0.00 242.37 0.00 780,559.00Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B17H0S902 SSAB AB A SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

18,967.000 0.0025.740000Local8.564951
3.005271 0.00 0.00Base

0.00
0.00
0.00 488,210.58

57,000.98

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B17H3F907 SSAB AB   B SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

47,984.000 0.0020.350000Local8.564950
2.375962 0.00 0.00Base

0.00
0.00
0.00 976,474.40

114,008.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1CC9H902 SWEDISH ORPHAN BIOVITRUM AB 08 Aug 2016COMMON STOCK SEK.55 08 Aug 2016

13,086.000 0.00109.200000Local8.564950
12.749636 0.00 0.00Base

0.00
0.00
0.00 1,428,991.20

166,841.74

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1HDN5905 REZIDOR HOTEL GROUP AB 08 Aug 2016COMMON STOCK EUR.067 08 Aug 2016

7,141.000 0.0035.900000Local8.564950
4.191501 0.00 0.00Base

0.00
0.00
0.00 256,361.90

29,931.51

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1HP07909 LINDAB INTERNATIONAL AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,139.000 0.0081.150000Local8.564949
9.474662 0.00 0.00Base

0.00
0.00
0.00 498,179.85

58,164.95

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1KKBX907 ELECTROLUX AB SER B 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

19,249.000 0.00231.000000Local8.564950 0.00 0.00 4,446,519.00
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26.970385 0.00 0.00Base 0.00 519,152.94

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1Q3J3907 SKF AB B SHARES 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

31,851.000 0.00133.900000Local8.564950
15.633483 0.00 0.00Base

0.00
0.00
0.00 4,264,848.90

497,942.07

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1QH83908 VOLVO AB B SHS 08 Aug 2016COMMON STOCK SEK1.2 08 Aug 2016

123,356.000 0.0087.750000Local8.564950
10.245244 0.00 0.00Base

0.00
0.00
0.00 10,824,489.00

1,263,812.28

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1VQ25903 SANDVIK AB 08 Aug 2016COMMON STOCK SEK1.2 08 Aug 2016

85,307.000 0.0090.900000Local8.564950
10.613022 0.00 0.00Base

0.00
0.00
0.00 7,754,406.30

905,365.04

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1VSK5909 INDUSTRIVARDEN AB C SHS 28 Jul 2016 0.01COMMON STOCK SEK2.5 01 Aug 2016

7,447.000 0.00143.778399Local8.644150
16.633029 0.00 46.45Base

401.52
0.00
0.00 1,070,316.22

123,819.72

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

13,134.000 0.00143.800000Local8.564950
16.789357 0.00 0.00Base

0.00
0.00
0.00 1,888,669.20

220,511.41
B1VSK5909 Total

401.52 0.000.00 2,958,985.4220,581.000 Local

0.00 46.45 0.00 344,331.13Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1VVGZ901 SVENSKA CELLULOSA AB SCA B 08 Aug 2016COMMON STOCK SEK3.33 08 Aug 2016

48,472.000 0.00255.900000Local8.564950
29.877583 0.00 0.00Base

0.00
0.00
0.00 12,403,984.80

1,448,226.18

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1B1VYK3901 MEDA AB A SHS 04 Aug 2016 0.01COMMON STOCK SEK1.0 08 Aug 2016

22,236.000 0.00155.158500Local8.511900
18.228421 0.00 152.00Base

1,293.79
0.00
0.00 3,448,810.62

405,175.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1W6PY908 NOBIA AB 08 Aug 2016COMMON STOCK SEK.33 08 Aug 2016
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9,364.000 0.0078.950000Local8.564950
9.217800 0.00 0.00Base

0.00
0.00
0.00 739,287.80

86,315.48

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1WT1L902 SWECO AB B SHS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,304.000 0.00154.600000Local8.564950
18.050309 0.00 0.00Base

0.00
0.00
0.00 974,598.40

113,789.15

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1XCBX901 BOLIDEN AB 28 Jul 2016 0.01COMMON STOCK SEK2.11 01 Aug 2016

22,910.000 0.00185.306200Local8.644150
21.437180 0.00 184.17Base

1,592.01
0.00
0.00 4,243,773.03

490,941.62

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

21,883.000 0.00186.500000Local8.564950
21.774791 0.00 0.00Base

0.00
0.00
0.00 4,081,179.50

476,497.76
B1XCBX901 Total

1,592.01 0.000.00 8,324,952.5344,793.000 Local

0.00 184.17 0.00 967,439.38Base

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1B1XFTL901 HEXAGON AB B SHS 28 Jul 2016 0.01COMMON STOCK EUR.22 01 Aug 2016

7,071.000 0.00334.351400Local8.644150
38.679500 0.00 102.56Base

886.57
0.00
0.00 2,363,312.18

273,400.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

20,677.000 0.00337.900000Local8.564950
39.451485 0.00 0.00Base

0.00
0.00
0.00 6,986,758.30

815,738.36
B1XFTL901 Total

886.57 0.000.00 9,350,070.4827,748.000 Local

0.00 102.56 0.00 1,089,138.54Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1Y4VX906 FABEGE AB 08 Aug 2016COMMON STOCK SEK30.8 08 Aug 2016

11,514.000 0.00154.000000Local8.564950
17.980257 0.00 0.00Base

0.00
0.00
0.00 1,773,156.00

207,024.68

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B23PWD904 MEKONOMEN AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016
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1,896.000 0.00192.500000Local8.564950
22.475322 0.00 0.00Base

0.00
0.00
0.00 364,980.00

42,613.21

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B3K5QQ905 CLOETTA AB B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

20,021.000 0.0031.100000Local8.564950
3.631078 0.00 0.00Base

0.00
0.00
0.00 622,653.10

72,697.81

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B3K7KL908 LOOMIS AB B 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

6,291.000 0.00249.200000Local8.564950
29.095325 0.00 0.00Base

0.00
0.00
0.00 1,567,717.20

183,038.69

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B3YWDL906 CONCENTRIC AB 08 Aug 2016COMMON STOCK SEK2.2 08 Aug 2016

3,311.000 0.00104.750000Local8.564949
12.230079 0.00 0.00Base

0.00
0.00
0.00 346,827.25

40,493.79

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B5BLGL907 BYGGMAX GROUP AB 08 Aug 2016COMMON STOCK SEK.33 08 Aug 2016

4,696.000 0.0063.000000Local8.564949
7.355560 0.00 0.00Base

0.00
0.00
0.00 295,848.00

34,541.71

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B97C73904 TELE2 AB B SHS 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

25,738.000 0.0071.000000Local8.564950
8.289599 0.00 0.00Base

0.00
0.00
0.00 1,827,398.00

213,357.70

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BJ4XBW900 ARCAM AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

1,679.000 0.00164.500000Local8.564950
19.206182 0.00 0.00Base

0.00
0.00
0.00 276,195.50

32,247.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BL95N5907 RECIPHARM AB B SHS 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

3,487.000 0.00137.750000Local8.564951
16.082988 0.00 0.00Base

0.00
0.00
0.00 480,334.25

56,081.38

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BMNQDC909 KAMBI GROUP PLC 08 Aug 2016COMMON STOCK EUR.001 08 Aug 2016

1,933.000 0.00113.500000Local8.564951
13.251681 0.00 0.00Base

0.00
0.00
0.00 219,395.50

25,615.50
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1BMQX2M901 STARBREEZE AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

12,853.000 0.0019.900000Local8.564951
2.323423 0.00 0.00Base

0.00
0.00
0.00 255,774.70

29,862.95

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BN791J901 AF AB B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

5,393.000 0.00152.000000Local8.564950
17.746748 0.00 0.00Base

0.00
0.00
0.00 819,736.00

95,708.21

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BN7PJ6904 COM HEM HOLDING AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

11,886.000 0.0073.150000Local8.564950
8.540622 0.00 0.00Base

0.00
0.00
0.00 869,460.90

101,513.83

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BNJZRJ902 SCANDI STANDARD AB 08 Aug 2016COMMON STOCK SEK.01 08 Aug 2016

3,398.000 0.0062.250000Local8.564951
7.267993 0.00 0.00Base

0.00
0.00
0.00 211,525.50

24,696.64

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BRJ3BP907 GRANGES AB 08 Aug 2016COMMON STOCK SEK1.33 08 Aug 2016

6,688.000 0.0086.250000Local8.564951
10.070111 0.00 0.00Base

0.00
0.00
0.00 576,840.00

67,348.90

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BSP5Y2909 LIFCO AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

3,742.000 0.00259.300000Local8.564950
30.274548 0.00 0.00Base

0.00
0.00
0.00 970,300.60

113,287.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BSQXJ0908 THULE GROUP AB/THE 08 Aug 2016COMMON STOCK SEK.01 08 Aug 2016

8,074.000 0.00140.500000Local8.564950
16.404065 0.00 0.00Base

0.00
0.00
0.00 1,134,397.00

132,446.42

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BTJR9M900 KLOVERN AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

37,199.000 0.0011.390000Local8.564950
1.329838 0.00 0.00Base

0.00
0.00
0.00 423,696.61

49,468.66

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BVFB41905 DUSTIN GROUP AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

3,486.000 0.0056.250000Local8.564950 0.00 0.00 196,087.50
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6.567464 0.00 0.00Base 0.00 22,894.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BVFZND905 HOIST FINANCE AB 08 Aug 2016COMMON STOCK SEK.333 08 Aug 2016

4,780.000 0.0077.250000Local8.564949
9.019318 0.00 0.00Base

0.00
0.00
0.00 369,255.00

43,112.34

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BVRZ9V908 ELTEL AB 08 Aug 2016COMMON STOCK 08 Aug 2016

3,926.000 0.0090.750000Local8.564949
10.595509 0.00 0.00Base

0.00
0.00
0.00 356,284.50

41,597.97

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BWDBJ0901 EVOLUTION GAMING GROUP 08 Aug 2016COMMON STOCK EUR.015 08 Aug 2016

1,608.000 0.00242.000000Local8.564950
28.254689 0.00 0.00Base

0.00
0.00
0.00 389,136.00

45,433.54

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BWXTN9906 TOBII AB 08 Aug 2016COMMON STOCK SEK.001 08 Aug 2016

4,654.000 0.0063.250000Local8.564950
7.384749 0.00 0.00Base

0.00
0.00
0.00 294,365.50

34,368.62

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXBZB0906 HEXPOL AB 08 Aug 2016COMMON STOCK SEK.2 08 Aug 2016

21,663.000 0.0079.450000Local8.564950
9.276178 0.00 0.00Base

0.00
0.00
0.00 1,721,125.35

200,949.84

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXC8BS904 ATLAS COPCO AB A SHS 08 Aug 2016COMMON STOCK SEK.64 08 Aug 2016

53,727.000 0.00239.200000Local8.564950
27.927775 0.00 0.00Base

0.00
0.00
0.00 12,851,498.40

1,500,475.59

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXC8BW905 ATLAS COPCO AB B SHS 08 Aug 2016COMMON STOCK SEK.64 08 Aug 2016

31,221.000 0.00216.400000Local8.564950
25.265763 0.00 0.00Base

0.00
0.00
0.00 6,756,224.40

788,822.40

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXDZ9Q900 SVENSKA HANDELSBANKEN A SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

119,806.000 0.00104.500000Local8.564950
12.200889 0.00 0.00Base

0.00
0.00
0.00 12,519,727.00

1,461,739.65

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYL6RK906 ORIFLAME HOLDING AG 08 Aug 2016COMMON STOCK CHF1.5 08 Aug 2016
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3,573.000 0.00219.200000Local8.564950
25.592678 0.00 0.00Base

0.00
0.00
0.00 783,201.60

91,442.64

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYQP7X903 INVESTMENT AB ORESUND 08 Aug 2016COMMON STOCK SEK15.1 08 Aug 2016

2,360.000 0.00134.000000Local8.564951
15.645157 0.00 0.00Base

0.00
0.00
0.00 316,240.00

36,922.57

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYSXJH906 SCANDIC HOTELS GROUP AB 08 Aug 2016COMMON STOCK SEK.25 08 Aug 2016

3,384.000 0.0064.000000Local8.564951
7.472314 0.00 0.00Base

0.00
0.00
0.00 216,576.00

25,286.31

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYTHBX903 CAPIO AB 08 Aug 2016COMMON STOCK 08 Aug 2016

5,737.000 0.0050.500000Local8.564950
5.896123 0.00 0.00Base

0.00
0.00
0.00 289,718.50

33,826.06

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYZZPN903 COLLECTOR AB 08 Aug 2016COMMON STOCK SEK.1 08 Aug 2016

1,506.000 0.00117.000000Local8.564950
13.660325 0.00 0.00Base

0.00
0.00
0.00 176,202.00

20,572.45

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ01TY905 BETSSON AB 08 Aug 2016COMMON STOCK SEK.67 08 Aug 2016

10,209.000 0.0078.750000Local8.564950
9.194449 0.00 0.00Base

0.00
0.00
0.00 803,958.75

93,866.13

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ01XT901 ITAB SHOP CONCEPT AB   B 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

2,882.000 0.0075.250000Local8.564949
8.785808 0.00 0.00Base

0.00
0.00
0.00 216,870.50

25,320.70

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ0CT9906 PANDOX AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

5,023.000 0.00150.300000Local8.564950
17.548264 0.00 0.00Base

0.00
0.00
0.00 754,956.90

88,144.93

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ0Y0T905 ALIMAK GROUP AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

2,298.000 0.0090.000000Local8.564950
10.507942 0.00 0.00Base

0.00
0.00
0.00 206,820.00

24,147.25
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ0Y0W908 NORDAX GROUP AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

5,013.000 0.0040.900000Local8.564949
4.775276 0.00 0.00Base

0.00
0.00
0.00 205,031.70

23,938.46

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ1DP2902 BRAVIDA HOLDING AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

8,209.000 0.0055.500000Local8.564950
6.479898 0.00 0.00Base

0.00
0.00
0.00 455,599.50

53,193.48

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ1N26906 ATTENDO AB 08 Aug 2016COMMON STOCK 08 Aug 2016

7,208.000 0.0085.000000Local8.564950
9.924168 0.00 0.00Base

0.00
0.00
0.00 612,680.00

71,533.40

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE1BZBXJW908 BONAVA AB B SHARES 28 Jul 2016COMMON STOCK SEK4.0 01 Aug 2016

10,694.000 0.00100.195000Local8.644150
11.591076 0.00 46.48Base

401.81
0.00
0.00 1,071,083.52

123,908.48

JP MORGAN SECURITIES PLC SEK/SE129 Jul 2016 02 Aug 2016

7,481.000 0.0099.570000Local8.533400
11.668268 0.00 32.73Base

279.33
0.00
0.00 744,603.84

87,257.58

CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE101 Aug 2016 03 Aug 2016

87.000 0.0098.281900Local8.579400
11.455568 0.00 0.37Base

3.21
0.00
0.00 8,547.32

996.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE108 Aug 2016 08 Aug 2016

7,571.000 0.0096.350000Local8.564950
11.249336 0.00 0.00Base

0.00
0.00
0.00 729,465.85

85,168.72
BZBXJW908 Total

684.35 0.000.00 2,553,700.5325,833.000 Local

0.00 79.58 0.00 297,331.04Base

0.003,160,090.000 Local
0.00Base

30,232.50
3,506.53

0.00
0.00

388,429,399.32
45,290,566.85

SWEDISH KRONA Total

Books Closed Prepared by State StreetPage 1855



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SWISS FRANC

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4434178000 FISCHER (GEORG) REG 28 Jul 2016 0.30COMMON STOCK CHF1.0 02 Aug 2016

1,082.000 0.00794.723700Local0.981700
809.538250 0.00 328.47Base

322.46
0.00
0.00 859,568.58

875,591.91

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

366.000 0.00790.500000Local0.979800
806.797296 0.00 0.00Base

0.00
0.00
0.00 289,323.00

295,287.81
434178000 Total

322.46 0.000.00 1,148,891.581,448.000 Local

0.00 328.47 0.00 1,170,879.72Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4435003900 FORBO HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

108.000 0.001,258.000000Local0.979800
1,283.935463 0.00 0.00Base

0.00
0.00
0.00 135,864.00

138,665.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4435664909 SYNGENTA AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

7,436.000 0.00386.400000Local0.979800
394.366197 0.00 0.00Base

0.00
0.00
0.00 2,873,270.40

2,932,507.04

ASSET TRANSFER AT MARKET NON CASH CHF/CH4458161007 VALORA HOLDING AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

258.000 0.00280.000000Local0.979800
285.772597 0.00 0.00Base

0.00
0.00
0.00 72,240.00

73,729.33

ASSET TRANSFER AT MARKET NON CASH CHF/CH4461275901 OC OERLIKON CORP AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

18,539.000 0.009.390000Local0.979800
9.583589 0.00 0.00Base

0.00
0.00
0.00 174,081.21

177,670.15

ASSET TRANSFER AT MARKET NON CASH CHF/CH4468172903 INFICON HOLDING AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

155.000 0.00365.000000Local0.979800
372.525032 0.00 0.00Base

0.00
0.00
0.00 56,575.00

57,741.38

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4469737902 ASCOM HOLDING AG REG 28 Jul 2016 0.01COMMON STOCK CHF.5 02 Aug 2016
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4,765.000 0.0016.549599Local0.981700
16.858102 0.00 30.12Base

29.57
0.00
0.00 78,829.27

80,298.74

GOLDMAN SACHS INTERNATIONAL CHF/CH428 Jul 2016 1 0.0103 Aug 2016

2,535.000 0.0016.610200Local0.981700
16.919833 0.00 16.08Base

15.79
0.00
0.00 42,091.07

42,875.70

UBS LIMITED CHF/CH429 Jul 2016 0.0103 Aug 2016

597.000 0.0016.600000Local0.966450
17.176264 0.00 3.85Base

3.72
0.00
0.00 9,906.48

10,250.38

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0103 Aug 2016

857.000 0.0016.571000Local0.966450
17.146257 0.00 5.52Base

5.33
0.00
0.00 14,196.02

14,688.83

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH429 Jul 2016 0.0103 Aug 2016

1,467.000 0.0016.590200Local0.966450
17.166123 0.00 9.45Base

9.13
0.00
0.00 24,328.69

25,173.25

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0104 Aug 2016

10,378.000 0.0016.432200Local0.964150
17.043199 0.00 66.33Base

63.95
0.00
0.00 170,469.42

176,807.99

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH403 Aug 2016 0.0105 Aug 2016

1,367.000 0.0016.361300Local0.971600
16.839543 0.00 8.64Base

8.39
0.00
0.00 22,357.51

23,011.02

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

2,853.000 0.0016.300000Local0.979800
16.636050 0.00 0.00Base

0.00
0.00
0.00 46,503.90

47,462.65
469737902 Total

135.88 0.000.00 408,682.3624,819.000 Local

0.00 139.99 0.00 420,568.56Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4480808906 SIKA AG BR 08 Aug 2016COMMON STOCK CHF.6 08 Aug 2016

172.000 0.004,561.000000Local0.979800 0.00 0.00 784,492.00
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4,655.031630 0.00 0.00Base 0.00 800,665.44

ASSET TRANSFER AT MARKET NON CASH CHF/CH4482477007 SGS SA REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

438.000 0.002,151.000000Local0.979800
2,195.345982 0.00 0.00Base

0.00
0.00
0.00 942,138.00

961,561.54

ASSET TRANSFER AT MARKET NON CASH CHF/CH4485471007 SULZER AG REG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

1,210.000 0.0095.400000Local0.979800
97.366810 0.00 0.00Base

0.00
0.00
0.00 115,434.00

117,813.84

ASSET TRANSFER AT MARKET NON CASH CHF/CH4493639900 SCHMOLZ BICKENBACH AG REG 08 Aug 2016COMMON STOCK CHF3.5 08 Aug 2016

34,988.000 0.000.690000Local0.979800
0.704225 0.00 0.00Base

0.00
0.00
0.00 24,141.72

24,639.44

ASSET TRANSFER AT MARKET NON CASH CHF/CH4547692905 BARRY CALLEBAUT AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

175.000 0.001,281.000000Local0.979800
1,307.409658 0.00 0.00Base

0.00
0.00
0.00 224,175.00

228,796.69

ASSET TRANSFER AT MARKET NON CASH CHF/CH4551704901 FEINTOOL INTL HOLDING REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

116.000 0.0099.900000Local0.979800
101.959569 0.00 0.00Base

0.00
0.00
0.00 11,588.40

11,827.31

ASSET TRANSFER AT MARKET NON CASH CHF/CH4553397902 SWISSCOM AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

2,072.000 0.00479.800000Local0.979800
489.691776 0.00 0.00Base

0.00
0.00
0.00 994,145.60

1,014,641.36

ASSET TRANSFER AT MARKET NON CASH CHF/CH4555956903 COMET HOLDING AG REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

61.000 0.00792.000000Local0.979800
808.328197 0.00 0.00Base

0.00
0.00
0.00 48,312.00

49,308.02

ASSET TRANSFER AT MARKET NON CASH CHF/CH4591427901 ALLREAL HOLDING AG REG 08 Aug 2016COMMON STOCK CHF50.0 08 Aug 2016

1,187.000 0.00144.200000Local0.979800
147.172890 0.00 0.00Base

0.00
0.00
0.00 171,165.40

174,694.22

ASSET TRANSFER AT MARKET NON CASH CHF/CH4596228908 CHOCOLADEFABRIKEN LINDT PC 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016
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80.000 0.005,790.000000Local0.979800
5,909.369253 0.00 0.00Base

0.00
0.00
0.00 463,200.00

472,749.54

ASSET TRANSFER AT MARKET NON CASH CHF/CH4596230904 CHOCOLADEFABRIKEN LINDT REG 08 Aug 2016COMMON STOCK CHF100. 08 Aug 2016

8.000 0.0069,245.000000Local0.979800
70,672.586314 0.00 0.00Base

0.00
0.00
0.00 553,960.00

565,380.69

ASSET TRANSFER AT MARKET NON CASH CHF/CH4597863901 KOMAX HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

310.000 0.00219.300000Local0.979800
223.821194 0.00 0.00Base

0.00
0.00
0.00 67,983.00

69,384.57

ASSET TRANSFER AT MARKET NON CASH CHF/CH4598061901 GIVAUDAN REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

739.000 0.002,013.000000Local0.979800
2,054.500921 0.00 0.00Base

0.00
0.00
0.00 1,487,607.00

1,518,276.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4598381903 ZURICH INSURANCE GROUP AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

12,034.000 0.00235.100000Local0.979800
239.946928 0.00 0.00Base

0.00
0.00
0.00 2,829,193.40

2,887,521.33

ASSET TRANSFER AT MARKET NON CASH CHF/CH4598402907 SCHWEITER TECHNOLOGIES AG BR 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

93.000 0.001,050.000000Local0.979800
1,071.647312 0.00 0.00Base

0.00
0.00
0.00 97,650.00

99,663.20

ASSET TRANSFER AT MARKET NON CASH CHF/CH4599615903 RIETER HOLDING AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

287.000 0.00206.700000Local0.979800
210.961429 0.00 0.00Base

0.00
0.00
0.00 59,322.90

60,545.93

ASSET TRANSFER AT MARKET NON CASH CHF/CH4705041903 DORMA KABA HOLDING AG REG B 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

277.000 0.00725.000000Local0.979800
739.946932 0.00 0.00Base

0.00
0.00
0.00 200,825.00

204,965.30

ASSET TRANSFER AT MARKET NON CASH CHF/CH4705826907 ST GALLER KANTONALBANK A REG 08 Aug 2016COMMON STOCK CHF70.0 08 Aug 2016

225.000 0.00394.500000Local0.979800
402.633200 0.00 0.00Base

0.00
0.00
0.00 88,762.50

90,592.47
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4710306903 NOVARTIS AG REG 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

182,054.000 0.0081.550000Local0.979800
83.231272 0.00 0.00Base

0.00
0.00
0.00 14,846,503.70

15,152,585.94

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4710889908 ABB LTD REG 28 Jul 2016 0.01COMMON STOCK CHF.12 02 Aug 2016

10,193.000 0.0020.699400Local0.981700
21.085260 0.00 80.59Base

79.12
0.00
0.00 210,909.86

214,841.46

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

157,418.000 0.0020.900000Local0.979800
21.330884 0.00 0.00Base

0.00
0.00
0.00 3,290,036.20

3,357,865.07
710889908 Total

79.12 0.000.00 3,500,946.06167,611.000 Local

0.00 80.59 0.00 3,572,706.53Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711038901 ROCHE HOLDING AG GENUSSCHEIN 08 Aug 2016COMMON STOCK 08 Aug 2016

56,211.000 0.00250.300000Local0.979800
255.460298 0.00 0.00Base

0.00
0.00
0.00 14,069,613.30

14,359,678.81

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4711072900 ADECCO GROUP AG REG 28 Jul 2016 0.02COMMON STOCK CHF1.0 02 Aug 2016

10,156.000 0.0053.227700Local0.981700
54.219925 0.00 206.50Base

202.72
0.00
0.00 540,377.80

550,451.05

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

13,262.000 0.0053.600000Local0.979800
54.705042 0.00 0.00Base

0.00
0.00
0.00 710,843.20

725,498.26
711072900 Total

202.72 0.000.00 1,251,221.0023,418.000 Local

0.00 206.50 0.00 1,275,949.31Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711075903 LAFARGEHOLCIM LTD REG 08 Aug 2016COMMON STOCK CHF2.0 08 Aug 2016

36,418.000 0.0047.990000Local0.979800
48.979384 0.00 0.00Base

0.00
0.00
0.00 1,747,699.82

1,783,731.19
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4711090902 TECAN GROUP AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

918.000 0.00155.000000Local0.979800
158.195556 0.00 0.00Base

0.00
0.00
0.00 142,290.00

145,223.52

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711399907 CLARIANT AG REG 08 Aug 2016COMMON STOCK CHF3.7 08 Aug 2016

26,064.000 0.0016.890000Local0.979800
17.238212 0.00 0.00Base

0.00
0.00
0.00 440,220.96

449,296.75

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712125905 KUDELSKI SA BR 08 Aug 2016COMMON STOCK CHF8.0 08 Aug 2016

3,386.000 0.0020.950000Local0.979800
21.381914 0.00 0.00Base

0.00
0.00
0.00 70,936.70

72,399.16

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712310903 VONTOBEL HOLDING AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

2,038.000 0.0045.400000Local0.979800
46.335986 0.00 0.00Base

0.00
0.00
0.00 92,525.20

94,432.74

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712387901 NESTLE SA REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

255,097.000 0.0078.100000Local0.979800
79.710145 0.00 0.00Base

0.00
0.00
0.00 19,923,075.70

20,333,818.84

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712459908 BALOISE HOLDING AG   REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

4,001.000 0.00111.400000Local0.979800
113.696673 0.00 0.00Base

0.00
0.00
0.00 445,711.40

454,900.39

ASSET TRANSFER AT MARKET NON CASH CHF/CH4713273902 AFG ARBONIA FORSTER HOLD REG 08 Aug 2016COMMON STOCK CHF4.2 08 Aug 2016

3,118.000 0.0015.350000Local0.979800
15.666462 0.00 0.00Base

0.00
0.00
0.00 47,861.30

48,848.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4713283901 HUBER   SUHNER AG REG 08 Aug 2016COMMON STOCK CHF.25 08 Aug 2016

1,303.000 0.0056.250000Local0.979800
57.409678 0.00 0.00Base

0.00
0.00
0.00 73,293.75

74,804.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4714789906 TEMENOS GROUP AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

4,950.000 0.0060.000000Local0.979800 0.00 0.00 297,000.00
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61.236988 0.00 0.00Base 0.00 303,123.09

ASSET TRANSFER AT MARKET NON CASH CHF/CH4715603908 SONOVA HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

4,264.000 0.00133.400000Local0.979800
136.150235 0.00 0.00Base

0.00
0.00
0.00 568,817.60

580,544.60

ASSET TRANSFER AT MARKET NON CASH CHF/CH4715683900 STRAUMANN HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

892.000 0.00379.750000Local0.979800
387.579103 0.00 0.00Base

0.00
0.00
0.00 338,737.00

345,720.56

ASSET TRANSFER AT MARKET NON CASH CHF/CH4717158901 CREDIT SUISSE GROUP AG REG 08 Aug 2016COMMON STOCK CHF.04 08 Aug 2016

148,776.000 0.0011.000000Local0.979800
11.226781 0.00 0.00Base

0.00
0.00
0.00 1,636,536.00

1,670,275.57

ASSET TRANSFER AT MARKET NON CASH CHF/CH4718472905 SWATCH GROUP AG/THE BR 08 Aug 2016COMMON STOCK CHF2.25 08 Aug 2016

2,467.000 0.00252.200000Local0.979800
257.399469 0.00 0.00Base

0.00
0.00
0.00 622,177.40

635,004.49

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4718473903 SWATCH GROUP AG/THE REG 28 Jul 2016 0.02COMMON STOCK CHF.45 02 Aug 2016

3,553.000 0.0050.462500Local0.981700
51.403178 0.00 68.48Base

67.23
0.00
0.00 179,226.03

182,567.01

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

3,970.000 0.0049.900000Local0.979800
50.928761 0.00 0.00Base

0.00
0.00
0.00 198,103.00

202,187.18
718473903 Total

67.23 0.000.00 377,329.037,523.000 Local

0.00 68.48 0.00 384,754.19Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4718929904 HELVETIA HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

569.000 0.00491.250000Local0.979800
501.377838 0.00 0.00Base

0.00
0.00
0.00 279,521.25

285,283.99

ASSET TRANSFER AT MARKET NON CASH CHF/CH4722275906 BOBST GROUP SA REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016
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671.000 0.0051.600000Local0.979800
52.663815 0.00 0.00Base

0.00
0.00
0.00 34,623.60

35,337.42

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4733337901 LONZA GROUP AG REG 28 Jul 2016 0.07COMMON STOCK 02 Aug 2016

12,567.000 0.00183.699200Local0.981700
187.123561 0.00 881.85Base

865.71
0.00
0.00 2,307,682.14

2,350,699.95

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

4,234.000 0.00183.500000Local0.979800
187.283120 0.00 0.00Base

0.00
0.00
0.00 776,939.00

792,956.73
733337901 Total

865.71 0.000.00 3,084,621.1416,801.000 Local

0.00 881.85 0.00 3,143,656.68Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4739176907 SIEGFRIED HOLDING AG REG 08 Aug 2016COMMON STOCK CHF2.0 08 Aug 2016

307.000 0.00201.300000Local0.979800
205.450098 0.00 0.00Base

0.00
0.00
0.00 61,799.10

63,073.18

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4743780900 SWISS LIFE HOLDING AG REG 28 Jul 2016 0.08COMMON STOCK CHF5.1 02 Aug 2016

3,095.000 0.00221.827000Local0.981700
225.962107 0.00 262.26Base

257.46
0.00
0.00 686,297.11

699,090.47

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

2,566.000 0.00223.700000Local0.979800
228.311902 0.00 0.00Base

0.00
0.00
0.00 574,014.20

585,848.34
743780900 Total

257.46 0.000.00 1,260,311.315,661.000 Local

0.00 262.26 0.00 1,284,938.81Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4751789900 VALIANT HOLDING AG REG 28 Jul 2016 0.03COMMON STOCK CHF.5 02 Aug 2016

1,976.000 0.0091.432800Local0.981700
93.137211 0.00 69.01Base

67.75
0.00
0.00 180,603.46

183,970.11

MORGAN STANLEY AND CO. INTERNATIONA CHF/CH428 Jul 2016 0.0302 Aug 2016
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107.000 0.0091.525000Local0.981700
93.231130 0.00 3.74Base

3.67
0.00
0.00 9,789.51

9,972.00

GOLDMAN SACHS INTERNATIONAL CHF/CH428 Jul 2016 1 0.0303 Aug 2016

642.000 0.0091.516000Local0.981700
93.221962 0.00 22.44Base

22.03
0.00
0.00 58,731.24

59,826.06

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH429 Jul 2016 0.0403 Aug 2016

387.000 0.0091.852100Local0.966450
95.040716 0.00 13.79Base

13.33
0.00
0.00 35,533.43

36,766.96

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0404 Aug 2016

3,367.000 0.0090.620900Local0.964150
93.990458 0.00 118.67Base

114.42
0.00
0.00 305,006.15

316,347.20

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

1,422.000 0.0096.300000Local0.979800
98.285366 0.00 0.00Base

0.00
0.00
0.00 136,938.60

139,761.79
751789900 Total

221.20 0.000.00 726,602.397,901.000 Local

0.00 227.65 0.00 746,644.12Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4752079905 BANQUE CANTONALE VAUDOIS REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

261.000 0.00669.000000Local0.979800
682.792414 0.00 0.00Base

0.00
0.00
0.00 174,609.00

178,208.82

ASSET TRANSFER AT MARKET NON CASH CHF/CH4755257904 GALENICA AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

312.000 0.001,280.000000Local0.979800
1,306.389071 0.00 0.00Base

0.00
0.00
0.00 399,360.00

407,593.39

ASSET TRANSFER AT MARKET NON CASH CHF/CH4763561909 EMS CHEMIE HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

655.000 0.00536.000000Local0.979800
547.050412 0.00 0.00Base

0.00
0.00
0.00 351,080.00

358,318.02

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4976ULC906 FLUGHAFEN ZUERICH AG REG 28 Jul 2016 0.07COMMON STOCK CHF10.0 02 Aug 2016
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2,224.000 0.00182.965598Local0.981700
186.376284 0.00 155.43Base

152.59
0.00
0.00 406,762.90

414,345.42

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

1,733.000 0.00183.600000Local0.979800
187.385182 0.00 0.00Base

0.00
0.00
0.00 318,178.80

324,738.52
976ULC906 Total

152.59 0.000.00 724,941.703,957.000 Local

0.00 155.43 0.00 739,083.94Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI00L9W9 AUTONEUM HOLDING AG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

255.000 0.00273.750000Local0.979800
279.393765 0.00 0.00Base

0.00
0.00
0.00 69,806.25

71,245.41

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI00MQT5 SWISS RE AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

26,692.000 0.0082.700000Local0.979800
84.404981 0.00 0.00Base

0.00
0.00
0.00 2,207,428.40

2,252,937.74

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI00WIH8 BKW AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,176.000 0.0044.450000Local0.979800
45.366403 0.00 0.00Base

0.00
0.00
0.00 52,273.20

53,350.89

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI02LDY8 LEONTEQ AG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

713.000 0.0063.800000Local0.979800
65.115330 0.00 0.00Base

0.00
0.00
0.00 45,489.40

46,427.23

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI05P5K5 WALTER MEIER AG   REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

234.000 0.0033.100000Local0.979800
33.782393 0.00 0.00Base

0.00
0.00
0.00 7,745.40

7,905.08

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI062JC8 BURKHALTER HOLDING AG 08 Aug 2016COMMON STOCK CHF.04 08 Aug 2016

318.000 0.00136.100000Local0.979800
138.905912 0.00 0.00Base

0.00
0.00
0.00 43,279.80

44,172.08
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI06R7K8 CIE FINANCIERE RICHEMONT REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

41,764.000 0.0058.000000Local0.979800
59.195754 0.00 0.00Base

0.00
0.00
0.00 2,422,312.00

2,472,251.48

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI087035 BOSSARD HOLDING AG REG A 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

553.000 0.00119.200000Local0.979800
121.657486 0.00 0.00Base

0.00
0.00
0.00 65,917.60

67,276.59

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI08V5B9 CONZZETA AG REG 08 Aug 2016COMMON STOCK CHF2.0 08 Aug 2016

137.000 0.00655.000000Local0.979800
668.503796 0.00 0.00Base

0.00
0.00
0.00 89,735.00

91,585.02

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI08ZN87 AMS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,806.000 0.0032.250000Local0.979800
32.914881 0.00 0.00Base

0.00
0.00
0.00 187,243.50

191,103.80

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI09N1W4 UBS GROUP AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

292,614.000 0.0013.190000Local0.979800
13.461931 0.00 0.00Base

0.00
0.00
0.00 3,859,578.66

3,939,149.48

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0C46M9 INTERSHOP HOLDING AG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

79.000 0.00475.500000Local0.979800
485.303165 0.00 0.00Base

0.00
0.00
0.00 37,564.50

38,338.95

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0CBSQ0 MOBILEZONE HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

1,951.000 0.0012.750000Local0.979800
13.012860 0.00 0.00Base

0.00
0.00
0.00 24,875.25

25,388.09

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0CCGM0 ZEHNDER GROUP AG RG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

818.000 0.0037.350000Local0.979800
38.120024 0.00 0.00Base

0.00
0.00
0.00 30,552.30

31,182.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0D4LX7 PLAZZA AG REG A 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

110.000 0.00234.600000Local0.979800 0.00 0.00 25,806.00
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239.436637 0.00 0.00Base 0.00 26,338.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0MJC30 COSMO PHARMACEUTICALS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

578.000 0.00156.500000Local0.979800
159.726471 0.00 0.00Base

0.00
0.00
0.00 90,457.00

92,321.90

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B00FX5909 BASILEA PHARMACEUTICA REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

1,092.000 0.0070.500000Local0.979800
71.953462 0.00 0.00Base

0.00
0.00
0.00 76,986.00

78,573.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B00ZC7904 KARDEX AG REG 08 Aug 2016COMMON STOCK CHF7.35 08 Aug 2016

565.000 0.0095.000000Local0.979800
96.958566 0.00 0.00Base

0.00
0.00
0.00 53,675.00

54,781.59

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B01287901 PSP SWISS PROPERTY AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

3,596.000 0.0097.350000Local0.979800
99.357011 0.00 0.00Base

0.00
0.00
0.00 350,070.60

357,287.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B01Z4C901 APG SGA SA 08 Aug 2016COMMON STOCK CHF2.6 08 Aug 2016

106.000 0.00420.250000Local0.979800
428.914057 0.00 0.00Base

0.00
0.00
0.00 44,546.50

45,464.89

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B02SWN901 YPSOMED HOLDING AG REG 08 Aug 2016COMMON STOCK CHF14.1 08 Aug 2016

284.000 0.00194.500000Local0.979800
198.509895 0.00 0.00Base

0.00
0.00
0.00 55,238.00

56,376.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B03PQZ906 EMMI AG REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

186.000 0.00619.000000Local0.979800
631.761559 0.00 0.00Base

0.00
0.00
0.00 115,134.00

117,507.65

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B07Q41909 EVOLVA HOLDING SA 08 Aug 2016COMMON STOCK CHF.2 08 Aug 2016

27,568.000 0.000.750000Local0.979800
0.765462 0.00 0.00Base

0.00
0.00
0.00 20,676.00

21,102.27

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B07ZBW903 BUCHER INDUSTRIES AG REG 08 Aug 2016COMMON STOCK CHF.2 08 Aug 2016
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604.000 0.00243.300000Local0.979800
248.315977 0.00 0.00Base

0.00
0.00
0.00 146,953.20

149,982.85

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B083BH906 SWISS PRIME SITE REG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,572.000 0.0088.850000Local0.979800
90.681771 0.00 0.00Base

0.00
0.00
0.00 495,072.20

505,278.83

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0BV89902 MOBIMO HOLDING AG REG 08 Aug 2016COMMON STOCK CHF29.0 08 Aug 2016

584.000 0.00240.900000Local0.979800
245.866507 0.00 0.00Base

0.00
0.00
0.00 140,685.60

143,586.04

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0C2PW905 MYRIAD GROUP AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

7,307.000 0.002.820000Local0.979800
2.878139 0.00 0.00Base

0.00
0.00
0.00 20,605.74

21,030.56

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0CDLF902 PARGESA HOLDING SA BR 08 Aug 2016COMMON STOCK CHF20.0 08 Aug 2016

2,780.000 0.0067.600000Local0.979800
68.993673 0.00 0.00Base

0.00
0.00
0.00 187,928.00

191,802.41

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0KJTG900 PANALPINA WELTTRANSPORT  REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

942.000 0.00129.000000Local0.979800
131.659522 0.00 0.00Base

0.00
0.00
0.00 121,518.00

124,023.27

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0LF18905 EFG INTERNATIONAL AG 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

5,686.000 0.004.500000Local0.979800
4.592773 0.00 0.00Base

0.00
0.00
0.00 25,587.00

26,114.51

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0R80X901 DUFRY AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

3,664.000 0.00109.500000Local0.979800
111.757503 0.00 0.00Base

0.00
0.00
0.00 401,208.00

409,479.49

MORGAN STANLEY AND CO. INTERNATIONA CHF/CH4B10DQJ900 IMPLENIA AG REG 28 Jul 2016 0.03COMMON STOCK CHF1.02 02 Aug 2016

156.000 0.0068.125000Local0.981700
69.394927 0.00 4.06Base

3.99
0.00
0.00 10,623.51

10,821.54
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GOLDMAN SACHS INTERNATIONAL CHF/CH428 Jul 2016 1 0.0303 Aug 2016

944.000 0.0068.152700Local0.981700
69.423144 0.00 24.58Base

24.13
0.00
0.00 64,312.02

65,510.87

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH428 Jul 2016 0.0302 Aug 2016

3,050.000 0.0067.593100Local0.981700
68.853112 0.00 78.75Base

77.31
0.00
0.00 206,081.65

209,923.25

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH429 Jul 2016 0.0303 Aug 2016

383.000 0.0066.234400Local0.966450
68.533706 0.00 9.84Base

9.51
0.00
0.00 25,358.27

26,238.57

JP MORGAN SECURITIES PLC CHF/CH429 Jul 2016 0.0303 Aug 2016

461.000 0.0065.975600Local0.966450
68.265922 0.00 11.81Base

11.41
0.00
0.00 30,403.34

31,458.78

UBS LIMITED CHF/CH429 Jul 2016 0.0303 Aug 2016

149.000 0.0065.575000Local0.966450
67.851415 0.00 3.79Base

3.66
0.00
0.00 9,767.02

10,106.08

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH402 Aug 2016 0.0304 Aug 2016

4,426.000 0.0064.552900Local0.964150
66.953171 0.00 111.12Base

107.14
0.00
0.00 285,604.00

296,223.62

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

1,366.000 0.0066.500000Local0.979800
67.870996 0.00 0.00Base

0.00
0.00
0.00 90,839.00

92,711.78
B10DQJ900 Total

237.15 0.000.00 722,988.8110,935.000 Local

0.00 243.95 0.00 742,994.49Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B119QG904 PARTNERS GROUP HOLDING AG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

1,389.000 0.00447.000000Local0.979800
456.215551 0.00 0.00Base

0.00
0.00
0.00 620,883.00

633,683.40
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4B11TCY906 SCHINDLER HOLDING PART CERT 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

3,540.000 0.00186.400000Local0.979800
190.242907 0.00 0.00Base

0.00
0.00
0.00 659,856.00

673,459.89

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B11WWH904 SCHINDLER HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

1,634.000 0.00186.800000Local0.979800
190.651151 0.00 0.00Base

0.00
0.00
0.00 305,231.20

311,523.98

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B142S6906 KUEHNE + NAGEL INTL AG REG 28 Jul 2016 0.05COMMON STOCK CHF1.0 02 Aug 2016

3,929.000 0.00137.386699Local0.981700
139.947743 0.00 206.19Base

202.42
0.00
0.00 539,589.92

549,648.49

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

4,321.000 0.00136.600000Local0.979800
139.416207 0.00 0.00Base

0.00
0.00
0.00 590,248.60

602,417.43
B142S6906 Total

202.42 0.000.00 1,129,838.528,250.000 Local

0.00 206.19 0.00 1,152,065.92Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B17641901 BURCKHARDT COMPRESSION HOLDI 08 Aug 2016COMMON STOCK CHF2.5 08 Aug 2016

271.000 0.00284.750000Local0.979800
290.620517 0.00 0.00Base

0.00
0.00
0.00 77,167.25

78,758.16

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B18ZRK909 LOGITECH INTERNATIONAL REG 28 Jul 2016 0.01COMMON STOCK CHF.25 02 Aug 2016

46,736.000 0.0018.985800Local0.981700
19.339717 0.00 338.95Base

332.75
0.00
0.00 886,987.60

903,522.05

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

13,687.000 0.0020.000000Local0.979800
20.412329 0.00 0.00Base

0.00
0.00
0.00 273,740.00

279,383.55
B18ZRK909 Total

332.75 0.000.00 1,160,727.6060,423.000 Local

0.00 338.95 0.00 1,182,905.60Base
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1FJ2J907 SANTHERA PHARMACEUTICALS REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

411.000 0.0053.800000Local0.979800
54.909173 0.00 0.00Base

0.00
0.00
0.00 22,111.80

22,567.67

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1JMFJ902 NEWRON PHARMACEUTICALS SPA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

933.000 0.0019.900000Local0.979800
20.310268 0.00 0.00Base

0.00
0.00
0.00 18,566.70

18,949.48

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1TSL1900 VZ HOLDING AG 08 Aug 2016COMMON STOCK CHF.25 08 Aug 2016

249.000 0.00307.750000Local0.979800
314.094699 0.00 0.00Base

0.00
0.00
0.00 76,629.75

78,209.58

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1WGG9901 GEBERIT AG REG 28 Jul 2016 0.14COMMON STOCK CHF.1 02 Aug 2016

2,227.000 0.00378.106500Local0.981700
385.154833 0.00 321.66Base

315.77
0.00
0.00 841,727.41

857,418.16

ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

3,025.000 0.00384.900000Local0.979800
392.835273 0.00 0.00Base

0.00
0.00
0.00 1,164,322.50

1,188,326.70
B1WGG9901 Total

315.77 0.000.00 2,006,049.915,252.000 Local

0.00 321.66 0.00 2,045,744.86Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1WHVV903 GAM HOLDING AG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

14,383.000 0.009.520000Local0.979800
9.716269 0.00 0.00Base

0.00
0.00
0.00 136,926.16

139,749.09

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1X3KP908 SWISSQUOTE GROUP HOLDING REG 08 Aug 2016COMMON STOCK CHF.2 08 Aug 2016

733.000 0.0024.850000Local0.979800
25.362319 0.00 0.00Base

0.00
0.00
0.00 18,215.05

18,590.58

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH4B1YD5Q900 ACTELION LTD REG 28 Jul 2016 0.07COMMON STOCK 02 Aug 2016

1,624.000 0.00174.320000Local0.981700
177.569522 0.00 108.14Base

106.16
0.00
0.00 282,989.52

288,264.77
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ASSET TRANSFER AT MARKET NON CASH CHF/CH408 Aug 2016 08 Aug 2016

8,218.000 0.00165.300000Local0.979800
168.707900 0.00 0.00Base

0.00
0.00
0.00 1,358,435.40

1,386,441.52
B1YD5Q900 Total

106.16 0.000.00 1,641,424.929,842.000 Local

0.00 108.14 0.00 1,674,706.29Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1Z4WD908 DAETWYLER HOLDING AG BR 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

749.000 0.00129.500000Local0.979800
132.169827 0.00 0.00Base

0.00
0.00
0.00 96,995.50

98,995.20

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B28PS9903 U BLOX HOLDING AG 08 Aug 2016COMMON STOCK CHF.9 08 Aug 2016

568.000 0.00241.400000Local0.979800
246.376814 0.00 0.00Base

0.00
0.00
0.00 137,115.20

139,942.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B2R90D909 ORASCOM DEVELOPMENT HOLDING 08 Aug 2016COMMON STOCK 08 Aug 2016

994.000 0.007.090000Local0.979800
7.236167 0.00 0.00Base

0.00
0.00
0.00 7,047.46

7,192.75

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B39VJC900 ARYZTA AG 08 Aug 2016COMMON STOCK CHF.02 08 Aug 2016

6,978.000 0.0035.980000Local0.979800
36.721780 0.00 0.00Base

0.00
0.00
0.00 251,068.44

256,244.58

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B4R2R5908 JULIUS BAER GROUP LTD 08 Aug 2016COMMON STOCK CHF.02 08 Aug 2016

17,907.000 0.0040.870000Local0.979800
41.712595 0.00 0.00Base

0.00
0.00
0.00 731,859.09

746,947.43

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B5NC0D909 MEYER BURGER TECHNOLOGY AG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

7,450.000 0.004.020000Local0.979800
4.102878 0.00 0.00Base

0.00
0.00
0.00 29,949.00

30,566.44

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B5VW1G908 ORIOR AG 08 Aug 2016COMMON STOCK CHF4.0 08 Aug 2016

423.000 0.0068.150000Local0.979800 0.00 0.00 28,827.45
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69.555012 0.00 0.00Base 0.00 29,421.77

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BFSSBH906 CEMBRA MONEY BANK AG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

2,586.000 0.0070.250000Local0.979800
71.698306 0.00 0.00Base

0.00
0.00
0.00 181,666.50

185,411.82

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BLWF8B903 SFS GROUP AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

1,516.000 0.0074.000000Local0.979800
75.525620 0.00 0.00Base

0.00
0.00
0.00 112,184.00

114,496.84

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BRJLB3906 MOLECULAR PARTNERS AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

568.000 0.0025.200000Local0.979800
25.719542 0.00 0.00Base

0.00
0.00
0.00 14,313.60

14,608.70

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BVSS67909 SUNRISE COMMUNICATIONS GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,980.000 0.0063.100000Local0.979800
64.400899 0.00 0.00Base

0.00
0.00
0.00 188,038.00

191,914.68

0.001,670,137.000 Local
0.00Base

3,498.62
3,570.11

0.00
0.00

103,515,294.89
105,647,742.51

SWISS FRANC Total

THAILAND BAHT

MACQUARIE BANK LIMITED THB/TH1636476905 KASIKORNBANK PCL NVDR 28 Jul 2016NVDR THB10.0 02 Aug 2016

88,500.000 0.00185.843500Local34.875500
5.328769 0.00 330.12Base

11,513.00
8.25

287.83 16,435,348.92
471,257.73

MACQUARIE BANK LIMITED THB/TH1641259908 ADVANCED INFO SERVICE FOR RG 28 Jul 2016FOREIGN SH. THB1.0 A 02 Aug 2016

77,600.000 0.00176.460100Local34.875500
5.059715 0.00 274.84Base

9,585.31
6.87

239.63 13,683,478.82
392,352.19

MACQUARIE BANK LIMITED THB/TH1642039903 PTT PCL/FOREIGN 28 Jul 2016 0.01FOREIGN SH. THB10.0 02 Aug 2016

78,900.000 0.00327.193900Local34.875500
9.381769 0.00 518.16Base

18,070.92
12.95

451.77 25,797,076.02
739,690.50
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MACQUARIE BANK LIMITED THB/TH1660990904 SIAM CEMENT PUB CO FOR REG 28 Jul 2016 0.01FOREIGN SH. THB1.0 A 02 Aug 2016

60,300.000 0.00512.646800Local34.875500
14.699339 0.00 620.46Base

21,638.82
15.51

540.97 30,890,422.25
885,734.18

MACQUARIE BANK LIMITED THB/TH1674119904 AIRPORTS OF THAILAND PCL FOR 28 Jul 2016 0.01FOREIGN SH. THB10.0 02 Aug 2016

36,900.000 0.00396.406500Local34.875500
11.366332 0.00 293.59Base

10,239.18
7.34

255.98 14,616,904.69
419,116.71

MACQUARIE BANK LIMITED THB/TH1688879907 KASIKORNBANK PCL FOREIGN 28 Jul 2016FOREIGN SH. THB10.0 02 Aug 2016

76,900.000 0.00189.253600Local34.875500
5.426549 0.00 292.11Base

10,187.52
7.30

254.69 14,543,159.63
417,002.18

MACQUARIE BANK LIMITED THB/TH1688993906 SIAM COMMERCIAL BANK FOREIGN 28 Jul 2016FOREIGN SH. THB10.0 02 Aug 2016

183,500.000 0.00152.141100Local34.875500
4.362406 0.00 560.35Base

19,542.52
14.01

488.56 27,897,860.77
799,927.19

MACQUARIE BANK LIMITED THB/TH1ACI00WZI7 PTT GLOBAL CHEMICAL PCL FOR 28 Jul 2016FOREIGN SH. THB10.0 02 Aug 2016

274,900.000 0.0060.938100Local34.875500
1.747304 0.00 336.23Base

11,726.32
8.41

293.16 16,739,864.21
479,989.22

MACQUARIE BANK LIMITED THB/TH1B08YDF900 CP ALL PCL FOREIGN 28 Jul 2016FOREIGN SH. THB1.0 A 02 Aug 2016

364,400.000 0.0052.358700Local34.875500
1.501303 0.00 382.95Base

13,355.66
9.57

333.89 19,065,820.73
546,682.36

MACQUARIE BANK LIMITED THB/TH1B1359J903 PTT EXPLORATION + PROD FOR 28 Jul 2016FOREIGN SH. THB1.0 A 02 Aug 2016

127,200.000 0.0081.938300Local34.875500
2.349452 0.00 209.20Base

7,295.79
5.23

182.39 10,415,073.58
298,635.82

0.001,369,100.000 Local
0.00Base

133,155.04
3,818.01

3,328.87
95.44

190,085,009.62
5,450,388.08

THAILAND BAHT Total

UAE DIRHAM

MERRILL LYNCH INTERNATIONAL AED/AD1612278903 FIRST GULF BANK 28 Jul 2016COMMON STOCK AED1. 01 Aug 2016
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60,052.000 0.0012.200000Local3.673100
3.321445 0.00 139.62Base

512.84
0.00
0.00 732,121.56

199,319.80

MERRILL LYNCH INTERNATIONAL AED/AD1654546902 ABU DHABI COMMERCIAL BANK 28 Jul 2016COMMON STOCK AED1. 01 Aug 2016

122,706.000 0.006.714200Local3.673100
1.827938 0.00 157.01Base

576.71
0.00
0.00 823,295.92

224,141.98

MERRILL LYNCH INTERNATIONAL AED/AE1B01RM2901 EMAAR PROPERTIES PJSC 28 Jul 2016COMMON STOCK AED1.0 01 Aug 2016

295,164.000 0.006.862900Local3.673100
1.868422 0.00 386.04Base

1,417.98
0.00
0.00 2,024,263.04

551,104.80

MERRILL LYNCH INTERNATIONAL AED/AD1B0LX3Y907 ALDAR PROPERTIES PJSC 28 Jul 2016COMMON STOCK AED1.0 01 Aug 2016

285,129.000 0.002.850900Local3.673100
0.776156 0.00 154.91Base

569.01
0.00
0.00 812,305.26

221,149.78

0.00763,051.000 Local
0.00Base

3,076.54
837.58

0.00
0.00

4,391,985.78
1,195,716.36

UAE DIRHAM Total

US DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC01609W102 ALIBABA GROUP HOLDING SP ADR 27 Jul 2016 0.01ADR USD.000025 01 Aug 2016

29,200.000 0.0083.100000Local1.000000
83.100000 0.00 262.80Base

262.80
52.90
52.90 2,426,204.30

2,426,204.30

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC056752108 BAIDU INC   SPON ADR 27 Jul 2016 0.01ADR USD.00005 01 Aug 2016

7,800.000 0.00165.500000Local1.000000
165.500000 0.00 70.20Base

70.20
28.15
28.15 1,290,801.65

1,290,801.65

WELLS FARGO SECURITIES, LLC USD/DTC058498106 BALL CORP 08 Jul 2016 0.01COMMON STOCK 13 Jul 2016

349.000 0.0071.714200Local1.000000
71.714200 0.00 2.62Base

2.62
0.55
0.55 25,025.09

25,025.09

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05965X109 BANCO SANTANDER CHILE ADR 27 Jul 2016 0.01ADR 01 Aug 2016

15,504.000 0.0020.420000Local1.000000
20.420000 0.00 139.54Base

139.54
6.91
6.91 316,445.23

316,445.23
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CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

9,292.000 0.0020.127100Local1.000000
20.127100 0.00 83.63Base

83.63
4.08
4.08 186,933.30

186,933.30
05965X109 Total

223.17 10.990.00 503,378.5324,796.000 Local

0.00 223.17 10.99 503,378.53Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05968L102 BANCOLOMBIA S.A. SPONS ADR 27 Jul 2016 0.01ADR 01 Aug 2016

9,536.000 0.0033.820000Local1.000000
33.820000 0.00 85.82Base

85.82
7.04
7.04 322,414.66

322,414.66

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

3,102.000 0.0033.541300Local1.000000
33.541300 0.00 27.92Base

27.92
2.27
2.27 104,014.92

104,014.92
05968L102 Total

113.74 9.310.00 426,429.5812,638.000 Local

0.00 113.74 9.31 426,429.58Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC204448104 CIA DE MINAS BUENAVENTUR ADR 27 Jul 2016 0.01ADR 01 Aug 2016

12,700.000 0.0013.880000Local1.000000
13.880000 0.00 114.30Base

114.30
3.85
3.85 176,157.85

176,157.85

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC22943F100 CTRIP.COM INTERNATIONAL ADR 27 Jul 2016 0.01ADR USD.01 01 Aug 2016

7,800.000 0.0043.970000Local1.000000
43.970000 0.00 70.20Base

70.20
7.48
7.48 342,888.32

342,888.32

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC256135203 DOCTOR REDDY S LAB ADR 27 Jul 2016 0.01ADR 01 Aug 2016

13,267.000 0.0043.820000Local1.000000
43.820000 0.00 119.40Base

119.40
12.68
12.68 581,227.86

581,227.86

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC29244T101 EMPRESA NAC ELEC CHIL SP ADR 27 Jul 2016 0.01ADR 01 Aug 2016

5,114.000 0.0026.810000Local1.000000
26.810000 0.00 46.03Base

46.03
2.99
2.99 137,057.32

137,057.32
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CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

16,470.000 0.0027.037200Local1.000000
27.037200 0.00 148.23Base

148.23
9.71
9.71 445,144.74

445,144.74

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

8,106.000 0.0027.249300Local1.000000
27.249300 0.00 72.95Base

72.95
4.82
4.82 220,805.06

220,805.06
29244T101 Total

267.21 17.520.00 803,007.1229,690.000 Local

0.00 267.21 17.52 803,007.12Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC29261D104 ENDESA AMERICAS SA   ADR 27 Jul 2016 0.01ADR 01 Aug 2016

2,315.000 0.0013.950000Local1.000000
13.950000 0.00 20.84Base

20.84
0.71
0.71 32,272.70

32,272.70

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

10,813.000 0.0013.885300Local1.000000
13.885300 0.00 97.32Base

97.32
3.28
3.28 150,041.15

150,041.15

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

16,562.000 0.0013.970900Local1.000000
13.970900 0.00 149.06Base

149.06
5.05
5.05 231,231.94

231,231.94
29261D104 Total

267.22 9.040.00 413,545.7929,690.000 Local

0.00 267.22 9.04 413,545.79Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC29274F104 ENERSIS AMERICAS SPONS ADR 27 Jul 2016 0.01ADR 01 Aug 2016

46,152.000 0.008.620000Local1.000000
8.620000 0.00 415.37Base

415.37
8.68
8.68 397,406.19

397,406.19

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

2,375.000 0.008.549300Local1.000000
8.549300 0.00 21.38Base

21.38
0.45
0.45 20,282.76

20,282.76
29274F104 Total
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436.75 9.130.00 417,688.9548,527.000 Local

0.00 436.75 9.13 417,688.95Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC29278D105 ENERSIS CHILE SA 27 Jul 2016 0.01ADR 01 Aug 2016

34,378.000 0.005.700000Local1.000000
5.700000 0.00 309.40Base

309.40
4.28
4.28 195,640.92

195,640.92

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

14,149.000 0.005.676500Local1.000000
5.676500 0.00 127.34Base

127.34
1.76
1.76 80,187.70

80,187.70
29278D105 Total

436.74 6.040.00 275,828.6248,527.000 Local

0.00 436.74 6.04 275,828.62Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31680Q104 58.COM INC ADR 27 Jul 2016 0.01ADR 01 Aug 2016

2,600.000 0.0051.100000Local1.000000
51.100000 0.00 23.40Base

23.40
2.90
2.90 132,833.70

132,833.70

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC40415F101 HDFC BANK LTD ADR 27 Jul 2016 0.01ADR 01 Aug 2016

21,221.000 0.0069.170000Local1.000000
69.170000 0.00 190.99Base

190.99
32.00
32.00 1,467,633.58

1,467,633.58

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

37,953.000 0.0069.064100Local1.000000
69.064100 0.00 341.58Base

341.58
57.15
57.15 2,620,791.06

2,620,791.06
40415F101 Total

532.57 89.150.00 4,088,424.6459,174.000 Local

0.00 532.57 89.15 4,088,424.64Base

UBS SECURITIES LLC USD/DTC433064102 HINDALCO INDUSTRTRIES   GDR 28 Jul 2016 0.01GDR INR1.0

52,370.000 0.001.941800Local1.000000
1.941800 0.00 471.33Base

471.33
2.22
2.22 101,218.52

101,218.52

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.01CANCEL
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-52,370.000 0.001.941800Local1.000000
1.941800 0.00 -471.33Base

-471.33
-2.22
-2.22 -101,218.52

-101,218.52

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.01

52,370.000 0.001.941800Local1.000000
1.941800 0.00 471.33Base

471.33
2.22
2.22 101,218.52

101,218.52

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.01CANCEL

-52,370.000 0.001.941800Local1.000000
1.941800 0.00 -471.33Base

-471.33
-2.22
-2.22 -101,218.52

-101,218.52

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.02

52,370.000 0.001.941800Local1.000000
1.941800 0.00 1,047.40Base

1,047.40
2.22
2.22 100,642.45

100,642.45

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.02CANCEL

-52,370.000 0.001.941800Local1.000000
1.941800 0.00 -1,047.40Base

-1,047.40
-2.22
-2.22 -100,642.45

-100,642.45

UBS LIMITED USD/EUR28 Jul 2016 0.01

52,370.000 0.001.941800Local1.000000
1.941800 0.00 471.33Base

471.33
2.22
2.22 101,218.52

101,218.52

UBS LIMITED USD/EUR28 Jul 2016 0.01CANCEL

-52,370.000 0.001.941800Local1.000000
1.941800 0.00 -471.33Base

-471.33
-2.22
-2.22 -101,218.52

-101,218.52

UBS AG USD/EUR28 Jul 2016 13 0.0115 Aug 2016

52,370.000 0.001.941800Local1.000000
1.941800 0.00 471.33Base

471.33
2.22
2.22 101,218.52

101,218.52
433064102 Total

471.33 2.220.00 101,218.5252,370.000 Local

0.00 471.33 2.22 101,218.52Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC45104G104 ICICI BANK LTD SPON ADR 27 Jul 2016 0.01ADR 01 Aug 2016

131,116.000 0.007.980000Local1.000000 1,180.04 22.81 1,045,102.83

Books Closed Prepared by State StreetPage 1879



NHHJ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7.980000 0.00 1,180.04Base 22.81 1,045,102.83

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC456788108 INFOSYS LTD SP ADR 27 Jul 2016 0.01ADR 01 Aug 2016

137,726.000 0.0016.700000Local1.000000
16.700000 0.00 1,239.53Base

1,239.53
50.15
50.15 2,298,734.52

2,298,734.52

MORGAN STANLEY CO INCORPORATED USD/DTC464286731 ISHARES MSCI TAIWAN ETF 27 Jul 2016 0.01ISHARES MSCI TAIWAN

1,958,550.000 0.0014.980000Local1.000000
14.980000 0.00 17,626.95Base

17,626.95
639.60
639.60 29,320,812.45

29,320,812.45

MORGAN STANLEY CO INCORPORATED USD/DTC27 Jul 2016 0.01CANCEL

-1,958,550.000 0.0014.980000Local1.000000
14.980000 0.00 -17,626.95Base

-17,626.95
-639.60
-639.60 -29,320,812.45

-29,320,812.45

MORGAN STANLEY CO INCORPORATED USD/DTC27 Jul 2016 0.01

1,958,550.000 0.0015.004600Local1.000000
15.004600 0.00 17,626.95Base

17,626.95
640.65
640.65 29,368,991.73

29,368,991.73

MORGAN STANLEY CO INCORPORATED USD/DTC27 Jul 2016 0.01CANCEL

-1,958,550.000 0.0015.004600Local1.000000
15.004600 0.00 -17,626.95Base

-17,626.95
-640.65
-640.65 -29,368,991.73

-29,368,991.73

MORGAN STAN INTERNATIONAL LTD USD/DTC27 Jul 2016 0.0101 Aug 2016

1,958,550.000 0.0015.004600Local1.000000
15.004600 0.00 17,626.95Base

17,626.95
640.65
640.65 29,368,991.73

29,368,991.73
464286731 Total

17,626.95 640.650.00 29,368,991.731,958,550.000 Local

0.00 17,626.95 640.65 29,368,991.73Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC47215P106 JD.COM INC ADR 27 Jul 2016 0.01ADR USD.00002 01 Aug 2016

13,600.000 0.0022.360000Local1.000000
22.360000 0.00 122.40Base

122.40
6.63
6.63 303,966.97

303,966.97

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC48241A105 KB FINANCIAL GROUP INC ADR 27 Jul 2016 0.01ADR 01 Aug 2016

4,054.000 0.0031.890000Local1.000000 36.49 2.82 129,242.75
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31.890000 0.00 36.49Base 2.82 129,242.75

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

16,938.000 0.0031.610200Local1.000000
31.610200 0.00 152.44Base

152.44
11.68
11.68 535,249.45

535,249.45

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

17,012.000 0.0031.730500Local1.000000
31.730500 0.00 153.11Base

153.11
11.77
11.77 539,634.39

539,634.39
48241A105 Total

342.04 26.270.00 1,204,126.5938,004.000 Local

0.00 342.04 26.27 1,204,126.59Base

CITIGROUP GLOBAL MARKETS LIMITED USD/EUR514098904 GAZPROM PAO  SPON ADR 28 Jul 2016ADR 01 Aug 2016

490,091.000 0.004.138200Local1.000000
4.138200 0.00 760.54Base

760.54
0.00
0.00 2,027,334.04

2,027,334.04

JP MORGAN SECURITIES PLC USD/EUR29 Jul 2016 02 Aug 2016

47,975.000 0.004.079900Local1.000000
4.079900 0.00 73.40Base

73.40
0.00
0.00 195,659.80

195,659.80
514098904 Total

833.94 0.000.00 2,222,993.84538,066.000 Local

0.00 833.94 0.00 2,222,993.84Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC55315J102 MMC NORILSK NICKEL PJSC ADR 27 Jul 2016 0.01DEPOSITORY RECEIPT 01 Aug 2016

1,711.000 0.0014.500000Local1.000000
14.500000 0.00 15.40Base

15.40
0.55
0.55 24,793.55

24,793.55

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01

61,098.000 0.0014.560100Local1.000000
14.560100 0.00 549.88Base

549.88
19.40
19.40 889,023.71

889,023.71

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01CANCEL

-61,098.000 0.0014.560100Local1.000000
14.560100 0.00 -549.88Base

-549.88
-19.40
-19.40 -889,023.71

-889,023.71
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

61,098.000 0.0014.560100Local1.000000
14.560100 0.00 5,498.82Base

5,498.82
19.40
19.40 884,074.77

884,074.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-61,098.000 0.0014.560100Local1.000000
14.560100 0.00 -5,498.82Base

-5,498.82
-19.40
-19.40 -884,074.77

-884,074.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

61,098.000 0.0014.560100Local1.000000
14.560100 0.00 5,498.82Base

5,498.82
19.40
19.40 884,074.77

884,074.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-61,098.000 0.0014.560100Local1.000000
14.560100 0.00 -5,498.82Base

-5,498.82
-19.40
-19.40 -884,074.77

-884,074.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

61,098.000 0.0014.560100Local1.000000
14.560100 0.00 5,498.82Base

5,498.82
0.00
0.00 884,094.17

884,094.17

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-61,098.000 0.0014.560100Local1.000000
14.560100 0.00 -5,498.82Base

-5,498.82
0.00
0.00 -884,094.17

-884,094.17

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.0101 Aug 2016

61,098.000 0.0014.560100Local1.000000
14.560100 0.00 549.88Base

549.88
0.00
0.00 889,043.11

889,043.11
55315J102 Total

565.28 0.550.00 913,836.6662,809.000 Local

0.00 565.28 0.55 913,836.66Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC585464100 MELCO CROWN ENTERTAINME ADR 27 Jul 2016 0.01ADR USD.01 01 Aug 2016

13,201.000 0.0014.020000Local1.000000
14.020000 0.00 118.81Base

118.81
4.04
4.04 184,955.17

184,955.17

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016
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15,224.000 0.0013.890000Local1.000000
13.890000 0.00 0.00Base

0.00
0.00
0.00 211,461.36

211,461.36
585464100 Total

118.81 4.040.00 396,416.5328,425.000 Local

0.00 118.81 4.04 396,416.53Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC607409109 MOBILE TELESYSTEMS SP ADR 27 Jul 2016 0.01ADR 01 Aug 2016

34,400.000 0.008.740000Local1.000000
8.740000 0.00 309.60Base

309.60
6.56
6.56 300,339.84

300,339.84

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC64110W102 NETEASE INC ADR 27 Jul 2016 0.01ADR USD.0001 01 Aug 2016

1,600.000 0.00207.170000Local1.000000
207.170000 0.00 14.40Base

14.40
7.23
7.23 331,450.37

331,450.37

ASSET TRANSFER AT MARKET NON CASH USD/SG3643491905 HONGKONG LAND HOLDINGS LTD 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

94,200.000 0.006.290000Local1.000000
6.290000 0.00 0.00Base

0.00
0.00
0.00 592,518.00

592,518.00

ASSET TRANSFER AT MARKET NON CASH USD/SG3647211002 JARDINE MATHESON HLDGS LTD 08 Aug 2016COMMON STOCK USD.25 08 Aug 2016

19,700.000 0.0057.620000Local1.000000
57.620000 0.00 0.00Base

0.00
0.00
0.00 1,135,114.00

1,135,114.00

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR669888109 NOVATEK OAO SPONS GDR REG S 28 Jul 2016 0.01GDR

772.000 0.00100.112200Local1.000000
100.112200 0.00 6.95Base

6.95
1.69
1.69 77,277.98

77,277.98

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.01CANCEL

-772.000 0.00100.112200Local1.000000
100.112200 0.00 -6.95Base

-6.95
-1.69
-1.69 -77,277.98

-77,277.98

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.09

772.000 0.00100.112200Local1.000000
100.112200 0.00 69.48Base

69.48
1.69
1.69 77,215.45

77,215.45

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.09CANCEL
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-772.000 0.00100.112200Local1.000000
100.112200 0.00 -69.48Base

-69.48
-1.69
-1.69 -77,215.45

-77,215.45

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.09

772.000 0.00100.112200Local1.000000
100.112200 0.00 69.48Base

69.48
1.69
1.69 77,215.45

77,215.45

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.09CANCEL

-772.000 0.00100.112200Local1.000000
100.112200 0.00 -69.48Base

-69.48
-1.69
-1.69 -77,215.45

-77,215.45

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.09

772.000 0.00100.112200Local1.000000
100.112200 0.00 69.48Base

69.48
0.00
0.00 77,217.14

77,217.14

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.09CANCEL

-772.000 0.00100.112200Local1.000000
100.112200 0.00 -69.48Base

-69.48
0.00
0.00 -77,217.14

-77,217.14

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.0101 Aug 2016

772.000 0.00100.112200Local1.000000
100.112200 0.00 6.95Base

6.95
0.00
0.00 77,279.67

77,279.67
669888109 Total

6.95 0.000.00 77,279.67772.000 Local

0.00 6.95 0.00 77,279.67Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 27 Jul 2016 0.01ADR 01 Aug 2016

2,102.000 0.0069.440000Local1.000000
69.440000 0.00 18.92Base

18.92
3.19
3.19 145,940.77

145,940.77

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016

2,707.000 0.0071.470000Local1.000000
71.470000 0.00 0.00Base

0.00
0.00
0.00 193,469.29

193,469.29
783513203 Total

18.92 3.190.00 339,410.064,809.000 Local
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0.00 18.92 3.19 339,410.06Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC78440P108 SK TELECOM CO LTD SPON ADR 27 Jul 2016 0.01ADR 01 Aug 2016

19,854.000 0.0022.840000Local1.000000
22.840000 0.00 178.69Base

178.69
9.89
9.89 453,276.78

453,276.78

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC80585Y308 SBERBANK PAO  SPONSORED ADR 27 Jul 2016 0.01ADR 01 Aug 2016

6,345.000 0.008.660000Local1.000000
8.660000 0.00 57.11Base

57.11
1.20
1.20 54,889.39

54,889.39

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01

150,882.000 0.008.555400Local1.000000
8.555400 0.00 1,357.94Base

1,357.94
28.15
28.15 1,289,469.77

1,289,469.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01CANCEL

-150,882.000 0.008.555400Local1.000000
8.555400 0.00 -1,357.94Base

-1,357.94
-28.15
-28.15 -1,289,469.77

-1,289,469.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

150,882.000 0.008.555400Local1.000000
8.555400 0.00 13,579.38Base

13,579.38
28.15
28.15 1,277,248.33

1,277,248.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-150,882.000 0.008.555400Local1.000000
8.555400 0.00 -13,579.38Base

-13,579.38
-28.15
-28.15 -1,277,248.33

-1,277,248.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

150,882.000 0.008.555400Local1.000000
8.555400 0.00 13,579.38Base

13,579.38
28.15
28.15 1,277,248.33

1,277,248.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-150,882.000 0.008.555400Local1.000000
8.555400 0.00 -13,579.38Base

-13,579.38
-28.15
-28.15 -1,277,248.33

-1,277,248.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

150,882.000 0.008.555400Local1.000000
8.555400 0.00 13,579.38Base

13,579.38
0.00
0.00 1,277,276.48

1,277,276.48
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-150,882.000 0.008.555400Local1.000000
8.555400 0.00 -13,579.38Base

-13,579.38
0.00
0.00 -1,277,276.48

-1,277,276.48

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.0101 Aug 2016

150,882.000 0.008.555400Local1.000000
8.555400 0.00 1,357.94Base

1,357.94
0.00
0.00 1,289,497.92

1,289,497.92
80585Y308 Total

1,415.05 1.200.00 1,344,387.31157,227.000 Local

0.00 1,415.05 1.20 1,344,387.31Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC833635105 QUIMICA Y MINERA CHIL SP ADR 27 Jul 2016 0.01ADR USD1.0 01 Aug 2016

10,421.000 0.0024.830000Local1.000000
24.830000 0.00 93.79Base

93.79
5.65
5.65 258,653.99

258,653.99

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC84265V105 SOUTHERN COPPER CORP 27 Jul 2016 0.01COMMON STOCK USD.01 01 Aug 2016

9,323.000 0.0026.440000Local1.000000
26.440000 0.00 83.91Base

83.91
5.38
5.38 246,410.83

246,410.83

UBS SECURITIES LLC USD/DTC856552104 STATE BK OF INDIA 144A S GDR 28 Jul 2016 0.01GDR

7,832.000 0.0034.441800Local1.000000
34.441800 0.00 70.49Base

70.49
5.89
5.89 269,671.80

269,671.80

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.01CANCEL

-7,832.000 0.0034.441800Local1.000000
34.441800 0.00 -70.49Base

-70.49
-5.89
-5.89 -269,671.80

-269,671.80

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.01

7,832.000 0.0034.441800Local1.000000
34.441800 0.00 70.49Base

70.49
5.89
5.89 269,671.80

269,671.80

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.01CANCEL

-7,832.000 0.0034.441800Local1.000000
34.441800 0.00 -70.49Base

-70.49
-5.89
-5.89 -269,671.80

-269,671.80
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UBS SECURITIES LLC USD/DTC28 Jul 2016 0.02

7,832.000 0.0034.441800Local1.000000
34.441800 0.00 156.64Base

156.64
5.89
5.89 269,585.65

269,585.65

UBS SECURITIES LLC USD/DTC28 Jul 2016 0.02CANCEL

-7,832.000 0.0034.441800Local1.000000
34.441800 0.00 -156.64Base

-156.64
-5.89
-5.89 -269,585.65

-269,585.65

UBS LIMITED USD/EUR28 Jul 2016 0.01

7,832.000 0.0034.441800Local1.000000
34.441800 0.00 70.49Base

70.49
5.89
5.89 269,671.80

269,671.80

UBS LIMITED USD/EUR28 Jul 2016 0.01CANCEL

-7,832.000 0.0034.441800Local1.000000
34.441800 0.00 -70.49Base

-70.49
-5.89
-5.89 -269,671.80

-269,671.80

UBS AG USD/EUR28 Jul 2016 13 0.0115 Aug 2016

7,832.000 0.0034.441800Local1.000000
34.441800 0.00 70.49Base

70.49
5.89
5.89 269,671.80

269,671.80
856552104 Total

70.49 5.890.00 269,671.807,832.000 Local

0.00 70.49 5.89 269,671.80Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC868861105 SURGUTNEFTEGAZ SP ADR PREF 27 Jul 2016 0.01ADR 01 Aug 2016

14,172.000 0.005.191000Local1.000000
5.191000 0.00 127.55Base

127.55
1.61
1.61 73,437.69

73,437.69

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

3,563.000 0.005.072299Local1.000000
5.072299 0.00 32.07Base

32.07
0.40
0.40 18,040.13

18,040.13
868861105 Total

159.62 2.010.00 91,477.8217,735.000 Local

0.00 159.62 2.01 91,477.82Base
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC868861204 SURGUTNEFTEGAS SP ADR 28 Jul 2016 0.01ADR

119,634.000 0.004.737400Local1.000000
4.737400 0.00 1,076.71Base

1,076.71
12.36
12.36 565,665.04

565,665.04

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01CANCEL

-119,634.000 0.004.737400Local1.000000
4.737400 0.00 -1,076.71Base

-1,076.71
-12.36
-12.36 -565,665.04

-565,665.04

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

119,634.000 0.004.737400Local1.000000
4.737400 0.00 10,767.06Base

10,767.06
12.36
12.36 555,974.69

555,974.69

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-119,634.000 0.004.737400Local1.000000
4.737400 0.00 -10,767.06Base

-10,767.06
-12.36
-12.36 -555,974.69

-555,974.69

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

119,634.000 0.004.737400Local1.000000
4.737400 0.00 10,767.06Base

10,767.06
12.36
12.36 555,974.69

555,974.69

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-119,634.000 0.004.737400Local1.000000
4.737400 0.00 -10,767.06Base

-10,767.06
-12.36
-12.36 -555,974.69

-555,974.69

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

119,634.000 0.004.737400Local1.000000
4.737400 0.00 10,767.06Base

10,767.06
0.00
0.00 555,987.05

555,987.05

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-119,634.000 0.004.737400Local1.000000
4.737400 0.00 -10,767.06Base

-10,767.06
0.00
0.00 -555,987.05

-555,987.05

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.0101 Aug 2016

119,634.000 0.004.737400Local1.000000
4.737400 0.00 1,076.71Base

1,076.71
0.00
0.00 565,677.40

565,677.40
868861204 Total
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1,076.71 0.000.00 565,677.40119,634.000 Local

0.00 1,076.71 0.00 565,677.40Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC881624209 TEVA PHARMACEUTICAL SP ADR 27 Jul 2016 0.01ADR 01 Aug 2016

53,162.000 0.0055.160000Local1.000000
55.160000 0.00 478.46Base

478.46
63.93
63.93 2,931,873.53

2,931,873.53

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC900148701 TURKIYE GARANTI BANKASI ADR 27 Jul 2016 0.01ADR 01 Aug 2016

7,033.000 0.002.330000Local1.000000
2.330000 0.00 63.30Base

63.30
0.36
0.36 16,323.23

16,323.23

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01

655,853.000 0.002.364900Local1.000000
2.364900 0.00 5,902.68Base

5,902.68
33.82
33.82 1,545,090.26

1,545,090.26

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.01CANCEL

-655,853.000 0.002.364900Local1.000000
2.364900 0.00 -5,902.68Base

-5,902.68
-33.82
-33.82 -1,545,090.26

-1,545,090.26

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09

655,853.000 0.002.364900Local1.000000
2.364900 0.00 59,026.77Base

59,026.77
33.82
33.82 1,491,966.17

1,491,966.17

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.09CANCEL

-655,853.000 0.002.364900Local1.000000
2.364900 0.00 -59,026.77Base

-59,026.77
-33.82
-33.82 -1,491,966.17

-1,491,966.17

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Jul 2016 0.0102 Aug 2016

655,853.000 0.002.364900Local1.000000
2.364900 0.00 5,902.68Base

5,902.68
33.82
33.82 1,545,090.26

1,545,090.26
900148701 Total

5,965.98 34.180.00 1,561,413.49662,886.000 Local

0.00 5,965.98 34.18 1,561,413.49Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC92242Y100 VEDANTA LTD ADR 27 Jul 2016 0.01ADR 01 Aug 2016
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12,282.000 0.009.910000Local1.000000
9.910000 0.00 110.54Base

110.54
2.66
2.66 121,601.42

121,601.42

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

59,292.000 0.009.882400Local1.000000
9.882400 0.00 533.63Base

533.63
12.78
12.78 585,400.85

585,400.85

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

12,697.000 0.009.723000Local1.000000
9.723000 0.00 114.27Base

114.27
2.70
2.70 123,335.96

123,335.96
92242Y100 Total

758.44 18.140.00 830,338.2384,271.000 Local

0.00 758.44 18.14 830,338.23Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC92763W103 VIPSHOP HOLDINGS LTD   ADR 27 Jul 2016 0.01ADR USD.0001 01 Aug 2016

12,300.000 0.0014.020000Local1.000000
14.020000 0.00 110.70Base

110.70
3.76
3.76 172,331.54

172,331.54

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC97651M109 WIPRO LTD ADR 27 Jul 2016 0.01ADR 01 Aug 2016

21,970.000 0.0011.440000Local1.000000
11.440000 0.00 197.73Base

197.73
5.48
5.48 251,133.59

251,133.59

CITIGROUP GLOBAL MARKETS INC USD/DTC28 Jul 2016 0.0102 Aug 2016

105,061.000 0.0011.539700Local1.000000
11.539700 0.00 945.55Base

945.55
26.43
26.43 1,211,400.44

1,211,400.44

CITIGROUP GLOBAL MARKETS INC USD/DTC29 Jul 2016 0.0103 Aug 2016

57,164.000 0.0011.338700Local1.000000
11.338700 0.00 514.48Base

514.48
14.14
14.14 647,636.83

647,636.83
97651M109 Total

1,657.76 46.050.00 2,110,170.86184,195.000 Local

0.00 1,657.76 46.05 2,110,170.86Base

CUSIP CHANGE NON CASH USD/GBBACI0NFY66 BALL CORP 08 Jul 2016 1COMMON STOCK 14 Jul 2016

349.000 0.0071.080744Local1.000000 0.00 0.00 24,807.18
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

71.080744 0.00 0.00Base 0.00 24,807.18

CITIGROUP GLOBAL MARKETS LIMITED USD/EURB05N80906 SISTEMA PJSC REG S SPONS GDR 28 Jul 2016GDR 01 Aug 2016

10,488.000 0.008.112200Local1.000000
8.112200 0.00 31.91Base

31.91
0.00
0.00 85,048.84

85,048.84

JP MORGAN SECURITIES PLC USD/EUR29 Jul 2016 02 Aug 2016

9,980.000 0.008.169800Local1.000000
8.169800 0.00 30.58Base

30.58
0.00
0.00 81,504.02

81,504.02
B05N80906 Total

62.49 0.000.00 166,552.8620,468.000 Local

0.00 62.49 0.00 166,552.86Base

CITIGROUP GLOBAL MARKETS LIMITED USD/EURB0DK75903 NOVATEK OAO SPONS GDR REG S 28 Jul 2016 0.04GDR 01 Aug 2016

5,712.000 0.00100.044600Local1.000000
100.044600 0.00 214.30Base

214.30
0.00
0.00 571,240.46

571,240.46

CREDIT SUISSE SECURITIES (EUROPE) L USD/EURB16CYP903 RELIANCE INDS SPONS GDR 144A 28 Jul 2016 0.01GDR

52,417.000 0.0030.335100Local1.000000
30.335100 0.00 596.28Base

596.28
0.00
0.00 1,589,478.66

1,589,478.66

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.01CANCEL

-52,417.000 0.0030.335100Local1.000000
30.335100 0.00 -596.28Base

-596.28
0.00
0.00 -1,589,478.66

-1,589,478.66

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.0101 Aug 2016

52,417.000 0.0030.335100Local1.000000
30.335100 0.00 471.75Base

471.75
0.00
0.00 1,589,603.19

1,589,603.19

UBS LIMITED USD/EUR29 Jul 2016 0.0102 Aug 2016

1,556.000 0.0030.214400Local1.000000
30.214400 0.00 17.63Base

17.63
0.00
0.00 46,995.98

46,995.98

MORGAN STANLEY AND CO. INTERNATIONA USD/EUR29 Jul 2016 0.0102 Aug 2016

1,666.000 0.0030.150000Local1.000000
30.150000 0.00 18.84Base

18.84
0.00
0.00 50,211.06

50,211.06
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR29 Jul 2016 0.0102 Aug 2016

1,666.000 0.0030.255600Local1.000000
30.255600 0.00 18.90Base

18.90
0.00
0.00 50,386.93

50,386.93

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR01 Aug 2016 0.0103 Aug 2016

4,632.000 0.0030.004600Local1.000000
30.004600 0.00 52.12Base

52.12
0.00
0.00 138,929.19

138,929.19

CITIGROUP GLOBAL MARKETS LIMITED USD/EUR02 Aug 2016 0.0104 Aug 2016

7,135.000 0.0030.098900Local1.000000
30.098900 0.00 80.53Base

80.53
0.00
0.00 214,675.12

214,675.12
B16CYP903 Total

659.77 0.000.00 2,090,801.4769,072.000 Local

0.00 659.77 0.00 2,090,801.47Base

CITIGROUP GLOBAL MARKETS LIMITED USD/EURB1W7FX909 VTB BANK JSC  GDR REG S 28 Jul 2016GDR 01 Aug 2016

87,109.000 0.002.005900Local1.000000
2.005900 0.00 65.52Base

65.52
0.00
0.00 174,666.42

174,666.42

JP MORGAN SECURITIES PLC USD/EUR29 Jul 2016 02 Aug 2016

104,765.000 0.001.980800Local1.000000
1.980800 0.00 77.82Base

77.82
0.00
0.00 207,440.69

207,440.69
B1W7FX909 Total

143.34 0.000.00 382,107.11191,874.000 Local

0.00 143.34 0.00 382,107.11Base

MERRILL LYNCH INTERNATIONAL USD/AX1B291WY905 DP WORLD LTD 28 Jul 2016 0.01COMMON STOCK USD2.0 02 Aug 2016

18,592.000 0.0016.898100Local1.000000
16.898100 0.00 219.92Base

219.92
0.00
0.00 313,949.56

313,949.56

CITIGROUP GLOBAL MARKETS LIMITED USD/EURB2QKYZ909 MAGNIT  PJSC SPON GDR REGS 28 Jul 2016 0.01GDR 01 Aug 2016

17,552.000 0.0038.766400Local1.000000
38.766400 0.00 255.16Base

255.16
0.00
0.00 680,172.69

680,172.69
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CREDIT SUISSE SECURITIES (EUROPE) L USD/EURB3PPWV908 TATA STEEL LTD GDR REG S 28 Jul 2016GDR

135,535.000 0.005.093100Local1.000000
5.093100 0.00 258.86Base

258.86
0.00
0.00 690,034.45

690,034.45

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 CANCEL

-135,535.000 0.005.093100Local1.000000
5.093100 0.00 -258.86Base

-258.86
0.00
0.00 -690,034.45

-690,034.45

CREDIT SUISSE SECURITIES (EUROPE) L USD/EUR28 Jul 2016 0.0101 Aug 2016

135,535.000 0.005.093100Local1.000000
5.093100 0.00 1,219.82Base

1,219.82
0.00
0.00 689,073.49

689,073.49
B3PPWV908 Total

1,219.82 0.000.00 689,073.49135,535.000 Local

0.00 1,219.82 0.00 689,073.49Base

ASSET TRANSFER AT MARKET NON CASH USD/SG3B56ZM7906 HUTCHISON PORT HOLDINGS TR U 08 Aug 2016UNIT 08 Aug 2016

418,100.000 0.000.460000Local1.000000
0.460000 0.00 0.00Base

0.00
0.00
0.00 192,326.00

192,326.00

CITIGROUP GLOBAL MARKETS LIMITED USD/EURBYY37Q908 TATNEFT PAO SPONSORED ADR 28 Jul 2016 0.01ADR 01 Aug 2016

13,033.000 0.0028.597600Local1.000000
28.597600 0.00 139.77Base

139.77
0.00
0.00 372,572.75

372,572.75

JP MORGAN SECURITIES PLC USD/EUR29 Jul 2016 0.0102 Aug 2016

4,834.000 0.0028.366299Local1.000000
28.366299 0.00 51.42Base

51.42
0.00
0.00 137,071.27

137,071.27
BYY37Q908 Total

191.19 0.000.00 509,644.0217,867.000 Local

0.00 191.19 0.00 509,644.02Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCG2519Y108 CREDICORP LTD 27 Jul 2016 0.01COMMON STOCK USD5.0 01 Aug 2016

2,904.000 0.00160.900000Local1.000000
160.900000 0.00 26.14Base

26.14
10.19
10.19 467,217.27

467,217.27
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ASSET TRANSFER AT MARKET NON CASH USD/DTCG6583A102 NORD ANGLIA EDUCATION INC 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

3,300.000 0.0022.270000Local1.000000
22.270000 0.00 0.00Base

0.00
0.00
0.00 73,491.00

73,491.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM20598104 CAESARSTONE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.0042.050000Local1.000000
42.050000 0.00 0.00Base

0.00
0.00
0.00 92,510.00

92,510.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCM22465104 CHECK POINT SOFTWARE TECH 27 Jul 2016 0.01COMMON STOCK USD.01 01 Aug 2016

4,767.000 0.0078.100000Local1.000000
78.100000 0.00 42.90Base

42.90
8.12
8.12 372,251.68

372,251.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016

10,494.000 0.0075.880000Local1.000000
75.880000 0.00 0.00Base

0.00
0.00
0.00 796,284.72

796,284.72
M22465104 Total

42.90 8.120.00 1,168,536.4015,261.000 Local

0.00 42.90 8.12 1,168,536.40Base

ASSET TRANSFER AT MARKET NON CASH USD/DTCM2682V108 CYBERARK SOFTWARE LTD/ISRAEL 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

1,800.000 0.0056.210000Local1.000000
56.210000 0.00 0.00Base

0.00
0.00
0.00 101,178.00

101,178.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM6158M104 ITURAN LOCATION AND CONTROL 08 Aug 2016COMMON STOCK ILS.333 08 Aug 2016

1,400.000 0.0024.470000Local1.000000
24.470000 0.00 0.00Base

0.00
0.00
0.00 34,258.00

34,258.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM6372Q113 KORNIT DIGITAL LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

800.000 0.0010.070000Local1.000000
10.070000 0.00 0.00Base

0.00
0.00
0.00 8,056.00

8,056.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM74231107 NEURODERM LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

900.000 0.0018.670000Local1.000000
18.670000 0.00 0.00Base

0.00
0.00
0.00 16,803.00

16,803.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTCM75253100 ORBOTECH LTD 08 Aug 2016COMMON STOCK USD.14 08 Aug 2016

4,000.000 0.0028.560000Local1.000000
28.560000 0.00 0.00Base

0.00
0.00
0.00 114,240.00

114,240.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM81873107 RADWARE LTD 08 Aug 2016COMMON STOCK ILS.05 08 Aug 2016

4,200.000 0.0012.640000Local1.000000
12.640000 0.00 0.00Base

0.00
0.00
0.00 53,088.00

53,088.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCM8737E108 TARO PHARMACEUTICAL INDUS 27 Jul 2016 0.01COMMON STOCK ILS.000 01 Aug 2016

1,040.000 0.00137.850000Local1.000000
137.850000 0.00 9.36Base

9.36
3.13
3.13 143,351.51

143,351.51

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016

1,200.000 0.00145.010000Local1.000000
145.010000 0.00 0.00Base

0.00
0.00
0.00 174,012.00

174,012.00
M8737E108 Total

9.36 3.130.00 317,363.512,240.000 Local

0.00 9.36 3.13 317,363.51Base

ASSET TRANSFER AT MARKET NON CASH USD/DTCM98068105 WIX.COM LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

2,300.000 0.0036.170000Local1.000000
36.170000 0.00 0.00Base

0.00
0.00
0.00 83,191.00

83,191.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCN00985106 AERCAP HOLDINGS NV 27 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

6,927.000 0.0036.650000Local1.000000
36.650000 0.00 62.34Base

62.34
5.54
5.54 253,806.67

253,806.67

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016

13,625.000 0.0036.720000Local1.000000
36.720000 0.00 0.00Base

0.00
0.00
0.00 500,310.00

500,310.00
N00985106 Total

62.34 5.540.00 754,116.6720,552.000 Local

0.00 62.34 5.54 754,116.67Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTCN47279109 INTERXION HOLDING NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

6,100.000 0.0037.960000Local1.000000
37.960000 0.00 0.00Base

0.00
0.00
0.00 231,556.00

231,556.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCN51488117 MOBILEYE NV 27 Jul 2016 0.01COMMON STOCK EUR.01 01 Aug 2016

4,565.000 0.0047.630000Local1.000000
47.630000 0.00 41.09Base

41.09
4.74
4.74 217,385.12

217,385.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016

14,033.000 0.0046.600000Local1.000000
46.600000 0.00 0.00Base

0.00
0.00
0.00 653,937.80

653,937.80
N51488117 Total

41.09 4.740.00 871,322.9218,598.000 Local

0.00 41.09 4.74 871,322.92Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCN6596X109 NXP SEMICONDUCTORS NV 27 Jul 2016 0.01COMMON STOCK 01 Aug 2016

8,892.000 0.0087.440000Local1.000000
87.440000 0.00 80.03Base

80.03
16.95
16.95 777,419.50

777,419.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC08 Aug 2016 08 Aug 2016

23,531.000 0.0085.740000Local1.000000
85.740000 0.00 0.00Base

0.00
0.00
0.00 2,017,547.94

2,017,547.94
N6596X109 Total

80.03 16.950.00 2,794,967.4432,423.000 Local

0.00 80.03 16.95 2,794,967.44Base

ASSET TRANSFER AT MARKET NON CASH USD/DTCY9384M101 VTTI ENERGY PARTNERS LP 08 Aug 2016MLP 08 Aug 2016

1,700.000 0.0020.490000Local1.000000
20.490000 0.00 0.00Base

0.00
0.00
0.00 34,833.00

34,833.00

0.005,797,544.000 Local
0.00Base

41,067.96
41,067.96

1,274.74
1,274.74

76,208,028.76
76,208,028.76

US DOLLAR Total
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EQUITY  Total
260,596,495.241

Base 0.00 218,184.66 183,104.03 1,598,413,097.08

1,657,218,431.26183,104.03218,184.660.00

319,401,829.421

SALES Total

Base
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FUTURE SELL TO CLOSE
US DOLLAR

MORGAN STANLEY CO INCORPORATEDADI0GDTZ9 S+P500 EMINI FUT  SEP16 28 Jul 2016XCME 20160916

44.000 2,162.369318Local1.000000
2,162.369318 117.48Base

117.48
2,200.000

4,757,212.50
4,757,212.503

MORGAN STANLEY CO INCORPORATED28 Jul 2016 CANCEL

-44.000 2,162.369318Local1.000000
2,162.369318 -117.48Base

-117.48
-2,200.000

-4,757,212.50
-4,757,212.503

CITIGROUP GLOBAL MARKETS INC28 Jul 2016

44.000 2,162.369318Local1.000000
2,162.369318 117.48Base

117.48
2,200.000

4,757,212.50
4,757,212.506

CITIGROUP GLOBAL MARKETS INC28 Jul 2016

1,190.000 2,165.762394Local1.000000
2,165.762394 3,177.30Base

3,177.30
59,500.000

128,862,862.44
128,862,862.447

CITIGROUP GLOBAL MARKETS INC02 Aug 2016

87.000 2,161.362068Local1.000000
2,161.362068 188.79Base

188.79
4,350.000

9,401,925.00
9,401,925.009

ADI0GDTZ9 Total

3,483.57 143,021,999.941,321.000 Local

3,483.57 143,021,999.94Base66,050.000

1,321.000 Local
Base

3,483.57
3,483.57

143,021,999.94
143,021,999.9466,050.000

US DOLLAR Total

FUTURE SELL TO CLOSE  Total
1,321.000

66,050.000 Base 3,483.57 143,021,999.94
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143,021,999.943,483.57

1,321.000

FUTURE SALES Total

66,050.000 Base
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Jul 20160.0000001%   05 Jul 01 Jul 2016

3,971,340.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,971,340.16

3,971,340.16

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Jul 20160.0000001%   06 Jul 05 Jul 2016

124,467.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,467.02

124,467.02

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Jul 20160.0000001%   07 Jul 06 Jul 2016

742,855.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 742,855.51

742,855.51

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Jul 20160.0000001%   08 Jul 07 Jul 2016

2,411,467.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,411,467.34

2,411,467.34

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Jul 20160.0000001%   11 Jul 08 Jul 2016

1,290,711.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,290,711.10

1,290,711.10

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Jul 20160.0000001%   13 Jul 12 Jul 2016

126,683.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,683.70

126,683.70

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Jul 20160.0000001%   14 Jul 13 Jul 2016

277,719.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 277,719.14

277,719.14

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Jul 20160.0000001%   15 Jul 14 Jul 2016

20.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20.60

20.60

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Jul 20160.0000001%   18 Jul 15 Jul 2016
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

315,996.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 315,996.14

315,996.14

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Jul 20160.0000001%   20 Jul 19 Jul 2016

359,824.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 359,824.60

359,824.60

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 21 Jul 20160.0000001%   22 Jul 21 Jul 2016

730,308.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 730,308.60

730,308.60

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Jul 20160.0000001%   25 Jul 22 Jul 2016

44,809.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,809.44

44,809.44

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Jul 20160.0000001%   29 Jul 28 Jul 2016

66,508.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66,508.31

66,508.31

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Aug 20160.0000001%   02 Aug 01 Aug 2016

1,372,489.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,372,489.79

1,372,489.79

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Aug 20160.0000001%   04 Aug 03 Aug 2016

474,132.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 474,132.53

474,132.53

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Aug 20160.0000001%   05 Aug 04 Aug 2016

896,328.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 896,328.26

896,328.26

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Aug 20160.0000001%   08 Aug 05 Aug 2016

2,749,128.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,749,128.02

2,749,128.02

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Aug 20160.0000001%   10 Aug 09 Aug 2016

355,132.330 0.00100.000000Local1.000000 0.00 0.00 355,132.33
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 355,132.33

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Aug 20160.0000001%   16 Aug 15 Aug 2016

390,755.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 390,755.48

390,755.48

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Aug 20160.0000001%   22 Aug 19 Aug 2016

750,787.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,787.08

750,787.08

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Aug 20160.0000001%   25 Aug 24 Aug 2016

90,493.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,493.90

90,493.90

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Aug 20160.0000001%   30 Aug 29 Aug 2016

219.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 219.03

219.03

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Aug 20160.0000001%   01 Sep 31 Aug 2016

149,238.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,238.96

149,238.96

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Sep 20160.0000001%   02 Sep 01 Sep 2016

162,828.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 162,828.29

162,828.29

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Sep 20160.0000001%   06 Sep 02 Sep 2016

230,511.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,511.41

230,511.41

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Sep 20160.0000001%   08 Sep 07 Sep 2016

49,381.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,381.81

49,381.81

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Sep 20160.0000001%   12 Sep 09 Sep 2016

1,885,911.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,885,911.31

1,885,911.31
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Sep 20160.0000001%   13 Sep 12 Sep 2016

299,818.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 299,818.61

299,818.61

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Sep 20160.0000001%   14 Sep 13 Sep 2016

28,829.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,829.37

28,829.37

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Sep 20160.0000001%   19 Sep 16 Sep 2016

667,847.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 667,847.14

667,847.14

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Sep 20160.0000001%   20 Sep 19 Sep 2016

95,725.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,725.30

95,725.30

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 21 Sep 20160.0000001%   22 Sep 21 Sep 2016

61,392.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,392.33

61,392.33

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Sep 20160.0000001%   26 Sep 23 Sep 2016

17,379.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,379.66

17,379.66

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Sep 20160.0000001%   28 Sep 27 Sep 2016

2,833,262.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,833,262.31

2,833,262.31

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Sep 20160.0000001%   29 Sep 28 Sep 2016

38,651.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,651.84

38,651.84
536991003 Total

0.00 0.000.00 24,062,956.4224,062,956.420 Local

0.00 0.00 0.00 24,062,956.42Base

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

907,794.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 907,794.70

907,794.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

3,971,312.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,971,312.59

3,971,312.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

124,467.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,467.02

124,467.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

2,411,467.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,411,467.34

2,411,467.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

1,290,711.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,290,711.10

1,290,711.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

126,683.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,683.70

126,683.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

277,719.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 277,719.14

277,719.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

20.600 0.00100.000000Local1.000000 0.00 0.00 20.60
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 20.60

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

315,996.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 315,996.14

315,996.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

359,824.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 359,824.60

359,824.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

511,408.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 511,408.60

511,408.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

44,809.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,809.44

44,809.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

1,372,440.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,372,440.05

1,372,440.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

896,328.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 896,328.26

896,328.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

2,749,128.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,749,128.02

2,749,128.02
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

355,132.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 355,132.33

355,132.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

390,755.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 390,755.48

390,755.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

750,787.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,787.08

750,787.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

90,493.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,493.90

90,493.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

219.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 219.03

219.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

230,511.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,511.41

230,511.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

49,381.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,381.81

49,381.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.591% 31 Dec 2030 12 Sep 2016
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

1,885,911.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,885,911.31

1,885,911.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

299,818.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 299,818.61

299,818.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016

STIF FUND

28,829.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,829.37

28,829.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

667,847.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 667,847.14

667,847.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

95,725.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,725.30

95,725.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

61,392.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,392.33

61,392.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

17,379.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,379.66

17,379.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

2,833,262.310 0.00100.000000Local1.000000 0.00 0.00 2,833,262.31
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,833,262.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

38,651.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,651.84

38,651.84
86199E9B7 Total

0.00 0.000.00 23,156,210.2123,156,210.210 Local

0.00 0.00 0.00 23,156,210.21Base

0.0047,219,166.630 Local
0.00Base

0.00
0.00

0.00
0.00

47,219,166.63
47,219,166.63

US DOLLAR Total

CASH EQUIVALENTS  Total
47,219,166.630

Base 0.00 0.00 0.00 47,219,166.63

FIXED INCOME
US DOLLAR

BANK OF AMERICA N.A. USD/LSU00766WAN3 AECOM TECHNOLOGY CORPORATION 27 Jul 20161%   15 Oct 2021

784,452.330 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 790,335.72

790,335.72

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 CANCEL

-784,452.330 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -790,335.72

-790,335.72

BANK OF AMERICA N.A. USD/LSU27 Jul 2016

547,724.760 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 551,832.69

551,832.69

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 CANCEL

-547,724.760 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -551,832.69

-551,832.69
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/LSU27 Jul 2016

784,452.330 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 790,335.72

790,335.72

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 CANCEL

-784,452.330 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -790,335.72

-790,335.72

BANK OF AMERICA N.A. USD/LSU27 Jul 2016

547,724.760 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 551,832.69

551,832.69

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 CANCEL

-547,724.760 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -551,832.69

-551,832.69

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 08 Sep 2016

547,724.760 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 551,832.69

551,832.69

BANK OF AMERICA N.A. USD/LSU27 Jul 2016

784,452.330 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 790,335.72

790,335.72

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 CANCEL

-784,452.330 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -790,335.72

-790,335.72
00766WAN3 Total

0.00 0.000.00 551,832.69547,724.760 Local

0.00 0.00 0.00 551,832.69Base

CREDIT SUISSE USD/LSU01310TAN9 ALBERTSONS LLC 01 Jun 20161%   25 Aug 2021

3,191,658.750 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 3,183,679.60

3,183,679.60

CREDIT SUISSE USD/LSU01 Jun 2016 CANCEL
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-3,191,658.750 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 -3,183,679.60

-3,183,679.60
01310TAN9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BANK OF AMERICA N.A. USD/LSU02376CAS4 AMERICAN AIRLS INC 15 Sep 20161%   28 Apr 2023 OPEN

500,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 502,500.00

502,500.00

JP MORGAN CHASE BANK USD/LSU03063RAF5 AMERICOLD RLTY OPER  PARTNERSH 21 Jul 20161%   01 Dec 2022

112,793.970 0.00101.124998Local1.000000
101.124998 0.00 0.00Base

0.00
0.00
0.00 114,062.90

114,062.90

JP MORGAN CHASE BANK USD/LSU21 Jul 2016 CANCEL

-112,793.970 0.00101.124998Local1.000000
101.124998 0.00 0.00Base

0.00
0.00
0.00 -114,062.90

-114,062.90

JP MORGAN CHASE BANK USD/LSU21 Jul 2016

112,793.970 0.00101.249995Local1.000000
101.249995 0.00 0.00Base

0.00
0.00
0.00 114,203.89

114,203.89

JP MORGAN CHASE BANK USD/LSU21 Jul 2016 CANCEL

-112,793.970 0.00101.249995Local1.000000
101.249995 0.00 0.00Base

0.00
0.00
0.00 -114,203.89

-114,203.89

JP MORGAN CHASE BANK USD/LSU21 Jul 2016 02 Aug 2016

112,793.970 0.00101.249995Local1.000000
101.249995 0.00 0.00Base

0.00
0.00
0.00 114,203.89

114,203.89
03063RAF5 Total

0.00 0.000.00 114,203.89112,793.970 Local

0.00 0.00 0.00 114,203.89Base

CAPITAL ONE,N.A. USD/LSU03167DAF1 AMNEAL PHARMACEUTICALS LLC 12 Jul 20161%   01 Nov 2019 04 Aug 2016

530,000.000 0.00100.125000Local1.000000 0.00 0.00 530,662.50
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100.125000 0.00 0.00Base 0.00 530,662.50

DEUTSCHE BANK SECURITIES USD/LSU02 Aug 2016 25 Aug 2016

131,886.640 0.00100.125001Local1.000000
100.125001 0.00 0.00Base

0.00
0.00
0.00 132,051.50

132,051.50

CAPITAL ONE,N.A. USD/LSU20 Sep 2016

500,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 502,500.00

502,500.00

CAPITAL ONE,N.A. USD/LSU20 Sep 2016 CANCEL

-500,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -502,500.00

-502,500.00

CAPITAL ONE,N.A. USD/LSU20 Sep 2016 OPEN

498,734.240 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 501,227.91

501,227.91
03167DAF1 Total

0.00 0.000.00 1,163,941.911,160,620.880 Local

0.00 0.00 0.00 1,163,941.91Base

CITIBANK,N.A. USD/LSU03304DAR9 ANCHOR GLASS CONTAINER CORP 20 Sep 20161%   01 Jul 2022

479,392.680 0.00101.375000Local1.000000
101.375000 0.00 0.00Base

0.00
0.00
0.00 485,984.33

485,984.33

CITIBANK,N.A. USD/LSU20 Sep 2016 CANCEL

-479,392.680 0.00101.375000Local1.000000
101.375000 0.00 0.00Base

0.00
0.00
0.00 -485,984.33

-485,984.33

CITIBANK,N.A. USD/LSU20 Sep 2016 OPEN

478,191.190 0.00101.375000Local1.000000
101.375000 0.00 0.00Base

0.00
0.00
0.00 484,766.32

484,766.32
03304DAR9 Total

0.00 0.000.00 484,766.32478,191.190 Local

0.00 0.00 0.00 484,766.32Base
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CREDIT SUISSE FIRST BOSTON USD/LSU03836CAC1 ASCENSUS INC. 31 Aug 20161%   03 Dec 2022

180,108.970 0.0099.500002Local1.000000
99.500002 0.00 0.00Base

0.00
0.00
0.00 179,208.43

179,208.43

CREDIT SUISSE FIRST BOSTON USD/LSU31 Aug 2016 CANCEL

-180,108.970 0.0099.500002Local1.000000
99.500002 0.00 0.00Base

0.00
0.00
0.00 -179,208.43

-179,208.43

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016 20 Sep 2016

285,560.090 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 284,132.29

284,132.29

CREDIT SUISSE FIRST BOSTON USD/LSU31 Aug 2016 OPEN

179,683.180 0.0099.500002Local1.000000
99.500002 0.00 0.00Base

0.00
0.00
0.00 178,784.76

178,784.76
03836CAC1 Total

0.00 0.000.00 462,917.05465,243.270 Local

0.00 0.00 0.00 462,917.05Base

BANK OF AMERICA N.A. USD/LSU04649VAN0 ASURION LLC 19 Aug 20161%   04 Aug 2022 08 Sep 2016

2,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,000,000.00

2,000,000.00

PAYDOWN USD/LSU06731DAC8 BARBRI INC 08 Aug 20161%   17 Jul 2019

20,370.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,370.03

20,370.03

PAYDOWN USD/LSU08 Aug 2016 CANCEL

-20,370.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -20,370.03

-20,370.03
06731DAC8 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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RBC BANK USD/LSU09179FAR3 BJS WHOLESALE CLUB INC 12 Jul 20161%   26 Sep 2019 15 Aug 2016

500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

DEUTSCHE BANK SECURITIES USD/LSU09179FAS1 BJS WHOLESALE CLUB INC 11 Jul 20161%   26 Mar 2020 01 Sep 2016

500,000.000 0.0098.250000Local1.000000
98.250000 0.00 0.00Base

0.00
0.00
0.00 491,250.00

491,250.00

DEUTSCHE BANK SECURITIES USD/LSU12008TAF0 BUILDERS FIRSTSOURCE INC. 05 Aug 20161%   31 Jul 2022

306,177.700 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 308,474.03

308,474.03

DEUTSCHE BANK SECURITIES USD/LSU05 Aug 2016 CANCEL

-306,177.700 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -308,474.03

-308,474.03

DEUTSCHE BANK SECURITIES USD/LSU05 Aug 2016

241,499.510 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 243,310.75

243,310.75

DEUTSCHE BANK SECURITIES USD/LSU05 Aug 2016 CANCEL

-241,499.510 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -243,310.75

-243,310.75
12008TAF0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES USD/LSU12008TAJ2 BUILDERS FIRSTSOURCE INC 15 Aug 20161%   11 Aug 2022 14 Sep 2016

119,581.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 119,581.45

119,581.45

DEUTSCHE BANK SECURITIES USD/LSU05 Aug 2016

241,499.510 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 243,310.75

243,310.75
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DEUTSCHE BANK SECURITIES USD/LSU05 Aug 2016 CANCEL

-241,499.510 0.00100.749999Local1.000000
100.749999 0.00 0.00Base

0.00
0.00
0.00 -243,310.75

-243,310.75

RESTRUCTURING USD/LSU05 Aug 2016

838,166.670 0.0099.345807Local1.000000
99.345807 0.00 0.00Base

0.00
0.00
0.00 832,683.45

832,683.45

RESTRUCTURING USD/LSU05 Aug 2016 CANCEL

-838,166.670 0.0099.345807Local1.000000
99.345807 0.00 0.00Base

0.00
0.00
0.00 -832,683.45

-832,683.45

RESTRUCTURING USD/LSU22 Aug 2016 22 Aug 2016

838,166.670 0.0099.345807Local1.000000
99.345807 0.00 0.00Base

0.00
0.00
0.00 832,683.45

832,683.45

DEUTSCHE BANK SECURITIES USD/LSU05 Aug 2016 OPEN

240,895.760 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 242,702.48

242,702.48
12008TAJ2 Total

0.00 0.000.00 1,194,967.381,198,643.880 Local

0.00 0.00 0.00 1,194,967.38Base

JP MORGAN CHASE BANK USD/LSU12512DAB3 CDRH PARENT INC 07 Sep 20161%   01 Jul 2021

156,555.220 0.0080.000002Local1.000000
80.000002 0.00 0.00Base

0.00
0.00
0.00 125,244.18

125,244.18

JP MORGAN CHASE BANK USD/LSU07 Sep 2016 CANCEL

-156,555.220 0.0080.000002Local1.000000
80.000002 0.00 0.00Base

0.00
0.00
0.00 -125,244.18

-125,244.18
12512DAB3 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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GOLDMAN SACHS + CO USD/LSU12541HAL7 CHG HEALTHCARE SVCS INC 09 Aug 20161%   07 Jun 2023

319,276.420 0.00100.999998Local1.000000
100.999998 0.00 0.00Base

0.00
0.00
0.00 322,469.18

322,469.18

GOLDMAN SACHS + CO USD/LSU09 Aug 2016 CANCEL

-319,276.420 0.00100.999998Local1.000000
100.999998 0.00 0.00Base

0.00
0.00
0.00 -322,469.18

-322,469.18

DEUTSCHE BANK SECURITIES USD/LSU22 Aug 2016

357,839.160 0.00100.999999Local1.000000
100.999999 0.00 0.00Base

0.00
0.00
0.00 361,417.55

361,417.55

DEUTSCHE BANK SECURITIES USD/LSU22 Aug 2016 CANCEL

-357,839.160 0.00100.999999Local1.000000
100.999999 0.00 0.00Base

0.00
0.00
0.00 -361,417.55

-361,417.55

GOLDMAN SACHS + CO USD/LSU25 Aug 2016

342,683.320 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 345,681.80

345,681.80

GOLDMAN SACHS + CO USD/LSU25 Aug 2016 CANCEL

-342,683.320 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 -345,681.80

-345,681.80

GOLDMAN SACHS + CO USD/LSU25 Aug 2016 OPEN

341,824.460 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 344,815.42

344,815.42

DEUTSCHE BANK SECURITIES USD/LSU22 Aug 2016 OPEN

356,942.320 0.00100.999999Local1.000000
100.999999 0.00 0.00Base

0.00
0.00
0.00 360,511.74

360,511.74

GOLDMAN SACHS + CO USD/LSU09 Aug 2016 OPEN

318,476.230 0.00100.999999Local1.000000
100.999999 0.00 0.00Base

0.00
0.00
0.00 321,660.99

321,660.99
12541HAL7 Total
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0.00 0.000.00 1,026,988.151,017,243.010 Local

0.00 0.00 0.00 1,026,988.15Base

BANK OF AMERICA N.A. USD/LSU16117LBG3 CHARTER COMMUNICATIONS  OPE 15 Sep 20161%   24 Jan 2023 22 Sep 2016

750,000.000 0.00100.937500Local1.000000
100.937500 0.00 0.00Base

0.00
0.00
0.00 757,031.25

757,031.25

DEUTSCHE BANK SECURITIES USD/LSU17302UAJ1 CITGO PETROLEUM CORP 31 Aug 20161%   29 Jul 2021

411,971.630 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 407,336.95

407,336.95

DEUTSCHE BANK SECURITIES USD/LSU31 Aug 2016 CANCEL

-411,971.630 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 -407,336.95

-407,336.95

DEUTSCHE BANK SECURITIES USD/LSU31 Aug 2016 OPEN

410,923.360 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 406,300.47

406,300.47
17302UAJ1 Total

0.00 0.000.00 406,300.47410,923.360 Local

0.00 0.00 0.00 406,300.47Base

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20563WAC0 COMPUWARE CORPORATION 12 Sep 20161%   15 Dec 2021

273,491.080 0.0099.374999Local1.000000
99.374999 0.00 0.00Base

0.00
0.00
0.00 271,781.76

271,781.76

BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Sep 2016 CANCEL

-273,491.080 0.0099.374999Local1.000000
99.374999 0.00 0.00Base

0.00
0.00
0.00 -271,781.76

-271,781.76

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20 Sep 2016

2,566.120 0.0099.874908Local1.000000
99.874908 0.00 0.00Base

0.00
0.00
0.00 2,562.91

2,562.91

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20 Sep 2016 CANCEL
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-2,566.120 0.0099.874908Local1.000000
99.874908 0.00 0.00Base

0.00
0.00
0.00 -2,562.91

-2,562.91

BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Sep 2016

272,104.560 0.0099.375001Local1.000000
99.375001 0.00 0.00Base

0.00
0.00
0.00 270,403.91

270,403.91

BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Sep 2016 CANCEL

-272,104.560 0.0099.375001Local1.000000
99.375001 0.00 0.00Base

0.00
0.00
0.00 -270,403.91

-270,403.91

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20 Sep 2016

2,553.110 0.0099.875054Local1.000000
99.875054 0.00 0.00Base

0.00
0.00
0.00 2,549.92

2,549.92

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20 Sep 2016 CANCEL

-2,553.110 0.0099.875054Local1.000000
99.875054 0.00 0.00Base

0.00
0.00
0.00 -2,549.92

-2,549.92

BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Sep 2016 OPEN

272,796.940 0.0099.375001Local1.000000
99.375001 0.00 0.00Base

0.00
0.00
0.00 271,091.96

271,091.96

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20 Sep 2016 OPEN

2,559.610 0.0099.875054Local1.000000
99.875054 0.00 0.00Base

0.00
0.00
0.00 2,556.41

2,556.41
20563WAC0 Total

0.00 0.000.00 273,648.37275,356.550 Local

0.00 0.00 0.00 273,648.37Base

DEUTSCHE BANK SECURITIES USD/LSU20716EAE2 CONFIE SEGUROS HLDG II CO 28 Jul 20161%   09 Nov 2018

475,899.680 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 473,520.18

473,520.18

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 CANCEL

-475,899.680 0.0099.499999Local1.000000 0.00 0.00 -473,520.18
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99.499999 0.00 0.00Base 0.00 -473,520.18
20716EAE2 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES USD/LSU21117GAG5 CONTINENTAL BLDG PRODS LLC 11 Aug 20161%   10 Aug 2023 30 Aug 2016

630,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 628,425.00

628,425.00

CREDIT SUISSE USD/LSU24702NAL4 DELL INTL LLC 02 Jun 20161%   07 Sep 2023 CANCEL

-1,600,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,592,000.00

-1,592,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU05 Jul 2016

150,938.480 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 150,749.81

150,749.81

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU05 Jul 2016 CANCEL

-150,938.480 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 -150,749.81

-150,749.81

DEUTSCHE BANK SECURITIES USD/LSU10 Aug 2016

240,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 240,600.00

240,600.00

DEUTSCHE BANK SECURITIES USD/LSU10 Aug 2016 CANCEL

-240,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -240,600.00

-240,600.00

CREDIT SUISSE USD/LSU02 Jun 2016 15 Sep 2016

1,600,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,592,000.00

1,592,000.00
24702NAL4 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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DEUTSCHE BANK SECURITIES USD/LSU26908BAF0 ESH HOSPITALITY INC 17 Aug 20161%   30 Aug 2023 OPEN

280,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 278,600.00

278,600.00

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 OPEN

450,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 452,250.00

452,250.00
26908BAF0 Total

0.00 0.000.00 730,850.00730,000.000 Local

0.00 0.00 0.00 730,850.00Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU29089CAD8 EMERALD PERFORMANCE MATLS LLC 05 Jul 20161%   01 Aug 2021 25 Jul 2016

160,369.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,369.09

160,369.09

JEFFERIES + CO USD/LSU29426NAE4 EPICOR SOFTWARE COMPANY 20 Sep 20161%   01 Jun 2022

4,664.470 0.0098.249961Local1.000000
98.249961 0.00 0.00Base

0.00
0.00
0.00 4,582.84

4,582.84

JEFFERIES + CO USD/LSU20 Sep 2016 CANCEL

-4,664.470 0.0098.249961Local1.000000
98.249961 0.00 0.00Base

0.00
0.00
0.00 -4,582.84

-4,582.84

JEFFERIES + CO USD/LSU20 Sep 2016 OPEN

4,652.690 0.0098.250044Local1.000000
98.250044 0.00 0.00Base

0.00
0.00
0.00 4,571.27

4,571.27
29426NAE4 Total

0.00 0.000.00 4,571.274,652.690 Local

0.00 0.00 0.00 4,571.27Base

DEUTSCHE BANK SECURITIES USD/LSU32007UBE8 FIRST DATA CORP 21 Jun 20161%   24 Mar 2021 CANCEL

-125,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -125,000.00

-125,000.00
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BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-165,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -164,175.00

-164,175.00

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016

119,700.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 119,700.99

119,700.99

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 CANCEL

-119,700.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -119,700.99

-119,700.99

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

158,005.310 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 157,215.28

157,215.28

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-158,005.310 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -157,215.28

-157,215.28

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

151,307.130 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 150,550.60

150,550.60

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-151,307.130 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 -150,550.60

-150,550.60

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016

114,626.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,626.62

114,626.62

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 CANCEL

-114,626.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -114,626.62

-114,626.62

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 30 Aug 2016
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119,700.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 119,700.99

119,700.99

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

158,005.310 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 157,215.28

157,215.28

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-158,005.310 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 -157,215.28

-157,215.28

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

152,759.290 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 151,995.49

151,995.49

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-152,759.290 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 -151,995.49

-151,995.49

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

158,005.310 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 157,215.28

157,215.28

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-158,005.310 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 -157,215.28

-157,215.28

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

152,759.290 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 151,995.49

151,995.49

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-152,759.290 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 -151,995.49

-151,995.49

BANK OF AMERICA N.A. USD/LSU28 Jun 2016

152,759.290 0.0099.500003Local1.000000 0.00 0.00 151,995.49
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99.500003 0.00 0.00Base 0.00 151,995.49

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 CANCEL

-152,759.290 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 -151,995.49

-151,995.49

BANK OF AMERICA N.A. USD/LSU28 Jun 2016 OPEN

149,261.940 0.0099.500003Local1.000000
99.500003 0.00 0.00Base

0.00
0.00
0.00 148,515.63

148,515.63
32007UBE8 Total

0.00 0.000.00 -20,958.38-21,037.070 Local

0.00 0.00 0.00 -20,958.38Base

CREDIT SUISSE FIRST BOSTON USD/LSU36249VAB2 GYP HLDGS III CORP 22 Sep 20161%   01 Apr 2021

305,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 303,475.00

303,475.00

CREDIT SUISSE FIRST BOSTON USD/LSU22 Sep 2016 CANCEL

-305,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -303,475.00

-303,475.00
36249VAB2 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES USD/LSU41151PAL9 HARBOR FREIGHT TOOLS USA INC 16 Aug 20161%   19 Aug 2023

1,130,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,130,000.00

1,130,000.00

DEUTSCHE BANK SECURITIES USD/LSU16 Aug 2016 CANCEL

-1,130,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,130,000.00

-1,130,000.00

CREDIT SUISSE FIRST BOSTON USD/LSU41151PAL9 HARBOR FREIGHT TOOLS USA INC 16 Aug 20161%   19 Aug 2023 30 Aug 2016

1,130,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,124,350.00

1,124,350.00
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41151PAL9 Total

0.00 0.000.00 1,124,350.001,130,000.000 Local

0.00 0.00 0.00 1,124,350.00Base

JP MORGAN CHASE BANK USD/LSU44701PAY0 HUNTSMAN INTERNATIONAL LLC 01 Aug 20161%   01 Apr 2023 16 Aug 2016

250,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 251,875.00

251,875.00

JP MORGAN CHASE BANK USD/LSU24 Aug 2016

500,000.000 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 504,375.00

504,375.00

JP MORGAN CHASE BANK USD/LSU24 Aug 2016 CANCEL

-500,000.000 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 -504,375.00

-504,375.00

JP MORGAN CHASE BANK USD/LSU24 Aug 2016 OPEN

498,746.870 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 503,110.90

503,110.90
44701PAY0 Total

0.00 0.000.00 754,985.90748,746.870 Local

0.00 0.00 0.00 754,985.90Base

DEUTSCHE BANK SECURITIES USD/LSU44968DAE9 IMC OP LP 31 Aug 20161%   15 Aug 2021 09 Sep 2016

460,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 461,725.00

461,725.00

DEUTSCHE BANK SECURITIES USD/LSU46521HAB1 ISTAR INC 21 Jun 20161%   01 Jul 2020

350,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 346,500.00

346,500.00

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 CANCEL

-350,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -346,500.00

-346,500.00
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JP MORGAN CHASE BANK USD/LSU11 Jul 2016

270,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 271,350.00

271,350.00

JP MORGAN CHASE BANK USD/LSU11 Jul 2016 CANCEL

-270,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -271,350.00

-271,350.00

JP MORGAN CHASE BANK USD/LSU11 Jul 2016 09 Aug 2016

270,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 271,350.00

271,350.00

JP MORGAN CHASE BANK USD/LSU21 Jul 2016 09 Aug 2016

195,732.460 0.00101.124999Local1.000000
101.124999 0.00 0.00Base

0.00
0.00
0.00 197,934.45

197,934.45

JP MORGAN CHASE BANK USD/LSU02 Aug 2016 18 Aug 2016

172,763.830 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 174,491.47

174,491.47

CITIBANK USD/LSU10 Aug 2016 18 Aug 2016

334,383.830 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 337,309.69

337,309.69
46521HAB1 Total

0.00 0.000.00 981,085.61972,880.120 Local

0.00 0.00 0.00 981,085.61Base

JP MORGAN CHASE BANK USD/LSU46611NAJ2 J C PENNEY CORP INC 20 Sep 20161%   23 Jun 2023

1,500,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 1,509,375.00

1,509,375.00

JP MORGAN CHASE BANK USD/LSU20 Sep 2016 CANCEL

-1,500,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -1,509,375.00

-1,509,375.00

JP MORGAN CHASE BANK USD/LSU20 Sep 2016 OPEN
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1,490,625.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 1,499,941.41

1,499,941.41
46611NAJ2 Total

0.00 0.000.00 1,499,941.411,490,625.000 Local

0.00 0.00 0.00 1,499,941.41Base

DEUTSCHE BANK SECURITIES USD/LSU55303KAC7 MGM GROWTH PPTYS OPER 02 Aug 20161%   25 Apr 2023

218,822.740 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 220,737.44

220,737.44

DEUTSCHE BANK SECURITIES USD/LSU02 Aug 2016 CANCEL

-218,822.740 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 -220,737.44

-220,737.44

DEUTSCHE BANK SECURITIES USD/LSU02 Aug 2016

218,274.310 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 220,184.21

220,184.21
55303KAC7 Total

0.00 0.000.00 220,184.21218,274.310 Local

0.00 0.00 0.00 220,184.21Base

JP MORGAN CHASE BANK USD/LSU55328HAE1 MPH ACQUISITION HLDGS LLC 28 Jun 20161%   07 Jun 2023 CANCEL

-450,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -450,000.00

-450,000.00

JP MORGAN CHASE BANK USD/LSU28 Jun 2016

430,547.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 430,547.55

430,547.55

JP MORGAN CHASE BANK USD/LSU28 Jun 2016 CANCEL

-430,547.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -430,547.55

-430,547.55

JP MORGAN CHASE BANK USD/LSU28 Jun 2016

450,000.000 0.00100.000000Local1.000000 0.00 0.00 450,000.00
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100.000000 0.00 0.00Base 0.00 450,000.00

JP MORGAN CHASE BANK USD/LSU28 Jun 2016 CANCEL

-450,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -450,000.00

-450,000.00

JP MORGAN CHASE BANK USD/LSU28 Jun 2016 OPEN

430,547.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 430,547.55

430,547.55
55328HAE1 Total

0.00 0.000.00 -19,452.45-19,452.450 Local

0.00 0.00 0.00 -19,452.45Base

PIK FI PAYMENT IN KIND USD/LSU627048AK7 MURRAY ENERGY CORPORATION 18 Aug 20161%   16 Apr 2020

39,946.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,946.81

39,946.81

PIK FI PAYMENT IN KIND USD/LSU18 Aug 2016 CANCEL

-39,946.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -39,946.81

-39,946.81

PIK FI PAYMENT IN KIND USD/LSU18 Aug 2016 4229 Sep 2016

39,946.810 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
627048AK7 Total

0.00 0.000.00 0.0039,946.810 Local

0.00 0.00 0.00 0.00Base

JP MORGAN CHASE BANK USD/LSU67053NAG9 NUMERICABLE U S LLC 11 Jul 20161%   15 Jan 2024 22 Jul 2016

220,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 218,900.00

218,900.00

DEUTSCHE BANK SECURITIES USD/LSU67107VAB8 BERLIN PACKAGING LLC 27 Apr 20161%   01 Oct 2021 CANCEL

-590,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -591,475.00

-591,475.00
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DEUTSCHE BANK SECURITIES USD/LSU27 Apr 2016

585,505.480 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 586,969.24

586,969.24

DEUTSCHE BANK SECURITIES USD/LSU27 Apr 2016 CANCEL

-585,505.480 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -586,969.24

-586,969.24

DEUTSCHE BANK SECURITIES USD/LSU27 Apr 2016 311 Jul 2016

588,505.480 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 589,976.74

589,976.74
67107VAB8 Total

0.00 0.000.00 -1,498.26-1,494.520 Local

0.00 0.00 0.00 -1,498.26Base

BARCLAYS CAPITAL INC, NEW YORK USD/LSU69073KAP7 OWENS ILLINOIS INC 05 Jul 20161%   01 Sep 2022 11 Aug 2016

500,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 501,250.00

501,250.00

BARCLAYS CAPITAL INC, NEW YORK USD/LSU01 Sep 2016 14 Sep 2016

1,049,470.490 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 1,058,653.36

1,058,653.36
69073KAP7 Total

0.00 0.000.00 1,559,903.361,549,470.490 Local

0.00 0.00 0.00 1,559,903.36Base

DEUTSCHE BANK SECURITIES USD/LSU69353FAM6 PQ CORP 28 Jul 20161%   04 Nov 2022

380,503.720 0.00101.125000Local1.000000
101.125000 0.00 0.00Base

0.00
0.00
0.00 384,784.39

384,784.39

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 CANCEL

-380,503.720 0.00101.125000Local1.000000
101.125000 0.00 0.00Base

0.00
0.00
0.00 -384,784.39

-384,784.39
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 OPEN

379,552.460 0.00101.125001Local1.000000
101.125001 0.00 0.00Base

0.00
0.00
0.00 383,822.43

383,822.43
69353FAM6 Total

0.00 0.000.00 383,822.43379,552.460 Local

0.00 0.00 0.00 383,822.43Base

DEUTSCHE BANK SECURITIES USD/LSU71579UAB1 PETCO ANIMAL SUPPLIES INC. 19 Apr 20161%   26 Jan 2023 CANCEL

-319,200.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 -321,594.00

-321,594.00

DEUTSCHE BANK SECURITIES USD/LSU19 Apr 2016

319,200.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 321,594.00

321,594.00

DEUTSCHE BANK SECURITIES USD/LSU19 Apr 2016 CANCEL

-319,200.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 -321,594.00

-321,594.00

DEUTSCHE BANK SECURITIES USD/LSU19 Apr 2016 08 Aug 2016

318,400.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 320,788.00

320,788.00
71579UAB1 Total

0.00 0.000.00 -806.00-800.000 Local

0.00 0.00 0.00 -806.00Base

RESTRUCTURING USD/LSU72347NAQ3 PINNACLE FOODS FIN LLC 26 Jul 2016 61%   13 Jan 2023 01 Aug 2016

1,752,573.180 0.00100.455320Local1.000000
100.455320 0.00 0.00Base

0.00
0.00
0.00 1,760,553.00

1,760,553.00

BANK OF AMERICA N.A. USD/LSU74966UAL4 RPI FIN TR LNS 21 Jul 20161%   09 Nov 2020 17 Aug 2016

1,000,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 1,007,500.00

1,007,500.00
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GOVERNMENT OF SINGAPORE INVESTMENT USD/LSU75605NAN0 REALOGY CORP 14 Jul 20161%   20 Jul 2022

350,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,000.00

350,000.00

GOVERNMENT OF SINGAPORE INVESTMENT USD/LSU14 Jul 2016 CANCEL

-350,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -350,000.00

-350,000.00

JP MORGAN CHASE BANK USD/LSU14 Jul 2016

200,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 200,750.00

200,750.00

JP MORGAN CHASE BANK USD/LSU14 Jul 2016 CANCEL

-200,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -200,750.00

-200,750.00

JP MORGAN CHASE BANK USD/LSU14 Jul 2016

350,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,000.00

350,000.00

JP MORGAN CHASE BANK USD/LSU14 Jul 2016 CANCEL

-350,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -350,000.00

-350,000.00

JP MORGAN CHASE BANK USD/LSU75605NAN0 REALOGY CORP 14 Jul 20161%   20 Jul 2022 10 Aug 2016

350,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,000.00

350,000.00

JP MORGAN CHASE BANK USD/LSU14 Jul 2016 15 Aug 2016

200,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 200,750.00

200,750.00
75605NAN0 Total

0.00 0.000.00 550,750.00550,000.000 Local

0.00 0.00 0.00 550,750.00Base

DEUTSCHE BANK SECURITIES USD/LSU761520AY1 REVLON CONSUMER PRODS CORP 22 Jul 2016 11%   07 Sep 2023 23 Sep 2016
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380,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 378,100.00

378,100.00

DEUTSCHE BANK SECURITIES USD/LSU25 Jul 2016

100,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 100,125.00

100,125.00

DEUTSCHE BANK SECURITIES USD/LSU25 Jul 2016 CANCEL

-100,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -100,125.00

-100,125.00

DEUTSCHE BANK SECURITIES USD/LSU761520AY1 REVLON CONSUMER PRODS CORP 25 Jul 20161%   07 Sep 2023 OPEN

100,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 100,125.00

100,125.00
761520AY1 Total

0.00 0.000.00 478,225.00480,000.000 Local

0.00 0.00 0.00 478,225.00Base

DEUTSCHE BANK SECURITIES USD/LSU76173FAS6 REYNOLDS GROUP HLDGS INC 21 Jul 20161%   05 Feb 2023 25 Aug 2016

1,280,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 1,276,800.00

1,276,800.00

CREDIT SUISSE FIRST BOSTON USD/LSU76173FAS6 REYNOLDS GROUP HLDGS INC 29 Sep 20161%   05 Feb 2023 OPEN

515,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 514,356.25

514,356.25
76173FAS6 Total

0.00 0.000.00 1,791,156.251,795,000.000 Local

0.00 0.00 0.00 1,791,156.25Base

DEUTSCHE BANK SECURITIES USD/LSU78466DAV6 SS+C TECHNOLOGIES INC 29 Apr 20161%   08 Jul 2022 CANCEL

-285,231.540 0.00100.500003Local1.000000
100.500003 0.00 0.00Base

0.00
0.00
0.00 -286,657.70

-286,657.70

DEUTSCHE BANK SECURITIES USD/LSU29 Apr 2016 15 Jul 2016

293,109.070 0.00100.500003Local1.000000 0.00 0.00 294,574.62
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100.500003 0.00 0.00Base 0.00 294,574.62
78466DAV6 Total

0.00 0.000.00 7,916.927,877.530 Local

0.00 0.00 0.00 7,916.92Base

DEUTSCHE BANK SECURITIES USD/LSU78466DAW4 SS+C TECHNOLOGIES INCTERM 29 Apr 20161%   08 Jul 2022 CANCEL

-38,886.580 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -39,081.01

-39,081.01

DEUTSCHE BANK SECURITIES USD/LSU29 Apr 2016 15 Jul 2016

40,107.260 0.00100.500009Local1.000000
100.500009 0.00 0.00Base

0.00
0.00
0.00 40,307.80

40,307.80
78466DAW4 Total

0.00 0.000.00 1,226.791,220.680 Local

0.00 0.00 0.00 1,226.79Base

BANK OF AMERICA N.A. USD/LSU80875AAK7 SCIENTIFIC GAMES INTL INC 19 Sep 20161%   01 Oct 2021

296,962.030 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 298,075.64

298,075.64

BANK OF AMERICA N.A. USD/LSU19 Sep 2016 CANCEL

-296,962.030 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -298,075.64

-298,075.64

BANK OF AMERICA N.A. USD/LSU19 Sep 2016

296,208.320 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 297,319.10

297,319.10

BANK OF AMERICA N.A. USD/LSU19 Sep 2016 CANCEL

-296,208.320 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -297,319.10

-297,319.10

BANK OF AMERICA N.A. USD/LSU19 Sep 2016

295,456.520 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 296,564.48

296,564.48
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BANK OF AMERICA N.A. USD/LSU19 Sep 2016 CANCEL

-295,456.520 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -296,564.48

-296,564.48

BANK OF AMERICA N.A. USD/LSU19 Sep 2016 OPEN

296,208.320 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 297,319.10

297,319.10
80875AAK7 Total

0.00 0.000.00 297,319.10296,208.320 Local

0.00 0.00 0.00 297,319.10Base

RESTRUCTURING USD/LSU86880NAP8 SURGERY CENTER HOLDINGS INC. 26 Sep 2016 161%   03 Nov 2020 OPEN

324,187.500 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 317,703.75

317,703.75

DEUTSCHE BANK SECURITIES USD/LSU88233FAF7 TEXAS COMPETITIVE ELEC HLDGS 27 Jul 2016 61%   04 Aug 2023 OPEN

618,857.140 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 612,668.57

612,668.57

DEUTSCHE BANK SECURITIES USD/LSU88233FAG5 TEXAS COMPETITIVE ELEC HLDGS 27 Jul 2016 61%   04 Aug 2023 OPEN

141,142.860 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 139,731.43

139,731.43

GOLDMAN SACHS + CO USD/LSU90266UAC7 UFC HLDGS LLC 03 Aug 20161%   18 Aug 2023 OPEN

240,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 238,800.00

238,800.00

BANK OF AMERICA N.A. USD/LSU903203BQ9 UPC FING PARTNERSHIP 29 Jul 20161%   31 Aug 2024

600,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 597,000.00

597,000.00

BANK OF AMERICA N.A. USD/LSU29 Jul 2016 CANCEL

-600,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -597,000.00

-597,000.00
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BANK OF AMERICA N.A. USD/LSU01 Aug 2016

192,179.620 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 191,939.40

191,939.40

BANK OF AMERICA N.A. USD/LSU01 Aug 2016 CANCEL

-192,179.620 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 -191,939.40

-191,939.40

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016

51,697.200 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 51,567.96

51,567.96

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 CANCEL

-51,697.200 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 -51,567.96

-51,567.96

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016

51,697.200 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 51,567.96

51,567.96

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 CANCEL

-51,697.200 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 -51,567.96

-51,567.96

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016

55,968.530 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 55,828.61

55,828.61

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 CANCEL

-55,968.530 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 -55,828.61

-55,828.61

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016

55,968.530 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 55,828.61

55,828.61

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 CANCEL
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-55,968.530 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 -55,828.61

-55,828.61

BANK OF NOVA SCOTIA USD/LSU02 Aug 2016

286,482.220 0.0099.749998Local1.000000
99.749998 0.00 0.00Base

0.00
0.00
0.00 285,766.01

285,766.01

BANK OF NOVA SCOTIA USD/LSU02 Aug 2016 CANCEL

-286,482.220 0.0099.749998Local1.000000
99.749998 0.00 0.00Base

0.00
0.00
0.00 -285,766.01

-285,766.01

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 OPEN

60,000.000 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 59,850.00

59,850.00

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016

60,000.000 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 59,850.00

59,850.00

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 CANCEL

-60,000.000 0.0099.750005Local1.000000
99.750005 0.00 0.00Base

0.00
0.00
0.00 -59,850.00

-59,850.00

BANK OF AMERICA N.A. USD/LSU01 Aug 2016 OPEN

200,000.000 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 199,750.00

199,750.00

BANK OF AMERICA N.A. USD/LSU29 Jul 2016 06 Sep 2016

650,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 646,750.00

646,750.00

BANK OF NOVA SCOTIA USD/LSU02 Aug 2016 4829 Sep 2016

286,482.220 0.0099.749998Local1.000000
99.749998 0.00 0.00Base

0.00
0.00
0.00 285,766.01

285,766.01

ROYAL BANK OF CANADA (UK) USD/LSU03 Aug 2016 OPEN

60,000.000 0.0099.750000Local1.000000 0.00 0.00 59,850.00
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99.750000 0.00 0.00Base 0.00 59,850.00
903203BQ9 Total

0.00 0.000.00 1,251,966.011,256,482.220 Local

0.00 0.00 0.00 1,251,966.01Base

DEUTSCHE BANK SECURITIES USD/LSU90350VAJ7 USAGM HOLDCO LLC 21 Jun 20161%   28 Jul 2022 CANCEL

-38,930.540 0.0098.999988Local1.000000
98.999988 0.00 0.00Base

0.00
0.00
0.00 -38,541.23

-38,541.23

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016

38,930.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,930.54

38,930.54

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 CANCEL

-38,930.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -38,930.54

-38,930.54

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016

38,930.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,930.54

38,930.54

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 CANCEL

-38,930.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -38,930.54

-38,930.54

DEUTSCHE BANK SECURITIES USD/LSU21 Jun 2016 08 Aug 2016

38,930.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,930.54

38,930.54
90350VAJ7 Total

0.00 0.000.00 389.310.000 Local

0.00 0.00 0.00 389.31Base

BANK OF AMERICA N.A. USD/LSU930LNLII0 EXAMWORKS GROUP INC. 05 Jul 20161%   27 Jul 2023 17 Aug 2016

179,640.720 0.00100.249998Local1.000000
100.249998 0.00 0.00Base

0.00
0.00
0.00 180,089.82

180,089.82
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BANK OF AMERICA N.A. USD/LSU11 Jul 2016 30 Aug 2016

220,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 220,550.00

220,550.00

BANK OF AMERICA N.A. USD/LSU930LNLII0 EXAMWORKS GROUP INC. 19 Aug 20161%   27 Jul 2023 27 Sep 2016

252,709.680 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 253,973.23

253,973.23
930LNLII0 Total

0.00 0.000.00 654,613.05652,350.400 Local

0.00 0.00 0.00 654,613.05Base

GOLDMAN SACHS + CO USD/LSU930NCTII1 CHESAPEAKE ENERGY 16 Aug 20161%   23 Aug 2021 OPEN

300,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000.00

300,000.00

JP MORGAN CHASE BANK USD/LSU930NHAII7 CSC HOLDINGS LLC 09 Sep 20161%   11 Oct 2024 OPEN

240,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 239,400.00

239,400.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU930NJCII1 CAMELOT UK HOLDCO LIMITED 16 Sep 20161%   07 Sep 2023 OPEN

450,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 447,750.00

447,750.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU16 Sep 2016 OPEN

250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 251,250.00

251,250.00

CREDIT SUISSE FIRST BOSTON USD/LSU19 Sep 2016 OPEN

101,130.660 0.00100.499996Local1.000000
100.499996 0.00 0.00Base

0.00
0.00
0.00 101,636.31

101,636.31

CREDIT SUISSE FIRST BOSTON USD/LSU28 Sep 2016 OPEN

107,528.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 107,796.82

107,796.82
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930NJCII1 Total

0.00 0.000.00 908,433.13908,658.660 Local

0.00 0.00 0.00 908,433.13Base

WELLS FARGO BANK MINNESOTA N A USD/LSU930RDEII4 NIELSEN FINANCE LLC 30 Sep 20161%   23 Sep 2023

98,136.860 0.00100.249997Local1.000000
100.249997 0.00 0.00Base

0.00
0.00
0.00 98,382.20

98,382.20

WELLS FARGO BANK MINNESOTA N A USD/LSU30 Sep 2016 CANCEL

-98,136.860 0.00100.249997Local1.000000
100.249997 0.00 0.00Base

0.00
0.00
0.00 -98,382.20

-98,382.20

WELLS FARGO BANK MINNESOTA N A USD/LSU30 Sep 2016

251,017.880 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 252,586.74

252,586.74

WELLS FARGO BANK MINNESOTA N A USD/LSU30 Sep 2016 CANCEL

-251,017.880 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 -252,586.74

-252,586.74

CITIBANK,N.A. USD/LSU30 Sep 2016 OPEN

251,017.880 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 252,586.74

252,586.74

CITIBANK,N.A. USD/LSU28 Sep 2016 OPEN

250,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 249,375.00

249,375.00
930RDEII4 Total

0.00 0.000.00 501,961.74501,017.880 Local

0.00 0.00 0.00 501,961.74Base

JEFFERIES + CO USD/LSU930RDHII7 LANDRYS INC. 21 Sep 20160.01%   04 Oct 2023 OPEN

1,090,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,084,550.00

1,084,550.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RESTRUCTURING USD/LSU930RDWII4 GYP HOLDINGS III CORP 27 Sep 2016 31%   01 Apr 2021 30 Sep 2016

491,559.520 0.0099.672359Local1.000000
99.672359 0.00 0.00Base

0.00
0.00
0.00 489,948.97

489,948.97

CREDIT SUISSE FIRST BOSTON USD/LSU22 Sep 2016 30 Sep 2016

305,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 303,475.00

303,475.00
930RDWII4 Total

0.00 0.000.00 793,423.97796,559.520 Local

0.00 0.00 0.00 793,423.97Base

GOLDMAN SACHS + CO USD/LSU930RDYII0 INVENTIV HEALTH, INC. 29 Sep 20161%   28 Sep 2023 OPEN

480,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 477,600.00

477,600.00

WELLS FARGO BANK MINNESOTA N A USD/LSU30 Sep 2016 OPEN

98,136.860 0.00100.249997Local1.000000
100.249997 0.00 0.00Base

0.00
0.00
0.00 98,382.20

98,382.20

GOLDMAN SACHS + CO USD/LSU29 Sep 2016 OPEN

150,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 150,937.50

150,937.50
930RDYII0 Total

0.00 0.000.00 726,919.70728,136.860 Local

0.00 0.00 0.00 726,919.70Base

JP MORGAN CHASE BANK USD/LSU930RDZII7 AIR CANADA 23 Sep 20161%   21 Sep 2023 OPEN

1,250,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,243,750.00

1,243,750.00

BANK OF AMERICA N.A. USD/LSU930RECII7 NEXSTAR BROADCASTING INC 26 Sep 20161%   21 Sep 2023

250,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 249,375.00

249,375.00
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Comm Per Shr

BANK OF AMERICA N.A. USD/LSU26 Sep 2016 CANCEL

-250,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -249,375.00

-249,375.00

BANK OF AMERICA N.A. USD/LSU26 Sep 2016

130,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 130,812.50

130,812.50

BANK OF AMERICA N.A. USD/LSU26 Sep 2016 CANCEL

-130,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -130,812.50

-130,812.50

BANK OF AMERICA N.A. USD/LSU30 Sep 2016 OPEN

129,516.330 0.00100.625002Local1.000000
100.625002 0.00 0.00Base

0.00
0.00
0.00 130,325.81

130,325.81

BANK OF AMERICA N.A. USD/LSU26 Sep 2016 OPEN

119,363.640 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 120,109.66

120,109.66

BANK OF AMERICA N.A. USD/LSU26 Sep 2016 OPEN

229,545.450 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 228,971.59

228,971.59
930RECII7 Total

0.00 0.000.00 479,407.06478,425.420 Local

0.00 0.00 0.00 479,407.06Base

BANK OF AMERICA N.A. USD/LSU930REGII8 MISSION BROADCASTING INC 30 Sep 20161%   26 Sep 2023 OPEN

11,541.060 0.00100.624985Local1.000000
100.624985 0.00 0.00Base

0.00
0.00
0.00 11,613.19

11,613.19

BANK OF AMERICA N.A. USD/LSU26 Sep 2016 OPEN

10,636.360 0.00100.625025Local1.000000
100.625025 0.00 0.00Base

0.00
0.00
0.00 10,702.84

10,702.84

BANK OF AMERICA N.A. USD/LSU26 Sep 2016 OPEN
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20,454.550 0.0099.749982Local1.000000
99.749982 0.00 0.00Base

0.00
0.00
0.00 20,403.41

20,403.41
930REGII8 Total

0.00 0.000.00 42,719.4442,631.970 Local

0.00 0.00 0.00 42,719.44Base

BANK OF AMERICA N.A. USD/LSU930RELII7 CHOBANI LLC 30 Sep 20161%   30 Sep 2023 OPEN

130,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 129,350.00

129,350.00

CREDIT SUISSE FIRST BOSTON USD/LSU930REYII9 PRESS GANEY HOLDINGS INC. 30 Sep 20161%   20 Sep 2023 OPEN

480,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 477,600.00

477,600.00

CREDIT SUISSE FIRST BOSTON USD/LSU30 Sep 2016 OPEN

270,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 271,350.00

271,350.00
930REYII9 Total

0.00 0.000.00 748,950.00750,000.000 Local

0.00 0.00 0.00 748,950.00Base

STATE STREET BANK AND TRUST USD/LSU930XBUII7 AVANTOR PERFORMANCE MATERIALS 30 Sep 20161%   07 Jun 2022

54,970.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 54,695.15

54,695.15

DEUTSCHE BANK SECURITIES USD/LSU95810DAF8 WESTERN DIGITAL CORP 12 Aug 20161%   29 Apr 2023

342,166.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 342,166.71

342,166.71

DEUTSCHE BANK SECURITIES USD/LSU12 Aug 2016 CANCEL

-342,166.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -342,166.71

-342,166.71

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 26 Aug 2016
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370,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 372,312.50

372,312.50

DEUTSCHE BANK SECURITIES USD/LSU12 Aug 2016 23 Aug 2016

130,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 130,000.00

130,000.00

STATE STREET BANK AND TRUST COMPANY USD/LSU17 Aug 2016 623 Aug 2016

151,345.960 0.0097.000012Local1.000000
97.000012 0.00 0.00Base

0.00
0.00
0.00 146,805.60

146,805.60
95810DAF8 Total

0.00 0.000.00 649,118.10651,345.960 Local

0.00 0.00 0.00 649,118.10Base

DEUTSCHE BANK SECURITIES USD/LSU962CAVII3 NMSC HOLDINGS INC. 28 Jun 20161%   19 Apr 2023

30,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 29,850.00

29,850.00

DEUTSCHE BANK SECURITIES USD/LSU28 Jun 2016 CANCEL

-30,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -29,850.00

-29,850.00
962CAVII3 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

ROYAL BANK OF CANADA (UK) USD/LSU962DSKII6 SCHAEFFLER AG 18 Apr 20161%   15 May 2020 CANCEL

-200,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -201,250.00

-201,250.00

DEUTSCHE BANK SECURITIES USD/LSU09 Feb 2016 CANCEL

-650,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -650,000.00

-650,000.00

ROYAL BANK OF CANADA (UK) USD/LSU18 Apr 2016

200,000.000 0.00100.625000Local1.000000 0.00 0.00 201,250.00
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100.625000 0.00 0.00Base 0.00 201,250.00

ROYAL BANK OF CANADA (UK) USD/LSU18 Apr 2016 CANCEL

-200,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -201,250.00

-201,250.00
962DSKII6 Total

0.00 0.000.00 -851,250.00-850,000.000 Local

0.00 0.00 0.00 -851,250.00Base

JP MORGAN CHASE BANK USD/LSU962FYJII7 GLOBAL BRASS + COPPER INC. 21 Jul 20161%   18 Jul 2023 12 Aug 2016

58,731.400 0.00101.125002Local1.000000
101.125002 0.00 0.00Base

0.00
0.00
0.00 59,392.13

59,392.13

JP MORGAN CHASE BANK USD/LSU17 Aug 2016 26 Aug 2016

167,608.560 0.00101.000002Local1.000000
101.000002 0.00 0.00Base

0.00
0.00
0.00 169,284.65

169,284.65
962FYJII7 Total

0.00 0.000.00 228,676.78226,339.960 Local

0.00 0.00 0.00 228,676.78Base

CITIBANK,N.A. USD/LSU962GVCII3 DELL INC. 30 Aug 20161%   07 Sep 2021 OPEN

288,341.450 0.0097.000001Local1.000000
97.000001 0.00 0.00Base

0.00
0.00
0.00 279,691.21

279,691.21

CITIBANK,N.A. USD/LSU01 Sep 2016 OPEN

1,000,000.000 0.0097.125000Local1.000000
97.125000 0.00 0.00Base

0.00
0.00
0.00 971,250.00

971,250.00

CITIBANK,N.A. USD/LSU31 Aug 2016 OPEN

358,764.990 0.0096.999999Local1.000000
96.999999 0.00 0.00Base

0.00
0.00
0.00 348,002.04

348,002.04
962GVCII3 Total

0.00 0.000.00 1,598,943.251,647,106.440 Local

0.00 0.00 0.00 1,598,943.25Base
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CITIBANK,N.A. USD/LSU962GWMII0 DELL INC. 31 Aug 20161%   31 Dec 2018

358,764.990 0.0096.999999Local1.000000
96.999999 0.00 0.00Base

0.00
0.00
0.00 348,002.04

348,002.04

CITIBANK,N.A. USD/LSU31 Aug 2016 CANCEL

-358,764.990 0.0096.999999Local1.000000
96.999999 0.00 0.00Base

0.00
0.00
0.00 -348,002.04

-348,002.04
962GWMII0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BANK OF AMERICA N.A. USD/LSU962HWLII0 HCA INC. 05 Aug 20161%   15 Feb 2024 06 Sep 2016

230,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,000.00

230,000.00

BANK OF AMERICA N.A. USD/LSU05 Aug 2016 OPEN

180,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 180,675.00

180,675.00

DEUTSCHE BANK SECURITIES USD/LSU962HWLII0 HCA INC. 02 Sep 20161%   15 Feb 2024 OPEN

500,000.000 0.00101.250000Local1.000000
101.250000 0.00 0.00Base

0.00
0.00
0.00 506,250.00

506,250.00
962HWLII0 Total

0.00 0.000.00 916,925.00910,000.000 Local

0.00 0.00 0.00 916,925.00Base

DEUTSCHE BANK SECURITIES USD/LSU962JBYII1 ENGILITY CORPORATION 04 Aug 20161%   12 Aug 2023

860,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 855,700.00

855,700.00

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016 CANCEL

-860,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -855,700.00

-855,700.00
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DEUTSCHE BANK SECURITIES USD/LSU962JBYII1 ENGILITY CORPORATION 17 Aug 20161%   12 Aug 2023

25,603.840 0.00101.124987Local1.000000
101.124987 0.00 0.00Base

0.00
0.00
0.00 25,891.88

25,891.88

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 CANCEL

-25,603.840 0.00101.124987Local1.000000
101.124987 0.00 0.00Base

0.00
0.00
0.00 -25,891.88

-25,891.88

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016

102,415.360 0.00100.999996Local1.000000
100.999996 0.00 0.00Base

0.00
0.00
0.00 103,439.51

103,439.51

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016 CANCEL

-102,415.360 0.00100.999996Local1.000000
100.999996 0.00 0.00Base

0.00
0.00
0.00 -103,439.51

-103,439.51

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016 26 Sep 2016

834,705.880 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 830,532.35

830,532.35

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016

100,863.610 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 101,872.25

101,872.25

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016 CANCEL

-100,863.610 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 -101,872.25

-101,872.25

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016

25,215.900 0.00101.125004Local1.000000
101.125004 0.00 0.00Base

0.00
0.00
0.00 25,499.58

25,499.58

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 CANCEL

-25,215.900 0.00101.125004Local1.000000
101.125004 0.00 0.00Base

0.00
0.00
0.00 -25,499.58

-25,499.58

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016
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99,287.620 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 100,280.49

100,280.49

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016 CANCEL

-99,287.620 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 -100,280.49

-100,280.49

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016

24,821.900 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 25,101.15

25,101.15

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 CANCEL

-24,821.900 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 -25,101.15

-25,101.15

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016

24,069.730 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 24,340.51

24,340.51

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 CANCEL

-24,069.730 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 -24,340.51

-24,340.51

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016

96,278.900 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 97,241.69

97,241.69

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016 CANCEL

-96,278.900 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 -97,241.69

-97,241.69

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016

94,820.130 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 95,768.33

95,768.33

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016 CANCEL

-94,820.130 0.00101.000003Local1.000000 0.00 0.00 -95,768.33
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101.000003 0.00 0.00Base 0.00 -95,768.33

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016

23,705.030 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 23,971.71

23,971.71

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 CANCEL

-23,705.030 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 -23,971.71

-23,971.71

DEUTSCHE BANK SECURITIES USD/LSU17 Aug 2016 OPEN

24,827.970 0.00101.125014Local1.000000
101.125014 0.00 0.00Base

0.00
0.00
0.00 25,107.28

25,107.28

BARCLAYS CAPITAL INC, NEW YORK USD/LSU17 Aug 2016 OPEN

99,311.860 0.00101.000003Local1.000000
101.000003 0.00 0.00Base

0.00
0.00
0.00 100,304.98

100,304.98
962JBYII1 Total

0.00 0.000.00 955,944.61958,845.710 Local

0.00 0.00 0.00 955,944.61Base

CREDIT SUISSE FIRST BOSTON USD/LSU962LBCII4 AVANTOR PERFORMANCE MATERIALS 19 Sep 20161%   07 Jun 2022

215,029.940 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 213,954.79

213,954.79

CREDIT SUISSE FIRST BOSTON USD/LSU962LBJII9 AVANTOR PERFORMANCE MATERIALS 19 Sep 20161%   07 Jun 2022

54,970.060 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 54,695.21

54,695.21

CREDIT SUISSE FIRST BOSTON USD/LSU19 Sep 2016 CANCEL

-54,970.060 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -54,695.21

-54,695.21
962LBJII9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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BANK OF AMERICA N.A. USD/LSU962LEBII3 HD SUPPLY INC 16 Sep 20161%   14 Sep 2023 OPEN

289,484.060 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 288,036.64

288,036.64

CREDIT SUISSE FIRST BOSTON USD/LSU28 Sep 2016 OPEN

103,510.750 0.00100.375004Local1.000000
100.375004 0.00 0.00Base

0.00
0.00
0.00 103,898.92

103,898.92
962LEBII3 Total

0.00 0.000.00 391,935.56392,994.810 Local

0.00 0.00 0.00 391,935.56Base

JP MORGAN CHASE BANK USD/LSU962LFNII6 CONNOLLY CORPORATION 23 Sep 20161%   28 Sep 2023 OPEN

120,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 119,700.00

119,700.00

RESTRUCTURING USD/LSU962LFNII6 CONNOLLY CORPORATION 28 Sep 20161%   28 Sep 2023 28 Sep 2016

1,121,763.370 0.0099.705000Local1.000000
99.705000 0.00 0.00Base

0.00
0.00
0.00 1,118,454.17

1,118,454.17
962LFNII6 Total

0.00 0.000.00 1,238,154.171,241,763.370 Local

0.00 0.00 0.00 1,238,154.17Base

CITIBANK,N.A. USD/LSU962LFUII0 VERSUM MATERIALS INC 21 Sep 20161%   20 Sep 2023 OPEN

150,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 149,250.00

149,250.00

HSBC USD/LSU27 Sep 2016 OPEN

101,245.190 0.00100.624997Local1.000000
100.624997 0.00 0.00Base

0.00
0.00
0.00 101,877.97

101,877.97
962LFUII0 Total

0.00 0.000.00 251,127.97251,245.190 Local

0.00 0.00 0.00 251,127.97Base
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JP MORGAN CHASE BANK USD/LSU962LUXII7 VERTIV CO. 30 Sep 20161%   29 Sep 2023 OPEN

610,000.000 0.0097.000000Local1.000000
97.000000 0.00 0.00Base

0.00
0.00
0.00 591,700.00

591,700.00

BANK OF AMERICA N.A. USD/LSU962LWMII9 JO ANN STORES INC. 30 Sep 20161%   27 Sep 2023 OPEN

108,787.420 0.0098.750002Local1.000000
98.750002 0.00 0.00Base

0.00
0.00
0.00 107,427.58

107,427.58

BANK OF AMERICA N.A. USD/LSU29 Sep 2016 OPEN

480,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 470,400.00

470,400.00
962LWMII9 Total

0.00 0.000.00 577,827.58588,787.420 Local

0.00 0.00 0.00 577,827.58Base

BARCLAYS CAPITAL INC, NEW YORK USD/LSU976BZCII4 ONEX WIZARD US ACQUISITION INC 22 Sep 20161%   13 Mar 2022

1,261,865.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,261,865.07

1,261,865.07

BARCLAYS CAPITAL INC, NEW YORK USD/LSU22 Sep 2016 CANCEL

-1,261,865.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,261,865.07

-1,261,865.07

BARCLAYS CAPITAL INC, NEW YORK USD/LSU22 Sep 2016 OPEN

1,258,670.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,258,670.47

1,258,670.47
976BZCII4 Total

0.00 0.000.00 1,258,670.471,258,670.470 Local

0.00 0.00 0.00 1,258,670.47Base

MORGAN STANLEY AND CO INC USD/LSU98379EAB2 XPO LOGISTICS INC. 05 Jul 20161%   01 Nov 2021

348,640.450 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 350,383.65

350,383.65
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MORGAN STANLEY AND CO INC USD/LSU05 Jul 2016 CANCEL

-348,640.450 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 -350,383.65

-350,383.65

MORGAN STANLEY AND CO INC USD/LSU05 Jul 2016

238,087.020 0.00100.500002Local1.000000
100.500002 0.00 0.00Base

0.00
0.00
0.00 239,277.46

239,277.46

MORGAN STANLEY AND CO INC USD/LSU05 Jul 2016 CANCEL

-238,087.020 0.00100.500002Local1.000000
100.500002 0.00 0.00Base

0.00
0.00
0.00 -239,277.46

-239,277.46

MORGAN STANLEY AND CO INC USD/LSU07 Jul 2016 05 Aug 2016

188,101.560 0.00100.374999Local1.000000
100.374999 0.00 0.00Base

0.00
0.00
0.00 188,806.94

188,806.94

CITIBANK,N.A. USD/LSU12 Jul 2016

250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 251,250.00

251,250.00

CITIBANK,N.A. USD/LSU12 Jul 2016 CANCEL

-250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -251,250.00

-251,250.00

MORGAN STANLEY AND CO INC USD/LSU05 Jul 2016 21 Jul 2016

320,648.450 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 322,251.69

322,251.69
98379EAB2 Total

0.00 0.000.00 511,058.63508,750.010 Local

0.00 0.00 0.00 511,058.63Base

DEUTSCHE BANK SECURITIES USD/LSU98379EAC0 XPO LOGISTICS INC 11 Aug 20161%   30 Oct 2021

70,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 69,650.00

69,650.00

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016 CANCEL
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-70,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -69,650.00

-69,650.00

CITIBANK,N.A. USD/LSU12 Jul 2016

250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 251,250.00

251,250.00

CITIBANK,N.A. USD/LSU12 Jul 2016 CANCEL

-250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -251,250.00

-251,250.00

RESTRUCTURING USD/LSU25 Aug 2016 25 Aug 2016

1,548,924.010 0.0099.411268Local1.000000
99.411268 0.00 0.00Base

0.00
0.00
0.00 1,539,805.00

1,539,805.00

CITIBANK,N.A. USD/LSU12 Jul 2016

250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 251,250.00

251,250.00

CITIBANK,N.A. USD/LSU12 Jul 2016 CANCEL

-250,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -251,250.00

-251,250.00

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016

69,825.000 0.0099.500007Local1.000000
99.500007 0.00 0.00Base

0.00
0.00
0.00 69,475.88

69,475.88

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016 CANCEL

-69,825.000 0.0099.500007Local1.000000
99.500007 0.00 0.00Base

0.00
0.00
0.00 -69,475.88

-69,475.88

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016

69,650.440 0.0099.500007Local1.000000
99.500007 0.00 0.00Base

0.00
0.00
0.00 69,302.19

69,302.19

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016 CANCEL

-69,650.440 0.0099.500007Local1.000000 0.00 0.00 -69,302.19
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99.500007 0.00 0.00Base 0.00 -69,302.19

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016 OPEN

69,825.000 0.0099.500007Local1.000000
99.500007 0.00 0.00Base

0.00
0.00
0.00 69,475.88

69,475.88
98379EAC0 Total

0.00 0.000.00 1,609,280.881,618,749.010 Local

0.00 0.00 0.00 1,609,280.88Base

BARCLAYS CAPITAL INC, NEW YORK USD/LSUG2967LAD5 AVAGO TECHNOLOGIES CAYMAN LTD. 05 Apr 20161%   01 Feb 2023 CANCEL

-139,650.000 0.0099.875001Local1.000000
99.875001 0.00 0.00Base

0.00
0.00
0.00 -139,475.44

-139,475.44

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016 CANCEL

-324,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -324,187.50

-324,187.50

BANK OF AMERICA N.A. USD/LSU21 Jun 2016 CANCEL

-200,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -200,250.00

-200,250.00

BANK OF AMERICA N.A. USD/LSU24 Jun 2016 CANCEL

-77,091.680 0.0099.749998Local1.000000
99.749998 0.00 0.00Base

0.00
0.00
0.00 -76,898.95

-76,898.95

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016 CANCEL

-323,377.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -323,377.03

-323,377.03

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016

324,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 324,187.50

324,187.50

BANK OF AMERICA N.A. USD/LSU24 Jun 2016

72,256.420 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 72,075.78

72,075.78
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BANK OF AMERICA N.A. USD/LSU24 Jun 2016 CANCEL

-72,256.420 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 -72,075.78

-72,075.78

BANK OF AMERICA N.A. USD/LSU21 Jun 2016

187,455.820 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 187,690.14

187,690.14

BANK OF AMERICA N.A. USD/LSU21 Jun 2016 CANCEL

-187,455.820 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -187,690.14

-187,690.14

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016

303,854.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 303,854.17

303,854.17

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016 CANCEL

-303,854.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -303,854.17

-303,854.17

BARCLAYS CAPITAL INC, NEW YORK USD/LSU05 Apr 2016

130,891.020 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 130,727.41

130,727.41

BARCLAYS CAPITAL INC, NEW YORK USD/LSU05 Apr 2016 CANCEL

-130,891.020 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 -130,727.41

-130,727.41

BARCLAYS CAPITAL INC, NEW YORK USD/LSU05 Apr 2016

130,891.020 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 130,727.41

130,727.41

BARCLAYS CAPITAL INC, NEW YORK USD/LSU05 Apr 2016 CANCEL

-130,891.020 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 -130,727.41

-130,727.41

BANK OF AMERICA N.A. USD/LSU24 Jun 2016
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72,256.420 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 72,075.78

72,075.78

BANK OF AMERICA N.A. USD/LSU24 Jun 2016 CANCEL

-72,256.420 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 -72,075.78

-72,075.78
G2967LAD5 Total

0.00 0.000.00 -740,001.42-740,118.710 Local

0.00 0.00 0.00 -740,001.42Base

DEUTSCHE BANK SECURITIES USD/LSUG2967LAG8 AVAGO TECHNOLOGIES CAYMAN FIN 01 Aug 20161%   01 Feb 2023

372,093.020 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 374,418.60

374,418.60

DEUTSCHE BANK SECURITIES USD/LSU01 Aug 2016 CANCEL

-372,093.020 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 -374,418.60

-374,418.60

BANK OF AMERICA N.A. USD/LSU02 Aug 2016

105,124.140 0.00100.625003Local1.000000
100.625003 0.00 0.00Base

0.00
0.00
0.00 105,781.17

105,781.17

BANK OF AMERICA N.A. USD/LSU02 Aug 2016 CANCEL

-105,124.140 0.00100.625003Local1.000000
100.625003 0.00 0.00Base

0.00
0.00
0.00 -105,781.17

-105,781.17

BANK OF AMERICA N.A. USD/LSUG2967LAG8 AVAGO TECHNOLOGIES CAYMAN FIN 01 Aug 20161%   01 Feb 2023

1,479,542.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,479,542.95

1,479,542.95

BANK OF AMERICA N.A. USD/LSU01 Aug 2016 CANCEL

-1,479,542.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,479,542.95

-1,479,542.95

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016

219,833.410 0.00100.000000Local1.000000 0.00 0.00 219,833.41
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100.000000 0.00 0.00Base 0.00 219,833.41

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016 CANCEL

-219,833.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -219,833.41

-219,833.41

BANK OF AMERICA N.A. USD/LSU21 Jul 2016

135,621.100 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 135,790.63

135,790.63

BANK OF AMERICA N.A. USD/LSU21 Jul 2016 CANCEL

-135,621.100 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 -135,790.63

-135,790.63

BANK OF AMERICA, N.A. HONG KONG USD/LSU02 Aug 2016

86,878.930 0.00100.625007Local1.000000
100.625007 0.00 0.00Base

0.00
0.00
0.00 87,421.93

87,421.93

BANK OF AMERICA, N.A. HONG KONG USD/LSU02 Aug 2016 CANCEL

-86,878.930 0.00100.625007Local1.000000
100.625007 0.00 0.00Base

0.00
0.00
0.00 -87,421.93

-87,421.93

BANK OF AMERICA N.A. USD/LSU01 Aug 2016

1,222,755.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,222,755.43

1,222,755.43

BANK OF AMERICA N.A. USD/LSU01 Aug 2016 CANCEL

-1,222,755.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,222,755.43

-1,222,755.43

DEUTSCHE BANK SECURITIES USD/LSU01 Aug 2016

307,513.050 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 309,435.00

309,435.00

DEUTSCHE BANK SECURITIES USD/LSU01 Aug 2016 CANCEL

-307,513.050 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 -309,435.00

-309,435.00
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BANK OF AMERICA N.A. USD/LSU21 Jul 2016

112,082.880 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 112,222.98

112,222.98

BANK OF AMERICA N.A. USD/LSU21 Jul 2016 CANCEL

-112,082.880 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 -112,222.98

-112,222.98

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016

181,679.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 181,679.41

181,679.41

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016 CANCEL

-181,679.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -181,679.41

-181,679.41

BANK OF AMERICA, N.A. HONG KONG USD/LSU02 Aug 2016

105,124.140 0.00100.625007Local1.000000
100.625007 0.00 0.00Base

0.00
0.00
0.00 105,781.17

105,781.17

BANK OF AMERICA, N.A. HONG KONG USD/LSU02 Aug 2016 CANCEL

-105,124.140 0.00100.625007Local1.000000
100.625007 0.00 0.00Base

0.00
0.00
0.00 -105,781.17

-105,781.17

DEUTSCHE BANK SECURITIES USD/LSU01 Aug 2016

372,093.020 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 374,418.60

374,418.60

DEUTSCHE BANK SECURITIES USD/LSU01 Aug 2016 CANCEL

-372,093.020 0.00100.624999Local1.000000
100.624999 0.00 0.00Base

0.00
0.00
0.00 -374,418.60

-374,418.60

BANK OF AMERICA N.A. USD/LSU01 Aug 2016

1,479,542.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,479,542.95

1,479,542.95

BANK OF AMERICA N.A. USD/LSU01 Aug 2016 CANCEL
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ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-1,479,542.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,479,542.95

-1,479,542.95

BANK OF AMERICA N.A. USD/LSU21 Jul 2016

135,621.100 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 135,790.63

135,790.63

BANK OF AMERICA N.A. USD/LSU21 Jul 2016 CANCEL

-135,621.100 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 -135,790.63

-135,790.63

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016

219,833.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 219,833.41

219,833.41

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016 CANCEL

-219,833.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -219,833.41

-219,833.41

BANK OF AMERICA N.A. USD/LSU01 Aug 2016 30 Sep 2016

1,475,844.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,475,844.09

1,475,844.09

BANK OF AMERICA N.A. USD/LSU21 Jun 2016 OPEN

135,282.050 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 135,451.15

135,451.15

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016 OPEN

219,283.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 219,283.75

219,283.75

BANK OF AMERICA, N.A. HONG KONG USD/LSU02 Aug 2016 OPEN

104,861.330 0.00100.624996Local1.000000
100.624996 0.00 0.00Base

0.00
0.00
0.00 105,516.71

105,516.71

DEUTSCHE BANK SECURITIES USD/LSU01 Aug 2016 OPEN

371,162.790 0.00100.625000Local1.000000 0.00 0.00 373,482.56
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.625000 0.00 0.00Base 0.00 373,482.56
G2967LAG8 Total

0.00 0.000.00 2,309,578.262,306,434.010 Local

0.00 0.00 0.00 2,309,578.26Base

BANK OF AMERICA N.A. USD/LSUL9308UAG5 TRAVELPORT FIN (LUXEMBOURG) S 12 Jul 20161%   02 Sep 2021 29 Jul 2016

800,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 801,000.00

801,000.00

BANK OF AMERICA N.A. USD/LSU21 Jul 2016 22 Aug 2016

1,271,385.670 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 1,276,153.37

1,276,153.37
L9308UAG5 Total

0.00 0.000.00 2,077,153.372,071,385.670 Local

0.00 0.00 0.00 2,077,153.37Base

CREDIT SUISSE FIRST BOSTON USD/LSUN0805EAB7 AVAST SOFTWARE BV 03 Aug 2016 151%   30 Sep 2022 OPEN

240,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 241,200.00

241,200.00

DEUTSCHE BANK SECURITIES USD/LSU03 Aug 2016 15OPEN

470,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 467,650.00

467,650.00

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016

114,402.270 0.00100.499998Local1.000000
100.499998 0.00 0.00Base

0.00
0.00
0.00 114,974.28

114,974.28

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016 CANCEL

-114,402.270 0.00100.499998Local1.000000
100.499998 0.00 0.00Base

0.00
0.00
0.00 -114,974.28

-114,974.28

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016

96,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 96,480.00

96,480.00
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016 CANCEL

-96,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -96,480.00

-96,480.00

DEUTSCHE BANK SECURITIES USD/LSU04 Aug 2016 OPEN

96,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 96,480.00

96,480.00

DEUTSCHE BANK SECURITIES USD/LSU11 Aug 2016 OPEN

183,622.690 0.00100.499998Local1.000000
100.499998 0.00 0.00Base

0.00
0.00
0.00 184,540.80

184,540.80

DEUTSCHE BANK SECURITIES USD/LSU09 Aug 2016 OPEN

293,196.030 0.00100.625001Local1.000000
100.625001 0.00 0.00Base

0.00
0.00
0.00 295,028.51

295,028.51

DEUTSCHE BANK SECURITIES USD/LSU19 Aug 2016 OPEN

146,317.200 0.00100.249997Local1.000000
100.249997 0.00 0.00Base

0.00
0.00
0.00 146,682.99

146,682.99

DEUTSCHE BANK SECURITIES USD/LSU24 Aug 2016 OPEN

86,720.150 0.00100.249999Local1.000000
100.249999 0.00 0.00Base

0.00
0.00
0.00 86,936.95

86,936.95
N0805EAB7 Total

0.00 0.000.00 1,518,519.251,515,856.070 Local

0.00 0.00 0.00 1,518,519.25Base

DEUTSCHE BANK SECURITIES USD/LSUN5945LAP0 NXP B V 16 Sep 20161%   07 Dec 2020

750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

DEUTSCHE BANK SECURITIES USD/LSU16 Sep 2016 CANCEL

-750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -750,000.00

-750,000.00

CREDIT SUISSE FIRST BOSTON USD/LSU19 Sep 2016 OPEN
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
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Exchange Rate
Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,250,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 1,257,812.50

1,257,812.50

DEUTSCHE BANK SECURITIES USD/LSUN5945LAP0 NXP B V 16 Sep 20161%   07 Dec 2020 29 Sep 2016

116,824.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 116,824.18

116,824.18
N5945LAP0 Total

0.00 0.000.00 1,374,636.681,366,824.180 Local

0.00 0.00 0.00 1,374,636.68Base

0.0051,744,784.320 Local
0.00Base

0.00
0.00

0.00
0.00

51,662,778.97
51,662,778.97

US DOLLAR Total

FIXED INCOME  Total
51,744,784.320

Base 0.00 0.00 0.00 51,662,778.97

98,881,945.600.000.000.00

98,963,950.950

PURCHASE Total

Base
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.510% 31 Dec 2030 07 Jul 2016

STIF FUND

2,440,824.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,440,824.09

2,440,824.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.502% 31 Dec 2030 12 Jul 2016

STIF FUND

952,112.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 952,112.27

952,112.27

STATE STREET BANK AND TRUST USD/CSW19 Jul 201631 Dec 2030 19 Jul 2016

STIF FUND

12,317.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,317.66

12,317.66

STATE STREET BANK AND TRUST USD/CSW21 Jul 201631 Dec 2030 21 Jul 2016

STIF FUND

1,339,636.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,339,636.63

1,339,636.63

STATE STREET BANK AND TRUST USD/CSW26 Jul 201631 Dec 2030 26 Jul 2016

STIF FUND

551,907.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 551,907.31

551,907.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.504% 31 Dec 2030 27 Jul 2016

STIF FUND

51,279.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,279.85

51,279.85

STATE STREET BANK AND TRUST USD/CSW28 Jul 201631 Dec 2030 28 Jul 2016

STIF FUND

307,610.290 0.00100.000000Local1.000000 0.00 0.00 307,610.29
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 307,610.29

STATE STREET BANK AND TRUST USD/CSW29 Jul 201631 Dec 2030 29 Jul 2016

STIF FUND

734,491.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 734,491.69

734,491.69

STATE STREET BANK AND TRUST USD/CSW01 Aug 201631 Dec 2030 01 Aug 2016

STIF FUND

105,165.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 105,165.77

105,165.77

STATE STREET BANK AND TRUST USD/CSW03 Aug 201631 Dec 2030 03 Aug 2016

STIF FUND

351,978.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 351,978.84

351,978.84

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016

STIF FUND

56,529.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,529.97

56,529.97

STATE STREET BANK AND TRUST USD/CSW09 Aug 201631 Dec 2030 09 Aug 2016

STIF FUND

229,924.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 229,924.19

229,924.19

STATE STREET BANK AND TRUST USD/CSW11 Aug 201631 Dec 2030 11 Aug 2016

STIF FUND

849,990.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 849,990.59

849,990.59

STATE STREET BANK AND TRUST USD/CSW12 Aug 201631 Dec 2030 12 Aug 2016

STIF FUND

747,895.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 747,895.57

747,895.57
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW15 Aug 201631 Dec 2030 15 Aug 2016

STIF FUND

59,338.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,338.01

59,338.01

STATE STREET BANK AND TRUST USD/CSW17 Aug 201631 Dec 2030 17 Aug 2016

STIF FUND

227,646.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 227,646.29

227,646.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.513% 31 Dec 2030 18 Aug 2016

STIF FUND

1,127,573.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,127,573.74

1,127,573.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.521% 31 Dec 2030 19 Aug 2016

STIF FUND

578,152.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 578,152.01

578,152.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.499% 31 Dec 2030 23 Aug 2016

STIF FUND

596,516.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 596,516.38

596,516.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.503% 31 Dec 2030 24 Aug 2016

STIF FUND

124,979.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,979.16

124,979.16

STATE STREET BANK AND TRUST USD/CSW26 Aug 201631 Dec 2030 26 Aug 2016

STIF FUND

1,394,151.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,394,151.08

1,394,151.08

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

505,802.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 505,802.66

505,802.66

STATE STREET BANK AND TRUST USD/CSW31 Aug 201631 Dec 2030 31 Aug 2016

STIF FUND

2,054,206.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,054,206.93

2,054,206.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.502% 31 Dec 2030 01 Sep 2016

STIF FUND

334,524.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 334,524.70

334,524.70

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

135,060.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 135,060.08

135,060.08

STATE STREET BANK AND TRUST USD/CSW07 Sep 201631 Dec 2030 07 Sep 2016

STIF FUND

805,225.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 805,225.13

805,225.13

STATE STREET BANK AND TRUST USD/CSW09 Sep 201631 Dec 2030 09 Sep 2016

STIF FUND

1,857,126.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,857,126.27

1,857,126.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.507% 31 Dec 2030 15 Sep 2016

STIF FUND

2,750,004.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,750,004.66

2,750,004.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.536% 31 Dec 2030 16 Sep 2016

STIF FUND

40,767.190 0.00100.000000Local1.000000 0.00 0.00 40,767.19
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100.000000 0.00 0.00Base 0.00 40,767.19

STATE STREET BANK AND TRUST USD/CSW21 Sep 201631 Dec 2030 21 Sep 2016

STIF FUND

283,968.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 283,968.88

283,968.88

STATE STREET BANK AND TRUST USD/CSW23 Sep 201631 Dec 2030 23 Sep 2016

STIF FUND

1,129,303.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,129,303.07

1,129,303.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.551% 31 Dec 2030 27 Sep 2016

STIF FUND

807,471.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 807,471.43

807,471.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.545% 31 Dec 2030 30 Sep 2016

STIF FUND

378,042.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 378,042.24

378,042.24
86199E9B7 Total

0.00 0.000.00 23,921,524.6323,921,524.630 Local

0.00 0.00 0.00 23,921,524.63Base

0.0023,921,524.630 Local
0.00Base

0.00
0.00

0.00
0.00

23,921,524.63
23,921,524.63

US DOLLAR Total

CASH EQUIVALENTS  Total
23,921,524.630

Base 0.00 0.00 0.00 23,921,524.63

FIXED INCOME
US DOLLAR
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PAYDOWN USD/LSU00214NAB7 ASP LCG MERGER SUB INC 28 Sep 2016 11%   05 May 2021 29 Sep 2016

23,798.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,798.23

23,798.23

PAYDOWN USD/LSU30 Sep 2016 3OPEN

2,884.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,884.63

2,884.63
00214NAB7 Total

0.00 0.000.00 26,682.8626,682.860 Local

0.00 0.00 0.00 26,682.86Base

PAYDOWN USD/LSU00216HAB8 ATI HLDGS ACQUISITION INC 30 Sep 20161%   10 May 2023 30 Sep 2016

2,962.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,962.50

2,962.50

PAYDOWN USD/LSU00400YAH4 ACADEMY LTD 30 Sep 2016 31%   01 Jul 2022 OPEN

2,850.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,850.88

2,850.88

PAYDOWN USD/LSU00404DAD5 ACADIA HEALTHCARE CO LLC 30 Sep 2016 31%   11 Feb 2022 OPEN

3,200.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,200.00

3,200.00

PAYDOWN USD/LSU00404DAE3 ACADIA HEALTHCARE COMP INC. 30 Sep 2016 31%   16 Feb 2023 OPEN

437.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 437.50

437.50

PAYDOWN USD/LSU00485GAE8 ACOSTA HOLDCO INC 29 Jul 2016 31%   26 Sep 2021 01 Aug 2016

1,456.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,456.42

1,456.42

PAYDOWN USD/LSU00506XAE6 ACTIVE NETWORK INC. THE 30 Sep 20161%   13 Nov 2020 30 Sep 2016

3,483.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,483.60

3,483.60
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU00709LAB3 ADMI CORP 30 Sep 2016 31%   30 Apr 2022 OPEN

1,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,250.00

1,250.00

PAYDOWN USD/LSU00766WAN3 AECOM TECHNOLOGY CORPORATION 01 Jul 20161%   15 Oct 2021 01 Jul 2016

82,919.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,919.83

82,919.83

PAYDOWN USD/LSU07 Sep 2016

197,428.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,428.17

197,428.17

PAYDOWN USD/LSU07 Sep 2016 CANCEL

-197,428.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -197,428.17

-197,428.17

PAYDOWN USD/LSU07 Sep 2016 209 Sep 2016

197,428.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,428.17

197,428.17

PAYDOWN USD/LSU30 Sep 2016 3OPEN

434,155.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 434,155.76

434,155.76

PAYDOWN USD/LSU30 Sep 2016 3OPEN

8,246.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,246.46

8,246.46
00766WAN3 Total

0.00 0.000.00 722,750.22722,750.220 Local

0.00 0.00 0.00 722,750.22Base

PAYDOWN USD/LSU00829RAC3 AFFORDABLE CARE HOLDING CORP. 30 Sep 20161%   22 Oct 2022 30 Sep 2016

3,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,187.50

3,187.50
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Comm Per Shr

PAYDOWN USD/LSU01310TAN9 ALBERTSONS LLC 30 Sep 2016 31%   25 Aug 2021 OPEN

7,979.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,979.15

7,979.15

PAYDOWN USD/LSU03063RAF5 AMERICOLD RLTY OPER  PARTNERSH 30 Sep 2016 31%   01 Dec 2022 OPEN

1,756.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,756.98

1,756.98

PAYDOWN USD/LSU03167DAF1 AMNEAL PHARMACEUTICALS LLC 30 Sep 2016 41%   01 Nov 2019 OPEN

3,569.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,569.62

3,569.62

PAYDOWN USD/LSU03304DAR9 ANCHOR GLASS CONTAINER CORP 30 Sep 2016 31%   01 Jul 2022 OPEN

2,616.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,616.24

2,616.24

PAYDOWN USD/LSU03765VAC4 PRIME SECURITY SERVICES B. LLC 30 Sep 20161%   01 Jul 2021 30 Sep 2016

5,435.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,435.19

5,435.19

PAYDOWN USD/LSU03765VAF7 APOLLO SEC SVCS BORROWER 30 Sep 20161%   02 May 2022 30 Sep 2016

525.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 525.00

525.00

PAYDOWN USD/LSU03836CAC1 ASCENSUS INC. 30 Sep 2016 31%   03 Dec 2022 OPEN

2,086.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,086.85

2,086.85

PAYDOWN USD/LSU04621HAC7 ASSUREDPARTNERS CAPITAL INC. 30 Sep 2016 31%   21 Oct 2022 OPEN

3,365.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,365.94

3,365.94

PAYDOWN USD/LSU04635WAC8 ASTRO AB BORROWER INC. 30 Sep 2016 31%   30 Apr 2022 OPEN

2,275.000 0.00100.000000Local1.000000 0.00 0.00 2,275.00
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100.000000 0.00 0.00Base 0.00 2,275.00

PAYDOWN USD/LSU04649VAG5 ASURION LLC 30 Sep 2016 31%   24 May 2019 OPEN

20,060.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,060.25

20,060.25

PAYDOWN USD/LSU04649VAH3 ASURION LLC 30 Sep 2016 31%   08 Jul 2020 OPEN

1,814.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,814.10

1,814.10

GOLDMAN SACHS + CO USD/LSU04649VAN0 ASURION LLC 19 Aug 20161%   04 Aug 2022 09 Sep 2016

2,000,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 2,002,500.00

2,002,500.00

PAYDOWN USD/LSU30 Sep 2016 3OPEN

2,562.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,562.50

2,562.50
04649VAN0 Total

0.00 0.000.00 2,005,062.502,002,562.500 Local

0.00 0.00 0.00 2,005,062.50Base

PAYDOWN USD/LSU04929HAC6 ATLAS DEL MERGER SUB INC 30 Sep 2016 31%   10 Jul 2020 OPEN

2,561.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,561.32

2,561.32

PAYDOWN USD/LSU05578NAD2 BMC SOFTWARE FIN INC 30 Sep 2016 31%   10 Sep 2020 OPEN

4,081.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,081.91

4,081.91

PAYDOWN USD/LSU06731DAC8 BARBRI INC 08 Aug 2016 11%   17 Jul 2019 09 Aug 2016

20,370.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,370.03

20,370.03

UBS USD/LSU07359FAC2 FHC HEALTH SYSTEMS INC. 19 Jul 20161%   23 Dec 2021 01 Aug 2016
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441,214.800 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 431,287.47

431,287.47

UBS USD/LSU01 Sep 2016 12 Sep 2016

162,718.590 0.0098.374998Local1.000000
98.374998 0.00 0.00Base

0.00
0.00
0.00 160,074.41

160,074.41

PAYDOWN USD/LSU30 Sep 2016 3OPEN

1,483.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,483.84

1,483.84
07359FAC2 Total

0.00 0.000.00 592,845.72605,417.230 Local

0.00 0.00 0.00 592,845.72Base

PAYDOWN USD/LSU08579JAN2 BERRY PLASTICS GROUP INC 30 Sep 2016 31%   01 Oct 2022 OPEN

51,424.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,424.97

51,424.97

PAYDOWN USD/LSU09179FAR3 BJS WHOLESALE CLUB INC 30 Sep 2016 31%   26 Sep 2019 OPEN

1,308.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,308.65

1,308.65

DEUTSCHE BANK SECURITIES USD/LSU10524MAK3 BRAND ENERGY + INFRASTRUCTURE 19 Jul 20161%   26 Nov 2020 05 Aug 2016

80,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 79,400.00

79,400.00

PAYDOWN USD/LSU30 Sep 2016 3OPEN

4,496.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,496.16

4,496.16
10524MAK3 Total

0.00 0.000.00 83,896.1684,496.160 Local

0.00 0.00 0.00 83,896.16Base

PAYDOWN USD/LSU12008TAF0 BUILDERS FIRSTSOURCE INC. 22 Aug 20161%   31 Jul 2022 22 Aug 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

224,477.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 224,477.08

224,477.08

RESTRUCTURING USD/LSU22 Aug 2016 22 Aug 2016

838,166.670 0.0099.345807Local1.000000
99.345807 0.00 0.00Base

0.00
0.00
0.00 832,683.45

832,683.45

WRITEOFF USD/LSU31 Aug 2016 31 Aug 2016

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
12008TAF0 Total

0.00 0.000.00 1,057,160.531,062,643.760 Local

0.00 0.00 0.00 1,057,160.53Base

PAYDOWN USD/LSU12008TAJ2 BUILDERS FIRSTSOURCE INC 30 Sep 2016 31%   11 Aug 2022 OPEN

2,394.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,394.37

2,394.37

PAYDOWN USD/LSU12505RAB1 CCS INTERMEDIATE HLDGS LLC 30 Sep 2016 31%   23 Jul 2021 OPEN

4,150.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,150.00

4,150.00

JP MORGAN CHASE BANK USD/LSU12512DAB3 CDRH PARENT INC 07 Sep 20161%   01 Jul 2021 12 Sep 2016

156,555.220 0.0080.000002Local1.000000
80.000002 0.00 0.00Base

0.00
0.00
0.00 125,244.18

125,244.18

PAYDOWN USD/LSU30 Sep 2016 3OPEN

3,515.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,515.78

3,515.78
12512DAB3 Total

0.00 0.000.00 128,759.96160,071.000 Local

0.00 0.00 0.00 128,759.96Base

PAYDOWN USD/LSU12543KAN4 CHS / COMMUNITY HEALTH SYS INC 30 Sep 2016 31%   27 Jan 2021 OPEN
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4,213.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,213.04

4,213.04

PAYDOWN USD/LSU12626JAB3 CPG MERGER SUB LLC 30 Sep 2016 41%   30 Sep 2020 OPEN

2,295.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,295.57

2,295.57

PAYDOWN USD/LSU12651CAB6 COMPUTER SCIENCES GOV SERVICES 30 Sep 2016 31%   28 Nov 2022 OPEN

63,429.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,429.59

63,429.59

DEUTSCHE BANK SECURITIES USD/LSU13134MBE2 CALPINE CORPORATION 15 Sep 20161%   27 May 2022 27 Sep 2016

1,159,505.320 0.00100.124999Local1.000000
100.124999 0.00 0.00Base

0.00
0.00
0.00 1,160,954.70

1,160,954.70

PAYDOWN USD/LSU13973UAJ8 CAPITAL AUTOMOTIVE L P 30 Sep 20161%   10 Apr 2019 30 Sep 2016

2,992.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,992.27

2,992.27

DEUTSCHE BANK SECURITIES USD/LSU14173VAE3 CARESTREAM HEALTH INC 25 Jul 20161%   07 Jun 2019 04 Aug 2016

285,172.360 0.0097.499999Local1.000000
97.499999 0.00 0.00Base

0.00
0.00
0.00 278,043.05

278,043.05

PAYDOWN USD/LSU30 Sep 2016 3OPEN

13,092.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,092.97

13,092.97
14173VAE3 Total

0.00 0.000.00 291,136.02298,265.330 Local

0.00 0.00 0.00 291,136.02Base

PAYDOWN USD/LSU15200HAC2 CENTERPLATE INC 01 Jul 2016 41%   26 Nov 2019 05 Jul 2016

4,675.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,675.00

4,675.00
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PAYDOWN USD/LSU16117LBG3 CHARTER COMMUNICATIONS  OPE 30 Sep 2016 31%   24 Jan 2023 OPEN

4,592.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,592.20

4,592.20

PAYDOWN USD/LSU16282FAC5 CHECKOUT HLDG CORP 30 Sep 20161%   04 Apr 2021 30 Sep 2016

2,869.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,869.34

2,869.34

BARCLAYS CAPITAL INC, NEW YORK USD/LSU16282FAE1 CHECKOUT HLDG CORP 12 Jul 20161%   11 Apr 2022 01 Aug 2016

955,000.000 0.0063.500000Local1.000000
63.500000 0.00 0.00Base

0.00
0.00
0.00 606,425.00

606,425.00

JP MORGAN CHASE BANK USD/LSU16384YAB3 CHEMOURS COMPANY THE 26 Jul 20161%   12 May 2022

367,161.560 0.0097.375000Local1.000000
97.375000 0.00 0.00Base

0.00
0.00
0.00 357,523.57

357,523.57

JP MORGAN CHASE BANK USD/LSU26 Jul 2016 CANCEL

-367,161.560 0.0097.375000Local1.000000
97.375000 0.00 0.00Base

0.00
0.00
0.00 -357,523.57

-357,523.57

JP MORGAN CHASE BANK USD/LSU26 Jul 2016 09 Aug 2016

360,397.320 0.0097.375000Local1.000000
97.375000 0.00 0.00Base

0.00
0.00
0.00 350,936.89

350,936.89

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

2,881.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,881.89

2,881.89
16384YAB3 Total

0.00 0.000.00 353,818.78363,279.210 Local

0.00 0.00 0.00 353,818.78Base

JP MORGAN CHASE BANK USD/LSU17121HAF7 FCA US LLC 25 May 20161%   31 Dec 2018

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

Books Closed Prepared by State StreetPage 1972



NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN CHASE BANK USD/LSU25 May 2016 CANCEL

-1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,000,000.00

-1,000,000.00

JP MORGAN CHASE BANK USD/LSU25 May 2016 CANCEL

-1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,000,000.00

-1,000,000.00

JP MORGAN CHASE BANK USD/LSU25 May 2016

1,000,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 1,001,250.00

1,001,250.00

JP MORGAN CHASE BANK USD/LSU25 May 2016 CANCEL

-1,000,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -1,001,250.00

-1,001,250.00

JP MORGAN CHASE BANK USD/LSU25 May 2016

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

JP MORGAN CHASE BANK USD/LSU25 May 2016 CANCEL

-1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,000,000.00

-1,000,000.00

JP MORGAN CHASE BANK USD/LSU25 May 2016 108 Jul 2016

1,000,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 1,001,250.00

1,001,250.00
17121HAF7 Total

0.00 0.000.00 1,250.000.000 Local

0.00 0.00 0.00 1,250.00Base

PAYDOWN USD/LSU20563WAC0 COMPUWARE CORPORATION 30 Sep 2016 41%   15 Dec 2021 OPEN

3,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,375.00

3,375.00
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JP MORGAN CHASE BANK USD/LSU20589KAB8 CONCENTRA ACQUISITION CORP 20 Jul 20161%   01 Jun 2022 09 Aug 2016

451,659.450 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 452,788.60

452,788.60

DEUTSCHE BANK SECURITIES USD/LSU20716EAE2 CONFIE SEGUROS HLDG II CO 28 Jul 20161%   09 Nov 2018

475,899.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 475,899.68

475,899.68

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 CANCEL

-475,899.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -475,899.68

-475,899.68

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016

475,899.680 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 473,520.18

473,520.18

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 CANCEL

-475,899.680 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 -473,520.18

-473,520.18

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 05 Aug 2016

475,899.680 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 473,520.18

473,520.18

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

1,955.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,955.85

1,955.85
20716EAE2 Total

0.00 0.000.00 475,476.03477,855.530 Local

0.00 0.00 0.00 475,476.03Base

PAYDOWN USD/LSU20822VAB1 CONNOLLY CORP 30 Sep 2016 51%   14 May 2021 OPEN

497,247.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 497,247.11

497,247.11
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RESTRUCTURING USD/LSU28 Sep 2016 28 Sep 2016

1,121,763.370 0.0099.705000Local1.000000
99.705000 0.00 0.00Base

0.00
0.00
0.00 1,118,454.17

1,118,454.17

WRITEOFF USD/LSU30 Sep 2016 30 Sep 2016

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
20822VAB1 Total

0.00 0.000.00 1,615,701.281,619,010.490 Local

0.00 0.00 0.00 1,615,701.28Base

PAYDOWN USD/LSU21075BAG6 CONTAINER STORE INC 30 Sep 2016 31%   06 Apr 2019 OPEN

1,157.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,157.96

1,157.96

PAYDOWN USD/LSU21117GAC4 CONTINENTAL BLDG PRODS LLC 18 Aug 2016 11%   28 Aug 2020 19 Aug 2016

686,866.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 686,866.03

686,866.03

CREDIT SUISSE FIRST BOSTON USD/LSU21117GAG5 CONTINENTAL BLDG PRODS LLC 07 Sep 20161%   10 Aug 2023

630,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 630,787.50

630,787.50

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016 CANCEL

-630,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -630,787.50

-630,787.50

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016

630,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 631,575.00

631,575.00

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016 CANCEL

-630,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -631,575.00

-631,575.00
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Comm Per Shr

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016 16 Sep 2016

630,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 631,575.00

631,575.00

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016

630,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 630,787.50

630,787.50

CREDIT SUISSE FIRST BOSTON USD/LSU07 Sep 2016 CANCEL

-630,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -630,787.50

-630,787.50
21117GAG5 Total

0.00 0.000.00 631,575.00630,000.000 Local

0.00 0.00 0.00 631,575.00Base

PAYDOWN USD/LSU22764YAH8 CROSSMARK HLDGS INC 30 Sep 20161%   21 Dec 2019 30 Sep 2016

5,835.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,835.05

5,835.05

BANK OF AMERICA N.A. USD/LSU23117TAC2 CUNNINGHAM LINDSEY U S INC 23 Jun 20161%   10 Dec 2019

748,021.950 0.0081.000000Local1.000000
81.000000 0.00 0.00Base

0.00
0.00
0.00 605,897.78

605,897.78

BANK OF AMERICA N.A. USD/LSU23 Jun 2016 CANCEL

-748,021.950 0.0081.000000Local1.000000
81.000000 0.00 0.00Base

0.00
0.00
0.00 -605,897.78

-605,897.78

BANK OF AMERICA N.A. USD/LSU14 Jun 2016

249,599.550 0.0079.999999Local1.000000
79.999999 0.00 0.00Base

0.00
0.00
0.00 199,679.64

199,679.64

BANK OF AMERICA N.A. USD/LSU14 Jun 2016 CANCEL

-249,599.550 0.0079.999999Local1.000000
79.999999 0.00 0.00Base

0.00
0.00
0.00 -199,679.64

-199,679.64
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PAYDOWN USD/LSU30 Sep 2016 3OPEN

1,945.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,945.40

1,945.40
23117TAC2 Total

0.00 0.000.00 1,945.401,945.400 Local

0.00 0.00 0.00 1,945.40Base

PAYDOWN USD/LSU23130RAB1 CURO HEALTH SERVICES LLC 30 Sep 2016 31%   07 Feb 2022 OPEN

2,518.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,518.00

2,518.00

CREDIT SUISSE USD/LSU23340DAH5 DTZ U.S. BORROWER LLC 26 May 20161%   04 Nov 2021 CANCEL

-300,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -299,625.00

-299,625.00

CREDIT SUISSE USD/LSU26 May 2016 04 Aug 2016

299,244.100 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 298,870.04

298,870.04

PAYDOWN USD/LSU30 Sep 2016 3OPEN

2,781.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,781.06

2,781.06

PAYDOWN USD/LSU30 Sep 2016 3OPEN

65.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65.60

65.60
23340DAH5 Total

0.00 0.000.00 2,091.702,090.760 Local

0.00 0.00 0.00 2,091.70Base

PAYDOWN USD/LSU23340RAB7 DJO FINANCE LLC 01 Jul 20161%   08 Jun 2020 01 Jul 2016

1,527.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,527.49

1,527.49
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PAYDOWN USD/LSU24521TAB2 DEL MONTE FOODS INC 29 Jul 2016 31%   18 Feb 2021 01 Aug 2016

3,050.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,050.00

3,050.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU24702NAL4 DELL INTL LLC 05 Jul 20161%   07 Sep 2023

150,938.480 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 150,749.81

150,749.81

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU05 Jul 2016 CANCEL

-150,938.480 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 -150,749.81

-150,749.81

DEUTSCHE BANK SECURITIES USD/LSU05 Jul 2016 OPEN

150,938.480 0.0099.875002Local1.000000
99.875002 0.00 0.00Base

0.00
0.00
0.00 150,749.81

150,749.81

CITIBANK,N.A. USD/LSU30 Aug 2016 OPEN

469,340.040 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 471,686.74

471,686.74
24702NAL4 Total

0.00 0.000.00 622,436.55620,278.520 Local

0.00 0.00 0.00 622,436.55Base

PAYDOWN USD/LSU25674DAE3 DOLLAR TREE INC 18 Jul 20161%   06 Jul 2022 18 Jul 2016

6,892.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,892.08

6,892.08

PAYDOWN USD/LSU22 Sep 2016 527 Sep 2016

1,893,858.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,893,858.91

1,893,858.91
25674DAE3 Total

0.00 0.000.00 1,900,750.991,900,750.990 Local

0.00 0.00 0.00 1,900,750.99Base
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PAYDOWN USD/LSU26779UAG2 DYNACAST INTL LLC 30 Sep 2016 31%   28 Jan 2022 OPEN

315.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 315.66

315.66

DEUTSCHE BANK SECURITIES USD/LSU26908BAF0 ESH HOSPITALITY INC 07 Sep 20161%   30 Aug 2023 OPEN

730,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 732,737.50

732,737.50

PAYDOWN USD/LSU29088UAC1 EMERALD EXPOSITIONS HLDG INC 30 Sep 2016 31%   17 Jun 2020 OPEN

4,076.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,076.76

4,076.76

PAYDOWN USD/LSU29089CAD8 EMERALD PERFORMANCE MATLS LLC 30 Sep 20161%   01 Aug 2021 30 Sep 2016

2,790.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,790.76

2,790.76

PAYDOWN USD/LSU29255FAG2 ENCOMPASS DIGITAL MEDIA INC 30 Sep 20161%   06 Jun 2021 30 Sep 2016

5,217.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,217.05

5,217.05

PAYDOWN USD/LSU29426NAE4 EPICOR SOFTWARE COMPANY 30 Sep 20161%   01 Jun 2022 30 Sep 2016

4,100.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,100.00

4,100.00

PAYDOWN USD/LSU29669MAC6 ESSENTIAL PWR LLC 30 Sep 2016 41%   08 Aug 2019 OPEN

3,950.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,950.18

3,950.18

WELLINGTON MANAGEMENT COMPANY, LLP USD/LSU30283HAB3 FR DIXIE ACQUISITION CORP 06 Jul 20161%   18 Dec 2020

833,187.000 0.0029.250001Local1.000000
29.250001 0.00 0.00Base

0.00
0.00
0.00 243,707.21

243,707.21

WELLINGTON MANAGEMENT COMPANY, LLP USD/LSU06 Jul 2016 CANCEL

-833,187.000 0.0029.250001Local1.000000 0.00 0.00 -243,707.21
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29.250001 0.00 0.00Base 0.00 -243,707.21

PAYDOWN USD/LSU30 Sep 2016 4OPEN

2,136.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,136.35

2,136.35

WELLINGTON MANAGEMENT COMPANY, LLP USD/LSU06 Jul 2016

831,050.650 0.0029.250001Local1.000000
29.250001 0.00 0.00Base

0.00
0.00
0.00 243,082.32

243,082.32
30283HAB3 Total

0.00 0.000.00 245,218.67833,187.000 Local

0.00 0.00 0.00 245,218.67Base

BARCLAYS CAPITAL INC, NEW YORK USD/LSU30555HAS7 FAIRMOUNT MINERALS LTD 09 Aug 20161%   05 Sep 2019 08 Sep 2016

814,002.870 0.0083.999999Local1.000000
83.999999 0.00 0.00Base

0.00
0.00
0.00 683,762.41

683,762.41

PAYDOWN USD/LSU30 Sep 2016 3OPEN

1,366.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,366.22

1,366.22
30555HAS7 Total

0.00 0.000.00 685,128.63815,369.090 Local

0.00 0.00 0.00 685,128.63Base

PAYDOWN USD/LSU32007UBE8 FIRST DATA CORP 18 Aug 2016 11%   24 Mar 2021 19 Aug 2016

37,497.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,497.64

37,497.64

PAYDOWN USD/LSU18 Aug 2016

37,497.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,497.64

37,497.64

PAYDOWN USD/LSU18 Aug 2016 CANCEL

-37,497.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -37,497.64

-37,497.64
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PAYDOWN USD/LSU08 Sep 2016 109 Sep 2016

32,097.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,097.49

32,097.49
32007UBE8 Total

0.00 0.000.00 69,595.1369,595.130 Local

0.00 0.00 0.00 69,595.13Base

PAYDOWN USD/LSU36249VAB2 GYP HLDGS III CORP 29 Jul 20161%   01 Apr 2021 29 Jul 2016

1,257.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,257.19

1,257.19

RESTRUCTURING USD/LSU27 Sep 2016 330 Sep 2016

491,559.520 0.0099.672361Local1.000000
99.672361 0.00 0.00Base

0.00
0.00
0.00 489,948.98

489,948.98
36249VAB2 Total

0.00 0.000.00 491,206.17492,816.710 Local

0.00 0.00 0.00 491,206.17Base

PAYDOWN USD/LSU37946JAS6 GLOBAL TEL LINK CORP 30 Sep 2016 31%   23 May 2020 OPEN

2,754.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,754.82

2,754.82

WELLS FARGO BANK MINNESOTA N A USD/LSU41151PAL9 HARBOR FREIGHT TOOLS USA INC 12 Sep 20161%   19 Aug 2023 19 Sep 2016

95,249.040 0.00100.500005Local1.000000
100.500005 0.00 0.00Base

0.00
0.00
0.00 95,725.29

95,725.29

BANK OF AMERICA N.A. USD/OTH42012DAF6 HAWKER BEECHCRAFT INC 28 Jan 20131%   26 Mar 2017 CANCEL

-264,476.840 0.0053.500000Local1.000000
53.500000 0.00 0.00Base

0.00
0.00
0.00 -141,495.11

-141,495.11

BANK OF AMERICA N.A. USD/OTH28 Jan 2013

264,476.840 0.0053.500000Local1.000000
53.500000 0.00 0.00Base

0.00
0.00
0.00 141,495.11

141,495.11
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BANK OF AMERICA N.A. USD/OTH28 Jan 2013 CANCEL

-264,476.840 0.0053.500000Local1.000000
53.500000 0.00 0.00Base

0.00
0.00
0.00 -141,495.11

-141,495.11

BANK OF AMERICA N.A. USD/OTH28 Jan 2013 OPEN

264,476.840 0.0053.500000Local1.000000
53.500000 0.00 0.00Base

0.00
0.00
0.00 141,495.11

141,495.11
42012DAF6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

ROYAL BANK OF CANADA LONDON USD/LSU42236VAF6 HEARTLAND DENTAL CARE LLC 07 Jul 20161%   21 Dec 2018 21 Jul 2016

53,935.530 0.0098.750007Local1.000000
98.750007 0.00 0.00Base

0.00
0.00
0.00 53,261.34

53,261.34

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

2,533.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,533.77

2,533.77
42236VAF6 Total

0.00 0.000.00 55,795.1156,469.300 Local

0.00 0.00 0.00 55,795.11Base

PAYDOWN USD/LSU43134LAG7 HILEX POLY CO. LLC 01 Jul 2016 41%   05 Dec 2021 05 Jul 2016

3,850.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,850.90

3,850.90

ANTARES HOLDINGS LP USD/LSU14 Jul 2016 22 Jul 2016

44,046.010 0.00100.999999Local1.000000
100.999999 0.00 0.00Base

0.00
0.00
0.00 44,486.47

44,486.47

DEUTSCHE BANK SECURITIES USD/LSU14 Jul 2016 22 Aug 2016

88,092.010 0.00100.999999Local1.000000
100.999999 0.00 0.00Base

0.00
0.00
0.00 88,972.93

88,972.93
43134LAG7 Total
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0.00 0.000.00 137,310.30135,988.920 Local

0.00 0.00 0.00 137,310.30Base

PAYDOWN USD/LSU44701PAY0 HUNTSMAN INTERNATIONAL LLC 30 Sep 20161%   01 Apr 2023 30 Sep 2016

3,676.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,676.57

3,676.57

PAYDOWN USD/LSU44928QAB5 IBC CAP US LLC 30 Sep 20161%   09 Sep 2021 30 Sep 2016

3,663.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,663.18

3,663.18

PAYDOWN USD/LSU44958AAF4 IG INVESTMENT HOLDINGS LLC 30 Sep 2016 31%   29 Oct 2021 OPEN

6,241.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,241.19

6,241.19

PAYDOWN USD/LSU44968DAB5 IMC OP LP 30 Sep 20161%   15 Aug 2020 30 Sep 2016

5,063.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,063.29

5,063.29

PAYDOWN USD/LSU45672JAE0 INEOS US FINANCE LLC 30 Sep 20161%   31 Mar 2022 30 Sep 2016

875.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 875.45

875.45

PAYDOWN USD/LSU45672JAF7 INEOS US FIN LLC 30 Sep 20161%   15 Dec 2020 30 Sep 2016

3,462.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,462.65

3,462.65

PAYDOWN USD/LSU45673DAE2 INFORMATICA CORPORATION 30 Sep 2016 61%   05 Aug 2022 OPEN

2,572.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,572.84

2,572.84

PAYDOWN USD/LSU46521HAB1 ISTAR INC 21 Sep 2016 11%   01 Jul 2020 22 Sep 2016

64.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64.41

64.41
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PAYDOWN USD/LSU46611VAS4 JBS USA LLC 30 Sep 2016 31%   30 Oct 2022 OPEN

2,409.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,409.37

2,409.37

BARCLAYS BANK IRELAND PLC USD/LSU51676UAB5 LARCHMONT RES LLC 02 Jun 20161%   07 Aug 2019

572,312.060 0.0037.999999Local1.000000
37.999999 0.00 0.00Base

0.00
0.00
0.00 217,478.58

217,478.58

BARCLAYS BANK IRELAND PLC USD/LSU02 Jun 2016 CANCEL

-572,312.060 0.0037.999999Local1.000000
37.999999 0.00 0.00Base

0.00
0.00
0.00 -217,478.58

-217,478.58
51676UAB5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/LSU55303KAC7 MGM GROWTH PPTYS OPER 30 Sep 2016 31%   25 Apr 2023 OPEN

2,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,125.00

2,125.00

GOLDMAN SACHS + CO USD/LSU55323CAD9 MPG HOLDCO I INC. 24 Aug 20161%   20 Oct 2021

1,060,564.330 0.0099.624999Local1.000000
99.624999 0.00 0.00Base

0.00
0.00
0.00 1,056,587.21

1,056,587.21

GOLDMAN SACHS + CO USD/LSU24 Aug 2016 CANCEL

-1,060,564.330 0.0099.624999Local1.000000
99.624999 0.00 0.00Base

0.00
0.00
0.00 -1,056,587.21

-1,056,587.21

GOLDMAN SACHS + CO USD/LSU24 Aug 2016 OPEN

1,057,767.620 0.0099.624999Local1.000000
99.624999 0.00 0.00Base

0.00
0.00
0.00 1,053,800.99

1,053,800.99

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

2,796.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,796.71

2,796.71
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

55323CAD9 Total

0.00 0.000.00 1,056,597.701,060,564.330 Local

0.00 0.00 0.00 1,056,597.70Base

PAYDOWN USD/LSU554276AL9 MACDERMID INC 30 Sep 2016 31%   07 Jun 2020 OPEN

3,742.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,742.64

3,742.64

PAYDOWN USD/LSU55915EAF4 MAGIC NEWCO LLC 31 Aug 20161%   12 Dec 2018 31 Aug 2016

5,597.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,597.08

5,597.08

PAYDOWN USD/LSU56523PAD6 MAPLE HLDGS ACQUISITION CORP 23 Sep 20161%   03 Mar 2023 23 Sep 2016

4,002.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,002.50

4,002.50

BANK OF AMERICA N.A. USD/LSU58123YAC9 MCJUNKIN RED MAN CORP 30 Jun 20161%   08 Nov 2019

133,944.570 0.0096.375000Local1.000000
96.375000 0.00 0.00Base

0.00
0.00
0.00 129,089.08

129,089.08

BANK OF AMERICA N.A. USD/LSU30 Jun 2016 07 Jul 2016

113,512.920 0.0096.375000Local1.000000
96.375000 0.00 0.00Base

0.00
0.00
0.00 109,398.08

109,398.08

BANK OF AMERICA N.A. USD/LSU02 May 2016 07 Jul 2016

162,234.120 0.0097.250005Local1.000000
97.250005 0.00 0.00Base

0.00
0.00
0.00 157,772.69

157,772.69

BANK OF AMERICA N.A. USD/LSU18 May 2016 07 Jul 2016

118,308.010 0.0097.750002Local1.000000
97.750002 0.00 0.00Base

0.00
0.00
0.00 115,646.08

115,646.08

PAYDOWN USD/LSU30 Sep 2016 3OPEN

1,881.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,881.79

1,881.79
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58123YAC9 Total

0.00 0.000.00 513,787.72529,881.410 Local

0.00 0.00 0.00 513,787.72Base

PAYDOWN USD/LSU58504FAC9 MEDPACE HLDGS INC 17 Aug 2016 11%   01 Apr 2021 18 Aug 2016

571,409.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 571,409.56

571,409.56

PAYDOWN USD/LSU08 Sep 2016 109 Sep 2016

32,651.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,651.98

32,651.98

PAYDOWN USD/LSU08 Sep 2016 109 Sep 2016

81,629.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,629.94

81,629.94
58504FAC9 Total

0.00 0.000.00 685,691.48685,691.480 Local

0.00 0.00 0.00 685,691.48Base

PAYDOWN USD/LSU58711PAL6 MENS WEARHOUSE INC 01 Aug 2016 11%   18 Jun 2021 02 Aug 2016

1,869.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,869.57

1,869.57

PAYDOWN USD/LSU59017HAM1 MERRILL COMMUNICATIONS LLC 29 Jul 20161%   01 Jun 2022 29 Jul 2016

2,931.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,931.41

2,931.41

BANK OF AMERICA (ASIA) LTD. USD/LSU59562TAK8 MIDAS INTERMEDIATE HOLDCO II 25 May 20161%   18 Aug 2021 CANCEL

-493,268.020 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -494,501.19

-494,501.19

BANK OF AMERICA (ASIA) LTD. USD/LSU25 May 2016

493,268.020 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 494,501.19

494,501.19
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BANK OF AMERICA N.A. USD/LSU25 May 2016 CANCEL

-2,989.280 0.00100.249892Local1.000000
100.249892 0.00 0.00Base

0.00
0.00
0.00 -2,996.75

-2,996.75

BANK OF AMERICA (ASIA) LTD. USD/LSU25 May 2016 115 Jul 2016

496,249.660 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 497,490.28

497,490.28

PAYDOWN USD/LSU30 Sep 2016 18OPEN

761.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 761.42

761.42
59562TAK8 Total

0.00 0.000.00 495,254.95494,021.800 Local

0.00 0.00 0.00 495,254.95Base

PAYDOWN USD/LSU60315GAE8 MINERALS TECHNOLOGIES INC. 25 Aug 20161%   09 May 2021 25 Aug 2016

4,637.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,637.36

4,637.36

PAYDOWN USD/LSU25 Aug 2016

4,367.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,367.36

4,367.36

PAYDOWN USD/LSU25 Aug 2016 CANCEL

-4,367.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,367.36

-4,367.36

PAYDOWN USD/LSU25 Aug 2016 25 Aug 2016

4,637.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,637.36

4,637.36

PAYDOWN USD/LSU23 Sep 2016 528 Sep 2016

6,956.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,956.04

6,956.04

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016
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6,956.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,956.04

6,956.04
60315GAE8 Total

0.00 0.000.00 23,186.8023,186.800 Local

0.00 0.00 0.00 23,186.80Base

DEUTSCHE ASSET MANAGEMENT USD/LSU627048AK7 MURRAY ENERGY CORPORATION 25 May 20161%   16 Apr 2020 CANCEL

-400,659.840 0.0067.499999Local1.000000
67.499999 0.00 0.00Base

0.00
0.00
0.00 -270,445.39

-270,445.39

DEUTSCHE ASSET MANAGEMENT USD/LSU25 May 2016

400,659.840 0.0067.499999Local1.000000
67.499999 0.00 0.00Base

0.00
0.00
0.00 270,445.39

270,445.39

DEUTSCHE ASSET MANAGEMENT USD/LSU25 May 2016 CANCEL

-400,648.700 0.0067.499999Local1.000000
67.499999 0.00 0.00Base

0.00
0.00
0.00 -270,437.87

-270,437.87

DEUTSCHE ASSET MANAGEMENT USD/LSU25 May 2016 318 Jul 2016

400,659.830 0.0067.500001Local1.000000
67.500001 0.00 0.00Base

0.00
0.00
0.00 270,445.39

270,445.39

DEUTSCHE BANK SECURITIES USD/LSU27 Jul 2016

187,589.770 0.0074.500000Local1.000000
74.500000 0.00 0.00Base

0.00
0.00
0.00 139,754.38

139,754.38

DEUTSCHE BANK SECURITIES USD/LSU27 Jul 2016 CANCEL

-187,589.770 0.0074.500000Local1.000000
74.500000 0.00 0.00Base

0.00
0.00
0.00 -139,754.38

-139,754.38

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 22OPEN

195,561.470 0.0074.500002Local1.000000
74.500002 0.00 0.00Base

0.00
0.00
0.00 145,693.30

145,693.30

DEUTSCHE BANK SECURITIES USD/LSU27 Jul 2016

195,560.210 0.0074.500000Local1.000000 0.00 0.00 145,692.36
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74.500000 0.00 0.00Base 0.00 145,692.36

DEUTSCHE BANK SECURITIES USD/LSU27 Jul 2016 CANCEL

-195,560.210 0.0074.500000Local1.000000
74.500000 0.00 0.00Base

0.00
0.00
0.00 -145,692.36

-145,692.36

DEUTSCHE BANK SECURITIES USD/LSU28 Jul 2016 OPEN

195,560.210 0.0074.500001Local1.000000
74.500001 0.00 0.00Base

0.00
0.00
0.00 145,692.36

145,692.36
627048AK7 Total

0.00 0.000.00 291,393.18391,132.810 Local

0.00 0.00 0.00 291,393.18Base

PAYDOWN USD/LSU627048AL5 MURRAY ENERGY CORPORATION 30 Sep 2016 31%   16 Apr 2017 OPEN

438.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 438.46

438.46

PAYDOWN USD/LSU62943XAC1 NVA HLDGS INC 30 Sep 2016 31%   14 Aug 2021 OPEN

3,275.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,275.95

3,275.95

PAYDOWN USD/LSU63689EAE5 NATIONAL MENTOR HLDGS INC 30 Sep 20161%   31 Jan 2021 30 Sep 2016

3,112.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,112.39

3,112.39

PAYDOWN USD/LSU63909DAB7 NATIONAL VISION INC 01 Jul 20161%   12 Mar 2021 01 Jul 2016

2,034.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,034.34

2,034.34

PAYDOWN USD/LSU30 Sep 2016 3OPEN

2,034.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,034.34

2,034.34
63909DAB7 Total

0.00 0.000.00 4,068.684,068.680 Local
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0.00 0.00 0.00 4,068.68Base

CREDIT SUISSE USD/LSU64021SAC3 NEIMAN MARCUS GROUP LTD INC 25 May 20161%   25 Oct 2020

817,563.440 0.0091.500000Local1.000000
91.500000 0.00 0.00Base

0.00
0.00
0.00 748,070.55

748,070.55

CREDIT SUISSE USD/LSU25 May 2016 CANCEL

-817,563.440 0.0091.500000Local1.000000
91.500000 0.00 0.00Base

0.00
0.00
0.00 -748,070.55

-748,070.55

PAYDOWN USD/LSU29 Jul 2016 29 Jul 2016

3,457.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,457.03

3,457.03
64021SAC3 Total

0.00 0.000.00 3,457.033,457.030 Local

0.00 0.00 0.00 3,457.03Base

PAYDOWN USD/LSU64072UAB8 NEPTUNE FINCO CORP. 15 Jul 20161%   09 Oct 2022 15 Jul 2016

3,166.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,166.42

3,166.42

PAYDOWN USD/LSU15 Jul 2016

12,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,500.00

12,500.00

PAYDOWN USD/LSU15 Jul 2016 CANCEL

-12,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -12,500.00

-12,500.00
64072UAB8 Total

0.00 0.000.00 3,166.423,166.420 Local

0.00 0.00 0.00 3,166.42Base

PAYDOWN USD/LSU64753UAB4 NEW MILLENNIUM HOLDCO INC 30 Sep 2016 31%   21 Dec 2020 OPEN

1,993.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,993.17

1,993.17
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PAYDOWN USD/LSU67053NAG9 NUMERICABLE U S LLC 29 Jul 20161%   15 Jan 2024 29 Jul 2016

2,612.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,612.50

2,612.50

PAYDOWN USD/LSU29 Jul 2016

14,747.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,747.22

14,747.22

PAYDOWN USD/LSU29 Jul 2016 CANCEL

-14,747.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -14,747.22

-14,747.22
67053NAG9 Total

0.00 0.000.00 2,612.502,612.500 Local

0.00 0.00 0.00 2,612.50Base

DEUTSCHE ASSET MANAGEMENT USD/LSU67107VAB8 BERLIN PACKAGING LLC 31 May 20161%   01 Oct 2021 CANCEL

-375,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -375,468.75

-375,468.75

DEUTSCHE ASSET MANAGEMENT USD/LSU31 May 2016 107 Jul 2016

374,050.090 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 374,517.65

374,517.65

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

2,213.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,213.12

2,213.12
67107VAB8 Total

0.00 0.000.00 1,262.021,263.210 Local

0.00 0.00 0.00 1,262.02Base

PAYDOWN USD/LSU68216DAC2 OMNITRACS LLC 30 Sep 2016 31%   25 Nov 2020 OPEN

1,601.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,601.68

1,601.68
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PAYDOWN USD/LSU30 Sep 2016 3OPEN

1,523.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,523.42

1,523.42
68216DAC2 Total

0.00 0.000.00 3,125.103,125.100 Local

0.00 0.00 0.00 3,125.10Base

PAYDOWN USD/LSU68373DAE7 OPENLINK INTL INC   SYNDICATED 30 Sep 2016 31%   29 Jul 2019 OPEN

3,008.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,008.18

3,008.18

BANK OF AMERICA N.A. USD/LSU68959FAH7 OTTER PRODS LLC   SYNDICATED 27 Jul 20161%   03 Jun 2020

176,373.740 0.0087.999999Local1.000000
87.999999 0.00 0.00Base

0.00
0.00
0.00 155,208.89

155,208.89

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 CANCEL

-176,373.740 0.0087.999999Local1.000000
87.999999 0.00 0.00Base

0.00
0.00
0.00 -155,208.89

-155,208.89

BANK OF AMERICA N.A. USD/LSU27 Jul 2016 08 Aug 2016

176,373.740 0.0087.999999Local1.000000
87.999999 0.00 0.00Base

0.00
0.00
0.00 155,208.89

155,208.89
68959FAH7 Total

0.00 0.000.00 155,208.89176,373.740 Local

0.00 0.00 0.00 155,208.89Base

PAYDOWN USD/LSU69312TAC8 P2 UPSTREAM ACQUISITION CO 30 Sep 20161%   30 Oct 2020 30 Sep 2016

2,746.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,746.23

2,746.23

PAYDOWN USD/OTH69339HAB5 PFS HLDG CORP 30 Jun 20161%   31 Jan 2021 CANCEL

-2,225.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,225.00

-2,225.00
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PAYDOWN USD/LSU30 Sep 2016 3OPEN

1,492.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,492.36

1,492.36
69339HAB5 Total

0.00 0.000.00 -732.64-732.640 Local

0.00 0.00 0.00 -732.64Base

PAYDOWN USD/LSU69353FAM6 PQ CORP 30 Sep 20161%   04 Nov 2022 30 Sep 2016

2,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,250.00

2,250.00

PAYDOWN USD/LSU69514WAG8 PACKAGING COORDINATORS INC 01 Jul 20161%   01 Aug 2021 01 Jul 2016

1,291,126.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,291,126.66

1,291,126.66

PAYDOWN USD/LSU69834FAB9 PANDA TEMPLE PWR II LLC 30 Sep 2016 31%   03 Apr 2019 OPEN

4,249.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,249.06

4,249.06

DEUTSCHE BANK SECURITIES USD/LSU70437YAB7 PAYLESS INC 22 Jun 20161%   11 Mar 2021 CANCEL

-356,749.850 0.0051.499999Local1.000000
51.499999 0.00 0.00Base

0.00
0.00
0.00 -183,726.17

-183,726.17

DEUTSCHE BANK SECURITIES USD/LSU22 Jun 2016 106 Jul 2016

356,749.850 0.0051.499999Local1.000000
51.499999 0.00 0.00Base

0.00
0.00
0.00 183,726.17

183,726.17

PAYDOWN USD/LSU29 Jul 2016 301 Aug 2016

2,736.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,736.39

2,736.39
70437YAB7 Total

0.00 0.000.00 2,736.392,736.390 Local

0.00 0.00 0.00 2,736.39Base
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PAYDOWN USD/LSU71579UAB1 PETCO ANIMAL SUPPLIES INC. 29 Jul 20161%   26 Jan 2023 29 Jul 2016

952.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 952.38

952.38

PAYDOWN USD/LSU71677HAF2 PETSMART INC. 29 Jul 2016 31%   11 Mar 2022 01 Aug 2016

5,596.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,596.21

5,596.21

RESTRUCTURING USD/LSU72347NAP5 PINNACLE FOODS FIN LLC 26 Jul 2016 61%   13 Jan 2023 01 Aug 2016

1,752,573.180 0.00100.455320Local1.000000
100.455320 0.00 0.00Base

0.00
0.00
0.00 1,760,553.00

1,760,553.00

BARCLAYS CAPITAL INC, NEW YORK USD/LSU72347NAQ3 PINNACLE FOODS FIN LLC 15 Sep 20161%   13 Jan 2023

1,752,573.180 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 1,767,908.20

1,767,908.20

BARCLAYS CAPITAL INC, NEW YORK USD/LSU15 Sep 2016 CANCEL

-1,752,573.180 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 -1,767,908.20

-1,767,908.20

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

4,403.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,403.45

4,403.45

BARCLAYS CAPITAL INC, NEW YORK USD/LSU15 Sep 2016 OPEN

1,748,169.730 0.00100.874999Local1.000000
100.874999 0.00 0.00Base

0.00
0.00
0.00 1,763,466.21

1,763,466.21
72347NAQ3 Total

0.00 0.000.00 1,767,869.661,752,573.180 Local

0.00 0.00 0.00 1,767,869.66Base

PAYDOWN USD/LSU73744GAF9 POST HLDGS INC 05 Aug 20161%   02 Jun 2021 05 Aug 2016

643,700.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 643,700.28

643,700.28
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU74966UAL4 RPI FIN TR LNS 30 Sep 20161%   09 Nov 2020 30 Sep 2016

4,229.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,229.80

4,229.80

PAYDOWN USD/LSU75605NAL4 REALOGY CORP 20 Jul 2016 11%   05 Mar 2020 21 Jul 2016

997,442.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 997,442.45

997,442.45

WRITEOFF USD/LSU31 Jul 2016 31 Jul 2016

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
75605NAL4 Total

0.00 0.000.00 997,442.45997,442.460 Local

0.00 0.00 0.00 997,442.45Base

PAYDOWN USD/LSU75605NAN0 REALOGY CORP 30 Sep 2016 31%   20 Jul 2022 OPEN

1,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,375.00

1,375.00

PAYDOWN USD/LSU75875JAG7 REGAL CINEMAS CORP 30 Sep 20161%   01 Apr 2022 30 Sep 2016

2,530.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,530.88

2,530.88

PAYDOWN USD/LSU76016VAC7 RENTPATH INC. 30 Sep 20161%   17 Dec 2021 30 Sep 2016

5,371.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,371.84

5,371.84

PAYDOWN USD/LSU76173FAQ0 REYNOLDS GROUP HLDGS INC 05 Aug 20161%   01 Dec 2018 05 Aug 2016

251,849.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 251,849.44

251,849.44

PAYDOWN USD/LSU05 Aug 2016 05 Aug 2016

131,976.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 131,976.07

131,976.07
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU05 Aug 2016 05 Aug 2016

216,174.490 0.00100.000004Local1.000000
100.000004 0.00 0.00Base

0.00
0.00
0.00 216,174.50

216,174.50
76173FAQ0 Total

0.00 0.000.00 600,000.01600,000.000 Local

0.00 0.00 0.00 600,000.01Base

PAYDOWN USD/LSU78028YAB5 ROYAL HOLDINGS, INC. 30 Sep 20161%   19 Jun 2022 30 Sep 2016

450.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 450.00

450.00

PAYDOWN USD/LSU78466DAV6 SS+C TECHNOLOGIES INC 29 Jul 20161%   08 Jul 2022 29 Jul 2016

18,075.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,075.41

18,075.41

PAYDOWN USD/LSU31 Aug 2016 101 Sep 2016

28,117.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,117.30

28,117.30

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

34,142.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,142.43

34,142.43
78466DAV6 Total

0.00 0.000.00 80,335.1480,335.140 Local

0.00 0.00 0.00 80,335.14Base

PAYDOWN USD/LSU78466DAW4 SS+C TECHNOLOGIES INCTERM 29 Jul 20161%   08 Jul 2022 29 Jul 2016

14,058.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,058.65

14,058.65

PAYDOWN USD/LSU31 Aug 2016 31 Aug 2016

7,029.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,029.32

7,029.32
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

9,138.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,138.12

9,138.12
78466DAW4 Total

0.00 0.000.00 30,226.0930,226.090 Local

0.00 0.00 0.00 30,226.09Base

DEUTSCHE BANK SECURITIES USD/LSU80875AAK7 SCIENTIFIC GAMES INTL INC 14 Jun 20161%   01 Oct 2021 CANCEL

-52,754.360 0.0098.499991Local1.000000
98.499991 0.00 0.00Base

0.00
0.00
0.00 -51,963.04

-51,963.04

DEUTSCHE BANK SECURITIES USD/LSU14 Jun 2016 29 Jul 2016

52,758.820 0.0098.500004Local1.000000
98.500004 0.00 0.00Base

0.00
0.00
0.00 51,967.44

51,967.44

PAYDOWN USD/LSU30 Sep 2016 3OPEN

3,321.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,321.23

3,321.23
80875AAK7 Total

0.00 0.000.00 3,325.633,325.690 Local

0.00 0.00 0.00 3,325.63Base

PAYDOWN USD/LSU81683UAF4 SEMINOLE TRIBE OF FLA 30 Sep 2016 31%   29 Apr 2020 OPEN

38,809.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,809.22

38,809.22

PAYDOWN USD/LSU81726HAH8 SENSUS USA INC 30 Sep 2016 31%   05 Apr 2023 OPEN

4,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,625.00

4,625.00

PAYDOWN USD/LSU82087UAB3 SHEARERS FOODS LLC 30 Sep 20161%   30 Jun 2021 30 Sep 2016

2,086.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,086.57

2,086.57
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Base Currency: USD - US DOLLAR
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU82087UAG2 SHEARERS FOODS INC. 30 Sep 20161%   30 Jun 2021 30 Sep 2016

1,050.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,050.00

1,050.00

PAYDOWN USD/LSU82570JAE6 SI ORGANIZATION INC 30 Sep 2016 31%   23 Nov 2019 OPEN

5,958.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,958.14

5,958.14

PAYDOWN USD/LSU83578BAH6 SOPHIA L.P. 30 Sep 2016 31%   30 Sep 2022 OPEN

9,285.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,285.86

9,285.86

PAYDOWN USD/LSU83616YAG2 SOURCEHOV LLC 30 Sep 2016 31%   31 Oct 2019 OPEN

9,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,375.00

9,375.00

PAYDOWN USD/LSU84762NBB6 SPECTRUM BRANDS INC. 02 Sep 20161%   23 Jun 2022

84,018.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 84,018.16

84,018.16

PAYDOWN USD/LSU02 Sep 2016 CANCEL

-84,018.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -84,018.16

-84,018.16

PAYDOWN USD/LSU02 Sep 2016

84,048.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 84,048.16

84,048.16

PAYDOWN USD/LSU02 Sep 2016 CANCEL

-84,048.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -84,048.16

-84,048.16

PAYDOWN USD/LSU02 Sep 2016 02 Sep 2016

100,511.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,511.20

100,511.20
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

2,693.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,693.30

2,693.30
84762NBB6 Total

0.00 0.000.00 103,204.50103,204.500 Local

0.00 0.00 0.00 103,204.50Base

PAYDOWN USD/LSU86880NAP8 SURGERY CENTER HOLDINGS INC. 30 Sep 20161%   03 Nov 2020

3,330.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,330.46

3,330.46

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-3,330.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,330.46

-3,330.46

PAYDOWN USD/LSU30 Sep 2016 5OPEN

3,868.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,868.68

3,868.68
86880NAP8 Total

0.00 0.000.00 3,868.683,868.680 Local

0.00 0.00 0.00 3,868.68Base

RESTRUCTURING USD/LSU86880NAS2 SURGERY CENTER HOLDINGS INC. 26 Sep 20161%   03 Nov 2020

324,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 324,187.50

324,187.50

RESTRUCTURING USD/LSU26 Sep 2016 CANCEL

-324,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -324,187.50

-324,187.50

RESTRUCTURING USD/LSU26 Sep 2016 16OPEN

324,187.500 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 317,703.75

317,703.75
86880NAS2 Total
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Base Currency: USD - US DOLLAR
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 317,703.75324,187.500 Local

0.00 0.00 0.00 317,703.75Base

PAYDOWN USD/LSU87264NAB3 TPF II PWR LLC  SYNDICATED  LN 08 Jul 20161%   02 Oct 2021

3,824.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,824.92

3,824.92

PAYDOWN USD/LSU08 Jul 2016 CANCEL

-3,824.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,824.92

-3,824.92

PAYDOWN USD/LSU01 Jul 2016 01 Jul 2016

25,888.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,888.49

25,888.49

PAYDOWN USD/LSU08 Jul 2016 311 Jul 2016

3,824.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,824.92

3,824.92

PAYDOWN USD/LSU30 Sep 2016 3OPEN

13,344.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,344.06

13,344.06
87264NAB3 Total

0.00 0.000.00 43,057.4743,057.470 Local

0.00 0.00 0.00 43,057.47Base

PAYDOWN USD/LSU87265VAB4 T MOBILE USA INC. 30 Sep 20161%   09 Nov 2022 30 Sep 2016

1,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,875.00

1,875.00

PAYDOWN USD/LSU87583HAC8 TANK INTERMEDIATE HLDG CORP 29 Jul 2016 31%   16 Mar 2022 01 Aug 2016

5,487.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,487.37

5,487.37

PAYDOWN USD/LSU31 Aug 2016 101 Sep 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,021.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,021.74

5,021.74

PAYDOWN USD/LSU31 Aug 2016 101 Sep 2016

465.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 465.63

465.63

PAYDOWN USD/LSU30 Sep 2016 3OPEN

5,487.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,487.37

5,487.37
87583HAC8 Total

0.00 0.000.00 16,462.1116,462.110 Local

0.00 0.00 0.00 16,462.11Base

PAYDOWN USD/LSU87650QAJ1 ENGILITY CORPORATION 01 Jul 2016 41%   30 May 2020 05 Jul 2016

7,277.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,277.54

7,277.54

PAYDOWN USD/LSU01 Aug 2016

538,956.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 538,956.91

538,956.91

PAYDOWN USD/LSU01 Aug 2016 CANCEL

-538,956.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -538,956.91

-538,956.91

PAYDOWN USD/LSU12 Aug 2016 315 Aug 2016

517,124.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 517,124.39

517,124.39

PAYDOWN USD/LSU12 Aug 2016 315 Aug 2016

553,512.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 553,512.16

553,512.16

WRITEOFF USD/LSU31 Aug 2016 31 Aug 2016

0.070 0.000.000000Local1.000000 0.00 0.00 0.00
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.000000 0.00 0.00Base 0.00 0.00
87650QAJ1 Total

0.00 0.000.00 1,077,914.091,077,914.160 Local

0.00 0.00 0.00 1,077,914.09Base

BANK OF AMERICA N.A. USD/LSU89388XAC6 TRANSTAR HLDG CO 11 Aug 20161%   09 Oct 2018

1,688,262.960 0.0081.500002Local1.000000
81.500002 0.00 0.00Base

0.00
0.00
0.00 1,375,934.35

1,375,934.35

BANK OF AMERICA N.A. USD/LSU11 Aug 2016 CANCEL

-1,688,262.960 0.0081.500002Local1.000000
81.500002 0.00 0.00Base

0.00
0.00
0.00 -1,375,934.35

-1,375,934.35

WRITEOFF USD/LSU31 Aug 2016 31 Aug 2016

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

BANK OF AMERICA N.A. USD/LSU11 Aug 2016 OPEN

1,683,951.410 0.0081.500000Local1.000000
81.500000 0.00 0.00Base

0.00
0.00
0.00 1,372,420.40

1,372,420.40

PAYDOWN USD/LSU30 Sep 2016 18OPEN

4,311.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,311.55

4,311.55
89388XAC6 Total

0.00 0.000.00 1,376,731.951,688,262.970 Local

0.00 0.00 0.00 1,376,731.95Base

PAYDOWN USD/LSU89604BAT5 TRIBUNE MEDIA COMPANY 30 Sep 20161%   27 Dec 2020 30 Sep 2016

4,569.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,569.46

4,569.46

GOLDMAN SACHS + CO USD/LSU90210EAM8 TXU US HLDGS CO 29 Mar 20161%   10 Oct 2017 CANCEL

-238,405.490 0.0029.000003Local1.000000
29.000003 0.00 0.00Base

0.00
0.00
0.00 -69,137.60

-69,137.60
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Broker NameTrd Date Stl Date
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GOLDMAN SACHS + CO USD/LSU29 Mar 2016 OPEN

238,405.490 0.0029.000003Local1.000000
29.000003 0.00 0.00Base

0.00
0.00
0.00 69,137.60

69,137.60
90210EAM8 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

GOLDMAN SACHS + CO USD/LSU90266UAC7 UFC HLDGS LLC 03 Aug 2016 151%   18 Aug 2023 OPEN

120,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 120,300.00

120,300.00

GOLDMAN SACHS + CO USD/LSU04 Aug 2016 14OPEN

120,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 120,300.00

120,300.00
90266UAC7 Total

0.00 0.000.00 240,600.00240,000.000 Local

0.00 0.00 0.00 240,600.00Base

PAYDOWN USD/LSU90343TAN3 U.S. TELEPACIFIC CORPORATION 30 Sep 2016 31%   25 Nov 2020 OPEN

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/LSU90350VAC2 USAGM HOLDCO LLC 30 Sep 20161%   28 Jul 2022 30 Sep 2016

5,413.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,413.22

5,413.22

PAYDOWN USD/LSU914908AV0 UNIVISION COMMUNICATIONS INC 22 Sep 2016 11%   01 Mar 2020 23 Sep 2016

851.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 851.81

851.81

PAYDOWN USD/LSU91759UAM7 UTEX INDS INC 30 Sep 2016 41%   22 May 2021 OPEN

3,601.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,601.37

3,601.37
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PAYDOWN USD/LSU923GMDII9 REDTOP ACQUISITION LIMITED 29 Jul 20161%   03 Dec 2020 29 Jul 2016

3,641.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,641.58

3,641.58

PAYDOWN USD/LSU92922LAJ4 W3 CO 30 Sep 20161%   13 Mar 2020 30 Sep 2016

2,133.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,133.84

2,133.84

PAYDOWN USD/LSU92939EAC6 WP MUSTANG HLDGS LLC 01 Jul 20161%   29 May 2021 01 Jul 2016

1,305,394.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,305,394.99

1,305,394.99

PAYDOWN USD/LSU930ANNII0 CISION US INC. 30 Sep 2016 31%   16 Jun 2023 OPEN

3,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,625.00

3,625.00

PAYDOWN USD/LSU930LKEII9 PROSPECT MEDICAL HOLIDNGS INC 30 Sep 2016 31%   30 Jun 2022 OPEN

2,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,625.00

2,625.00

GOLDMAN SACHS + CO USD/LSU930NCTII1 CHESAPEAKE ENERGY 17 Aug 20161%   23 Aug 2021 OPEN

150,000.000 0.00102.000000Local1.000000
102.000000 0.00 0.00Base

0.00
0.00
0.00 153,000.00

153,000.00

GOLDMAN SACHS + CO USD/LSU18 Aug 2016 OPEN

150,000.000 0.00101.875000Local1.000000
101.875000 0.00 0.00Base

0.00
0.00
0.00 152,812.50

152,812.50
930NCTII1 Total

0.00 0.000.00 305,812.50300,000.000 Local

0.00 0.00 0.00 305,812.50Base

BANK OF AMERICA N.A. USD/LSU930RELII7 CHOBANI LLC 30 Sep 20161%   30 Sep 2023 OPEN

130,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 129,350.00

129,350.00
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES USD/LSU93317CAL0 WALTER INVT MGMT CORP 10 Aug 20161%   19 Dec 2020 22 Aug 2016

402,404.120 0.0090.000000Local1.000000
90.000000 0.00 0.00Base

0.00
0.00
0.00 362,163.71

362,163.71

JP MORGAN CHASE BANK USD/LSU95810DAD3 WESTERN DIGITAL CORP 23 Jun 20161%   29 Apr 2023 CANCEL

-353,488.370 0.00100.374999Local1.000000
100.374999 0.00 0.00Base

0.00
0.00
0.00 -354,813.95

-354,813.95

JP MORGAN CHASE BANK USD/LSU23 Jun 2016 06 Jul 2016

353,488.370 0.00100.374999Local1.000000
100.374999 0.00 0.00Base

0.00
0.00
0.00 354,813.95

354,813.95

JP MORGAN CHASE BANK USD/LSU13 Jul 2016 28 Jul 2016

90,662.510 0.00100.875003Local1.000000
100.875003 0.00 0.00Base

0.00
0.00
0.00 91,455.81

91,455.81

PAYDOWN USD/LSU17 Aug 2016 17 Aug 2016

37,836.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,836.49

37,836.49

STATE STREET BANK AND TRUST COMPANY USD/LSU17 Aug 2016 623 Aug 2016

151,345.960 0.0097.000012Local1.000000
97.000012 0.00 0.00Base

0.00
0.00
0.00 146,805.60

146,805.60
95810DAD3 Total

0.00 0.000.00 276,097.90279,844.960 Local

0.00 0.00 0.00 276,097.90Base

PAYDOWN USD/LSU95810DAF8 WESTERN DIGITAL CORP 30 Sep 2016 31%   29 Apr 2023 OPEN

1,628.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,628.36

1,628.36

PAYDOWN USD/LSU96208UAK7 WEX INC 30 Sep 2016 31%   01 Jul 2023 OPEN

589.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 589.29

589.29
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU962JBYII1 ENGILITY CORPORATION 27 Sep 2016 11%   12 Aug 2023 28 Sep 2016

12,647.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,647.06

12,647.06

PAYDOWN USD/LSU30 Sep 2016 4OPEN

12,647.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,647.06

12,647.06
962JBYII1 Total

0.00 0.000.00 25,294.1225,294.120 Local

0.00 0.00 0.00 25,294.12Base

PAYDOWN USD/LSU96336HAC9 PSSI HOLDINGS, LLC 30 Sep 2016 41%   02 Dec 2021 OPEN

3,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,125.00

3,125.00

PAYDOWN USD/LSU96925HAB8 WILLIAM MORRIS ENDEAVOR ENT 30 Sep 2016 31%   06 May 2021 OPEN

340.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 340.18

340.18

PAYDOWN USD/LSU30 Sep 2016 3OPEN

3,726.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,726.42

3,726.42
96925HAB8 Total

0.00 0.000.00 4,066.604,066.600 Local

0.00 0.00 0.00 4,066.60Base

PAYDOWN USD/LSU978YNLII5 VARSITY BRANDS INC. 30 Sep 2016 31%   11 Dec 2021 OPEN

2,314.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,314.80

2,314.80

RESTRUCTURING USD/LSU98379EAB2 XPO LOGISTICS INC. 25 Aug 20161%   01 Nov 2021 25 Aug 2016

1,548,924.010 0.0099.411268Local1.000000
99.411268 0.00 0.00Base

0.00
0.00
0.00 1,539,805.00

1,539,805.00
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/LSU98379EAC0 XPO LOGISTICS INC 30 Sep 20161%   30 Oct 2021

3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,872.31

3,872.31

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,872.31

-3,872.31

PAYDOWN USD/LSU30 Sep 2016

3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,872.31

3,872.31

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,872.31

-3,872.31

PAYDOWN USD/LSU30 Sep 2016

3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,872.31

3,872.31

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,872.31

-3,872.31

PAYDOWN USD/LSU30 Sep 2016 7OPEN

3,872.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,872.31

3,872.31
98379EAC0 Total

0.00 0.000.00 3,872.313,872.310 Local

0.00 0.00 0.00 3,872.31Base

PAYDOWN USD/LSU98920UAG9 ZEBRA TECHNOLOGIES CORP 01 Jul 2016 41%   27 Oct 2021 05 Jul 2016

42,950.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,950.39

42,950.39

PAYDOWN USD/LSU15 Aug 2016 116 Aug 2016
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

23,861.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,861.33

23,861.33

PAYDOWN USD/LSU13 Sep 2016 114 Sep 2016

19,089.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,089.06

19,089.06

PAYDOWN USD/LSU21 Sep 2016 21 Sep 2016

14,316.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,316.80

14,316.80

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

28,633.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,633.59

28,633.59
98920UAG9 Total

0.00 0.000.00 128,851.17128,851.170 Local

0.00 0.00 0.00 128,851.17Base

PAYDOWN USD/LSUC0102MAD7 AIR CANADA 30 Sep 2016 31%   26 Sep 2019 OPEN

5,615.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,615.24

5,615.24

PAYDOWN USD/LSUC6901LAD9 1011778 BC ULTD LIABILITY COMP 30 Sep 20161%   10 Dec 2021 30 Sep 2016

2,536.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,536.97

2,536.97

PAYDOWN USD/LSUC9413PAU7 VALEANT PHARMACEUTICALS INT. 05 Aug 20161%   01 Apr 2022 05 Aug 2016

2,641.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,641.38

2,641.38

PAYDOWN USD/LSU21 Sep 2016 21 Sep 2016

2,641.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,641.38

2,641.38
C9413PAU7 Total

0.00 0.000.00 5,282.765,282.760 Local
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 5,282.76Base

PAYDOWN USD/LSUG2967LAD5 AVAGO TECHNOLOGIES CAYMAN LTD. 15 Jul 20161%   01 Feb 2023 15 Jul 2016

113,866.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 113,866.67

113,866.67

PAYDOWN USD/LSU02 Aug 2016 103 Aug 2016

258,533.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 258,533.33

258,533.33

PAYDOWN USD/LSU02 Aug 2016 103 Aug 2016

211,983.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211,983.33

211,983.33

PAYDOWN USD/LSU02 Aug 2016 05 Aug 2016

1,231,066.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,231,066.67

1,231,066.67
G2967LAD5 Total

0.00 0.000.00 1,815,450.001,815,450.000 Local

0.00 0.00 0.00 1,815,450.00Base

BANK OF AMERICA N.A. USD/OTHG6740DAD8 VANTAGE DRILLING INTERNATIONAL 18 Sep 20151%   28 Mar 2019 CANCEL

-219,149.410 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 -71,771.43

-71,771.43

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 CANCEL

-219,699.960 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 -67,008.49

-67,008.49

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 CANCEL

-219,699.950 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 -63,712.99

-63,712.99

BANK OF AMERICA N.A. USD/OTH18 Sep 2015

218,578.910 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 71,584.59

71,584.59
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FUND:
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 CANCEL

-218,578.910 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 -71,584.59

-71,584.59

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015

219,136.620 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 66,836.67

66,836.67

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 CANCEL

-219,136.620 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 -66,836.67

-66,836.67

BANK OF AMERICA N.A. USD/OTH10 Nov 2015

219,136.620 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 63,549.62

63,549.62

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 CANCEL

-219,136.620 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 -63,549.62

-63,549.62

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 OPEN

219,699.950 0.0030.499997Local1.000000
30.499997 0.00 0.00Base

0.00
0.00
0.00 67,008.48

67,008.48

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 22OPEN

219,699.950 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 63,712.99

63,712.99

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 OPEN

219,149.100 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 71,771.33

71,771.33

WRITEOFF USD/LSU31 Jul 2016 31 Jul 2016

0.320 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
G6740DAD8 Total
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 -0.110.000 Local

0.00 0.00 0.00 -0.11Base

BARCLAYS CAPITAL INC, NEW YORK USD/LSUL3434LAB6 EVERGREEN SKILLS LUX S A R L 14 Jun 20161%   28 Apr 2022

150,000.000 0.0050.000000Local1.000000
50.000000 0.00 0.00Base

0.00
0.00
0.00 75,000.00

75,000.00

BARCLAYS CAPITAL INC, NEW YORK USD/LSU14 Jun 2016 CANCEL

-150,000.000 0.0050.000000Local1.000000
50.000000 0.00 0.00Base

0.00
0.00
0.00 -75,000.00

-75,000.00
L3434LAB6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/LSUL3434LAC4 EVERGREEN SKILLS LUX S A R L 29 Jul 2016 31%   28 Apr 2021 01 Aug 2016

2,580.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,580.45

2,580.45

PAYDOWN USD/LSU29 Jul 2016 301 Aug 2016

2,444.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,444.67

2,444.67
L3434LAC4 Total

0.00 0.000.00 5,025.125,025.120 Local

0.00 0.00 0.00 5,025.12Base

DEUTSCHE BANK SECURITIES USD/LSUL7601FAC5 PINNACLE HOLDCO SARL 16 Jun 20161%   30 Jul 2019

374,031.010 0.0074.500000Local1.000000
74.500000 0.00 0.00Base

0.00
0.00
0.00 278,653.10

278,653.10

DEUTSCHE BANK SECURITIES USD/LSU16 Jun 2016 CANCEL

-374,031.010 0.0074.500000Local1.000000
74.500000 0.00 0.00Base

0.00
0.00
0.00 -278,653.10

-278,653.10

PAYDOWN USD/LSU30 Sep 2016 3OPEN
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,211.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,211.82

3,211.82
L7601FAC5 Total

0.00 0.000.00 3,211.823,211.820 Local

0.00 0.00 0.00 3,211.82Base

PAYDOWN USD/LSUL9308UAG5 TRAVELPORT FIN (LUXEMBOURG) S 31 Aug 20161%   02 Sep 2021 31 Aug 2016

5,257.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,257.32

5,257.32

PAYDOWN USD/LSU20 Sep 2016 121 Sep 2016

44,272.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,272.20

44,272.20
L9308UAG5 Total

0.00 0.000.00 49,529.5249,529.520 Local

0.00 0.00 0.00 49,529.52Base

PAYDOWN USD/LSUN7900HAB9 AP NMT ACQUISITION B V 30 Sep 2016 31%   13 Aug 2021 OPEN

2,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,875.00

2,875.00

0.0037,588,693.710 Local
0.00Base

0.00
0.00

0.00
0.00

35,980,163.07
35,980,163.07

US DOLLAR Total

FIXED INCOME  Total
37,588,693.710

Base 0.00 0.00 0.00 35,980,163.07

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Jul 20160.0000001%   01 Jul 01 Jul 2016

903,626.530 0.00100.000000Local1.000000 0.00 0.00 903,626.53
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 903,626.53

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Jul 20160.0000001%   05 Jul 05 Jul 2016

3,971,340.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,971,340.16

3,971,340.16

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Jul 20160.0000001%   06 Jul 06 Jul 2016

124,467.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,467.02

124,467.02

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Jul 20160.0000001%   07 Jul 07 Jul 2016

742,855.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 742,855.51

742,855.51

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Jul 20160.0000001%   08 Jul 08 Jul 2016

2,411,467.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,411,467.34

2,411,467.34

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Jul 20160.0000001%   11 Jul 11 Jul 2016

1,290,711.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,290,711.10

1,290,711.10

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Jul 20160.0000001%   13 Jul 13 Jul 2016

126,683.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,683.70

126,683.70

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Jul 20160.0000001%   14 Jul 14 Jul 2016

277,719.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 277,719.14

277,719.14

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Jul 20160.0000001%   15 Jul 15 Jul 2016

20.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20.60

20.60

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Jul 20160.0000001%   18 Jul 18 Jul 2016

315,996.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 315,996.14

315,996.14
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Jul 20160.0000001%   20 Jul 20 Jul 2016

359,824.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 359,824.60

359,824.60

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Jul 20160.0000001%   22 Jul 22 Jul 2016

730,308.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 730,308.60

730,308.60

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 25 Jul 20160.0000001%   25 Jul 25 Jul 2016

44,809.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,809.44

44,809.44

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Jul 20160.0000001%   29 Jul 29 Jul 2016

66,508.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66,508.31

66,508.31

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Aug 20160.0000001%   02 Aug 02 Aug 2016

1,372,489.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,372,489.79

1,372,489.79

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Aug 20160.0000001%   04 Aug 04 Aug 2016

474,132.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 474,132.53

474,132.53

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Aug 20160.0000001%   05 Aug 05 Aug 2016

896,328.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 896,328.26

896,328.26

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Aug 20160.0000001%   08 Aug 08 Aug 2016

2,749,128.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,749,128.02

2,749,128.02

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 10 Aug 20160.0000001%   10 Aug 10 Aug 2016

355,132.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 355,132.33

355,132.33

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Aug 20160.0000001%   16 Aug 16 Aug 2016
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

390,755.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 390,755.48

390,755.48

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Aug 20160.0000001%   22 Aug 22 Aug 2016

750,787.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,787.08

750,787.08

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 25 Aug 20160.0000001%   25 Aug 25 Aug 2016

90,493.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,493.90

90,493.90

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Aug 20160.0000001%   30 Aug 30 Aug 2016

219.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 219.03

219.03

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Sep 20160.0000001%   01 Sep 01 Sep 2016

149,238.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,238.96

149,238.96

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Sep 20160.0000001%   02 Sep 02 Sep 2016

162,828.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 162,828.29

162,828.29

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Sep 20160.0000001%   06 Sep 06 Sep 2016

230,511.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,511.41

230,511.41

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Sep 20160.0000001%   08 Sep 08 Sep 2016

49,381.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,381.81

49,381.81

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Sep 20160.0000001%   12 Sep 12 Sep 2016

1,885,911.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,885,911.31

1,885,911.31

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Sep 20160.0000001%   13 Sep 13 Sep 2016

299,818.610 0.00100.000000Local1.000000 0.00 0.00 299,818.61
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 299,818.61

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Sep 20160.0000001%   14 Sep 14 Sep 2016

28,829.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,829.37

28,829.37

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Sep 20160.0000001%   20 Sep 20 Sep 2016

95,725.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,725.30

95,725.30

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Sep 20160.0000001%   19 Sep 19 Sep 2016

667,847.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 667,847.14

667,847.14

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Sep 20160.0000001%   22 Sep 22 Sep 2016

61,392.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,392.33

61,392.33

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Sep 20160.0000001%   26 Sep 26 Sep 2016

17,379.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,379.66

17,379.66

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Sep 20160.0000001%   28 Sep 28 Sep 2016

2,833,262.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,833,262.31

2,833,262.31

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Sep 20160.0000001%   29 Sep 29 Sep 2016

38,651.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,651.84

38,651.84
536991003 Total

0.00 0.000.00 24,966,582.9524,966,582.950 Local

0.00 0.00 0.00 24,966,582.95Base

0.0024,966,582.950 Local
0.00Base

0.00
0.00

0.00
0.00

24,966,582.95
24,966,582.95

US DOLLAR Total
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NHHL
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SHORT TERM MATURITIES  Total
24,966,582.950

Base 0.00 0.00 0.00 24,966,582.95

84,868,270.650.000.000.00

86,476,801.290

SALES Total

Base
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NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Jul 20160.0000001%   05 Jul 01 Jul 2016

3,333,914.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,333,914.27

3,333,914.27

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Jul 20160.0000001%   06 Jul 05 Jul 2016

145,637.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,637.35

145,637.35

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Jul 20160.0000001%   11 Jul 08 Jul 2016

965.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 965.52

965.52

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Jul 20160.0000001%   14 Jul 13 Jul 2016

2,288.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,288.82

2,288.82

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Jul 20160.0000001%   15 Jul 14 Jul 2016

40,062.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,062.44

40,062.44

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Jul 20160.0000001%   18 Jul 15 Jul 2016

237,447.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 237,447.49

237,447.49

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Jul 20160.0000001%   19 Jul 18 Jul 2016

1,722.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,722.65

1,722.65

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Jul 20160.0000001%   20 Jul 19 Jul 2016

244.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 244.38

244.38

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 21 Jul 20160.0000001%   22 Jul 21 Jul 2016
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NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

345.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 345.72

345.72

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Jul 20160.0000001%   29 Jul 28 Jul 2016

26,541.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,541.67

26,541.67

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Jul 20160.0000001%   01 Aug 29 Jul 2016

129,954.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 129,954.47

129,954.47

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Aug 20160.0000001%   03 Aug 02 Aug 2016

36,998.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,998.46

36,998.46

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Aug 20160.0000001%   04 Aug 03 Aug 2016

278,870.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,870.79

278,870.79

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Aug 20160.0000001%   05 Aug 04 Aug 2016

343,241.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 343,241.87

343,241.87

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Aug 20160.0000001%   08 Aug 05 Aug 2016

1,388.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,388.89

1,388.89

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Aug 20160.0000001%   09 Aug 08 Aug 2016

4,324.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,324.44

4,324.44

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Jul 20160.0000001%   12 Jul 11 Jul 2016

54,116.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,116.68

54,116.68

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Jul 20160.0000001%   28 Jul 27 Jul 2016

483,943.340 0.00100.000000Local1.000000 0.00 0.00 483,943.34
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NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 483,943.34

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Aug 20160.0000001%   12 Aug 11 Aug 2016

8,797.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,797.82

8,797.82

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Aug 20160.0000001%   15 Aug 12 Aug 2016

59,552.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,552.30

59,552.30

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Aug 20160.0000001%   17 Aug 16 Aug 2016

187,067.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 187,067.82

187,067.82

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Aug 20160.0000001%   19 Aug 18 Aug 2016

555,761.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 555,761.00

555,761.00

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Aug 20160.0000001%   22 Aug 19 Aug 2016

830,120.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 830,120.42

830,120.42

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Aug 20160.0000001%   23 Aug 22 Aug 2016

211,232.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211,232.07

211,232.07

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Aug 20160.0000001%   24 Aug 23 Aug 2016

30,627.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,627.94

30,627.94

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 25 Aug 20160.0000001%   26 Aug 25 Aug 2016

1,588,652.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,588,652.58

1,588,652.58

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Aug 20160.0000001%   31 Aug 30 Aug 2016

10,337.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,337.39

10,337.39
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NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Aug 20160.0000001%   01 Sep 31 Aug 2016

166,411.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,411.12

166,411.12

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Sep 20160.0000001%   02 Sep 01 Sep 2016

193,128.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 193,128.51

193,128.51

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Sep 20160.0000001%   06 Sep 02 Sep 2016

528,009.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 528,009.95

528,009.95

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Sep 20160.0000001%   07 Sep 06 Sep 2016

40,075.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,075.90

40,075.90

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Sep 20160.0000001%   08 Sep 07 Sep 2016

923.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 923.35

923.35

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Sep 20160.0000001%   09 Sep 08 Sep 2016

777,149.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 777,149.70

777,149.70

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Sep 20160.0000001%   14 Sep 13 Sep 2016

35,874.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,874.32

35,874.32

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Sep 20160.0000001%   16 Sep 15 Sep 2016

14,135.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,135.91

14,135.91

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Sep 20160.0000001%   19 Sep 16 Sep 2016

12,478.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,478.95

12,478.95

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Sep 20160.0000001%   20 Sep 19 Sep 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

61,477.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,477.00

61,477.00

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Sep 20160.0000001%   26 Sep 23 Sep 2016

230.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230.80

230.80

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Sep 20160.0000001%   27 Sep 26 Sep 2016

7,190.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,190.39

7,190.39

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Sep 20160.0000001%   28 Sep 27 Sep 2016

63,996.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,996.09

63,996.09

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Sep 20160.0000001%   29 Sep 28 Sep 2016

549.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 549.17

549.17

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Sep 20160.0000001%   03 Oct

756,607.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 756,607.26

756,607.26

STATE STREET BANK AND TRUST USD/BOS30 Sep 2016 CANCEL

-756,607.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -756,607.26

-756,607.26

STATE STREET BANK AND TRUST USD/BOS30 Sep 2016 30 Sep 2016

756,607.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 756,607.26

756,607.26
536991003 Total

0.00 0.000.00 11,262,397.0111,262,397.010 Local

0.00 0.00 0.00 11,262,397.01Base

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,102,833.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,102,833.98

1,102,833.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

3,333,879.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,333,879.01

3,333,879.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

145,637.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,637.35

145,637.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

965.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 965.52

965.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

54,116.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,116.68

54,116.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

2,288.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,288.82

2,288.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

40,062.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,062.44

40,062.44

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

237,447.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 237,447.49

237,447.49
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

1,722.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,722.65

1,722.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

244.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 244.38

244.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

345.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 345.72

345.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.526% 31 Dec 2030 26 Jul 2016

STIF FUND

574,161.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 574,161.84

574,161.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

483,943.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 483,943.34

483,943.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

26,541.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,541.67

26,541.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

134,534.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 134,534.35

134,534.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

36,998.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,998.46

36,998.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

278,870.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,870.79

278,870.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

343,241.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 343,241.87

343,241.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

1,388.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,388.89

1,388.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

4,324.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,324.44

4,324.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

8,797.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,797.82

8,797.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

59,552.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,552.30

59,552.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

187,067.820 0.00100.000000Local1.000000 0.00 0.00 187,067.82
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Base Currency: USD - US DOLLAR

July 1, 2016
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 187,067.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

555,761.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 555,761.00

555,761.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

830,120.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 830,120.42

830,120.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

211,232.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211,232.07

211,232.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

1,588,652.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,588,652.58

1,588,652.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

10,337.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,337.39

10,337.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

193,010.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 193,010.90

193,010.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

528,009.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 528,009.95

528,009.95
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

40,075.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,075.90

40,075.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

923.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 923.35

923.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

777,149.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 777,149.70

777,149.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016

STIF FUND

35,874.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,874.32

35,874.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

14,135.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,135.91

14,135.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

12,478.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,478.95

12,478.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

61,477.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,477.00

61,477.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

230.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230.80

230.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

7,190.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,190.39

7,190.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

549.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 549.17

549.17
86199E9B7 Total

0.00 0.000.00 11,926,177.4311,926,177.430 Local

0.00 0.00 0.00 11,926,177.43Base

0.0023,188,574.440 Local
0.00Base

0.00
0.00

0.00
0.00

23,188,574.44
23,188,574.44

US DOLLAR Total

CASH EQUIVALENTS  Total
23,188,574.440

Base 0.00 0.00 0.00 23,188,574.44

FIXED INCOME
US DOLLAR

CITIBANK N.A. USD/LSU00255XAD1 ABACUS INNOVATIONS CORP 09 Jun 20161%   16 Aug 2023 CANCEL

-1,000,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -997,500.00

-997,500.00

CITIBANK,N.A. USD/LSU07 Jul 2016

1,750,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 1,756,562.50

1,756,562.50
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIBANK,N.A. USD/LSU07 Jul 2016 CANCEL

-1,750,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -1,756,562.50

-1,756,562.50

CITIBANK N.A. USD/LSU09 Jun 2016 26 Aug 2016

1,000,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 997,500.00

997,500.00

CITIBANK,N.A. USD/LSU07 Jul 2016 09 Sep 2016

1,750,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 1,756,562.50

1,756,562.50
00255XAD1 Total

0.00 0.000.00 1,756,562.501,750,000.000 Local

0.00 0.00 0.00 1,756,562.50Base

DEUTSCHE BANK SECURITIES USD/LSU02376CAP0 AMERICAN AIRLINES INC. 07 Jul 20161%   27 Jun 2020

2,000,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 1,987,500.00

1,987,500.00

DEUTSCHE BANK SECURITIES USD/LSU07 Jul 2016 CANCEL

-2,000,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 -1,987,500.00

-1,987,500.00

DEUTSCHE BANK SECURITIES USD/LSU07 Jul 2016 26 Jul 2016

2,000,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 1,987,500.00

1,987,500.00
02376CAP0 Total

0.00 0.000.00 1,987,500.002,000,000.000 Local

0.00 0.00 0.00 1,987,500.00Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU12543KAM6 CHS / COMMUNITY HEALTH SYS INC 26 Jul 20161%   31 Dec 2019

500,000.000 0.0099.125000Local1.000000
99.125000 0.00 0.00Base

0.00
0.00
0.00 495,625.00

495,625.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU26 Jul 2016 CANCEL

-500,000.000 0.0099.125000Local1.000000
99.125000 0.00 0.00Base

0.00
0.00
0.00 -495,625.00

-495,625.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU07 Sep 2016

1,500,000.000 0.0097.500000Local1.000000
97.500000 0.00 0.00Base

0.00
0.00
0.00 1,462,500.00

1,462,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU07 Sep 2016 CANCEL

-1,500,000.000 0.0097.500000Local1.000000
97.500000 0.00 0.00Base

0.00
0.00
0.00 -1,462,500.00

-1,462,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU26 Jul 2016 08 Sep 2016

500,000.000 0.0099.125000Local1.000000
99.125000 0.00 0.00Base

0.00
0.00
0.00 495,625.00

495,625.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU07 Sep 2016 21 Sep 2016

1,500,000.000 0.0097.500000Local1.000000
97.500000 0.00 0.00Base

0.00
0.00
0.00 1,462,500.00

1,462,500.00
12543KAM6 Total

0.00 0.000.00 1,958,125.002,000,000.000 Local

0.00 0.00 0.00 1,958,125.00Base

SUNTRUST CAPITAL MARKETS INC USD/LSU15960HAC2 CHARCOAL HLDGS LLC 30 Jun 20161%   01 Jul 2023 CANCEL

-750,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -742,500.00

-742,500.00

SUNTRUST CAPITAL MARKETS INC USD/LSU15960HAC2 CHARCOAL HLDGS LLC 21 Jul 20161%   01 Jul 2023

250,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 250,937.50

250,937.50

SUNTRUST CAPITAL MARKETS INC USD/LSU21 Jul 2016 CANCEL

-250,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -250,937.50

-250,937.50

SUNTRUST CAPITAL MARKETS INC USD/LSU30 Jun 2016 26 Jul 2016

Books Closed Prepared by State StreetPage 2030



NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

750,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 742,500.00

742,500.00

SUNTRUST CAPITAL MARKETS INC USD/LSU21 Jul 2016 15 Aug 2016

250,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 250,937.50

250,937.50
15960HAC2 Total

0.00 0.000.00 250,937.50250,000.000 Local

0.00 0.00 0.00 250,937.50Base

JP MORGAN CHASE BANK USD/LSU17121HAF7 FCA US LLC 07 Jul 20161%   31 Dec 2018

1,500,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 1,501,875.00

1,501,875.00

JP MORGAN CHASE BANK USD/LSU07 Jul 2016 CANCEL

-1,500,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -1,501,875.00

-1,501,875.00

JP MORGAN CHASE BANK USD/LSU07 Jul 2016 21 Jul 2016

1,500,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 1,501,875.00

1,501,875.00
17121HAF7 Total

0.00 0.000.00 1,501,875.001,500,000.000 Local

0.00 0.00 0.00 1,501,875.00Base

CREDIT SUISSE SECURITIES (USA) LLC USD/LSU24702NAL4 DELL INTL LLC 02 Jun 20161%   07 Sep 2023 CANCEL

-1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -995,000.00

-995,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/LSU02 Jun 2016

1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/LSU02 Jun 2016 CANCEL

-1,000,000.000 0.0099.500000Local1.000000 0.00 0.00 -995,000.00
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99.500000 0.00 0.00Base 0.00 -995,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/LSU24702NAL4 DELL INTL LLC 02 Jun 20161%   07 Sep 2023 12 Sep 2016

1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00
24702NAL4 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU41151PAL9 HARBOR FREIGHT TOOLS USA INC 16 Aug 20161%   19 Aug 2023

1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU16 Aug 2016 CANCEL

-1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -995,000.00

-995,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU41151PAL9 HARBOR FREIGHT TOOLS USA INC 16 Aug 20161%   19 Aug 2023 26 Aug 2016

1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00
41151PAL9 Total

0.00 0.000.00 995,000.001,000,000.000 Local

0.00 0.00 0.00 995,000.00Base

RESTRUCTURING USD/LSU43289DAE3 HILTON WORLDWIDE FIN LLC 18 Aug 2016 121%   25 Oct 2023 30 Aug 2016

4,292,822.650 0.00100.384499Local1.000000
100.384499 0.00 0.00Base

0.00
0.00
0.00 4,309,328.55

4,309,328.55

MORGAN STANLEY AND CO INC USD/LSU51602EAC8 LANNETT CO INC 09 Aug 20161%   25 Nov 2020

100,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 99,000.00

99,000.00

MORGAN STANLEY AND CO INC USD/LSU09 Aug 2016 CANCEL

-100,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -99,000.00

-99,000.00
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MORGAN STANLEY AND CO INC USD/LSU09 Aug 2016

100,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 98,000.00

98,000.00

MORGAN STANLEY AND CO INC USD/LSU09 Aug 2016 CANCEL

-100,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 -98,000.00

-98,000.00

MORGAN STANLEY AND CO INC USD/LSU09 Aug 2016 24 Aug 2016

100,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 98,000.00

98,000.00
51602EAC8 Total

0.00 0.000.00 98,000.00100,000.000 Local

0.00 0.00 0.00 98,000.00Base

CITIBANK,N.A. USD/LSU71677HAF2 PETSMART INC. 19 Jul 20161%   11 Mar 2022

500,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 503,125.00

503,125.00

CITIBANK,N.A. USD/LSU19 Jul 2016 CANCEL

-500,000.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -503,125.00

-503,125.00

CITIBANK,N.A. USD/LSU19 Jul 2016

498,737.370 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 501,854.48

501,854.48

CITIBANK,N.A. USD/LSU19 Jul 2016 CANCEL

-498,737.370 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -501,854.48

-501,854.48

CITIBANK,N.A. USD/LSU19 Jul 2016 10 Aug 2016

498,737.370 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 501,854.48

501,854.48
71677HAF2 Total
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0.00 0.000.00 501,854.48498,737.370 Local

0.00 0.00 0.00 501,854.48Base

UBS INVESTMENT BANK USD/LSU73641VAC7 PORTILLOS HLDGS LLC 15 Sep 20161%   02 Aug 2021

533,214.360 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 531,881.32

531,881.32

UBS INVESTMENT BANK USD/LSU15 Sep 2016 CANCEL

-533,214.360 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 -531,881.32

-531,881.32

UBS INVESTMENT BANK USD/LSU15 Sep 2016 OPEN

531,857.580 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 530,527.94

530,527.94
73641VAC7 Total

0.00 0.000.00 530,527.94531,857.580 Local

0.00 0.00 0.00 530,527.94Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU74966FAF0 RP CROWN PARENT LLC 22 Aug 20161%   21 Dec 2018

500,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 500,625.00

500,625.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU22 Aug 2016 CANCEL

-500,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -500,625.00

-500,625.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU22 Aug 2016 01 Sep 2016

500,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 500,625.00

500,625.00
74966FAF0 Total

0.00 0.000.00 500,625.00500,000.000 Local

0.00 0.00 0.00 500,625.00Base

JP MORGAN CHASE BANK USD/LSU75605NAN0 REALOGY CORP 14 Jul 20161%   20 Jul 2022
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1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

JP MORGAN CHASE BANK USD/LSU14 Jul 2016 CANCEL

-1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,000,000.00

-1,000,000.00

JP MORGAN CHASE BANK USD/LSU75605NAN0 REALOGY CORP 14 Jul 20161%   20 Jul 2022 26 Jul 2016

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00
75605NAN0 Total

0.00 0.000.00 1,000,000.001,000,000.000 Local

0.00 0.00 0.00 1,000,000.00Base

GOLDMAN SACHS + CO USD/LSU83417UAC0 SOLARWINDS INC. 15 Aug 20161%   03 Feb 2023

940,170.940 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 935,470.09

935,470.09

GOLDMAN SACHS + CO USD/LSU15 Aug 2016 CANCEL

-940,170.940 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -935,470.09

-935,470.09
83417UAC0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

GOLDMAN SACHS + CO USD/LSU83417UAF3 SOLARWINDS HLDGS INC 15 Aug 20161%   03 Feb 2023

940,170.940 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 935,470.09

935,470.09

GOLDMAN SACHS + CO USD/LSU15 Aug 2016 CANCEL

-940,170.940 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -935,470.09

-935,470.09

RESTRUCTURING USD/LSU18 Aug 2016 119 Aug 2016

2,000,000.000 0.00101.203000Local1.000000 0.00 0.00 2,024,060.00
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101.203000 0.00 0.00Base 0.00 2,024,060.00

GOLDMAN SACHS + CO USD/LSU15 Aug 2016 26 Aug 2016

940,170.940 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 935,470.09

935,470.09
83417UAF3 Total

0.00 0.000.00 2,959,530.092,940,170.940 Local

0.00 0.00 0.00 2,959,530.09Base

DEUTSCHE BANK SECURITIES USD/LSU87265VAB4 T MOBILE USA INC. 07 Jul 20161%   09 Nov 2022

1,250,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 1,259,375.00

1,259,375.00

DEUTSCHE BANK SECURITIES USD/LSU07 Jul 2016 CANCEL

-1,250,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 -1,259,375.00

-1,259,375.00

DEUTSCHE BANK SECURITIES USD/LSU07 Jul 2016 01 Aug 2016

1,250,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 1,259,375.00

1,259,375.00
87265VAB4 Total

0.00 0.000.00 1,259,375.001,250,000.000 Local

0.00 0.00 0.00 1,259,375.00Base

BANK OF AMERICA N.A. USD/LSU903203BQ9 UPC FING PARTNERSHIP 29 Jul 20161%   31 Aug 2024

750,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 746,250.00

746,250.00

BANK OF AMERICA N.A. USD/LSU29 Jul 2016 CANCEL

-750,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -746,250.00

-746,250.00

BANK OF AMERICA N.A. USD/LSU29 Jul 2016

750,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 746,250.00

746,250.00
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BANK OF AMERICA N.A. USD/LSU29 Jul 2016 CANCEL

-750,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -746,250.00

-746,250.00

BANK OF AMERICA N.A. USD/LSU29 Jul 2016 24 Aug 2016

750,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 746,250.00

746,250.00
903203BQ9 Total

0.00 0.000.00 746,250.00750,000.000 Local

0.00 0.00 0.00 746,250.00Base

JP MORGAN CHASE BANK USD/LSU930BABII8 PINNACLE ENTERTAINMENT INC. 20 Jul 20161%   28 Apr 2023

250,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 250,625.00

250,625.00

JP MORGAN CHASE BANK USD/LSU20 Jul 2016 CANCEL

-250,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -250,625.00

-250,625.00

JP MORGAN CHASE BANK USD/LSU20 Jul 2016 10 Aug 2016

250,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 250,625.00

250,625.00
930BABII8 Total

0.00 0.000.00 250,625.00250,000.000 Local

0.00 0.00 0.00 250,625.00Base

DEUTSCHE BANK SECURITIES USD/LSU962HBXII7 ARBOR PHARMACEUTICALS INC. 12 Jul 20161%   28 Jun 2023

892,857.140 0.0093.999999Local1.000000
93.999999 0.00 0.00Base

0.00
0.00
0.00 839,285.71

839,285.71

DEUTSCHE BANK SECURITIES USD/LSU12 Jul 2016 CANCEL

-892,857.140 0.0093.999999Local1.000000
93.999999 0.00 0.00Base

0.00
0.00
0.00 -839,285.71

-839,285.71
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DEUTSCHE BANK SECURITIES USD/LSU12 Jul 2016 120 Jul 2016

892,857.140 0.0093.999999Local1.000000
93.999999 0.00 0.00Base

0.00
0.00
0.00 839,285.71

839,285.71

DEUTSCHE BANK SECURITIES USD/LSU25 Jul 2016

62,111.800 0.0098.999996Local1.000000
98.999996 0.00 0.00Base

0.00
0.00
0.00 61,490.68

61,490.68

DEUTSCHE BANK SECURITIES USD/LSU25 Jul 2016 CANCEL

-62,111.800 0.0098.999996Local1.000000
98.999996 0.00 0.00Base

0.00
0.00
0.00 -61,490.68

-61,490.68

DEUTSCHE BANK SECURITIES USD/LSU09 Aug 2016

295,031.060 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 292,818.33

292,818.33

DEUTSCHE BANK SECURITIES USD/LSU09 Aug 2016 CANCEL

-295,031.060 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -292,818.33

-292,818.33

DEUTSCHE BANK SECURITIES USD/LSU25 Jul 2016 09 Sep 2016

62,111.800 0.0098.999996Local1.000000
98.999996 0.00 0.00Base

0.00
0.00
0.00 61,490.68

61,490.68

DEUTSCHE BANK SECURITIES USD/LSU09 Aug 2016 14 Sep 2016

295,031.060 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 292,818.33

292,818.33
962HBXII7 Total

0.00 0.000.00 1,193,594.721,250,000.000 Local

0.00 0.00 0.00 1,193,594.72Base

BANK OF AMERICA N.A. USD/LSU962HWLII0 HCA INC. 05 Aug 20161%   15 Feb 2024

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

BANK OF AMERICA N.A. USD/LSU05 Aug 2016 CANCEL
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-1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,000,000.00

-1,000,000.00

BANK OF AMERICA N.A. USD/LSU05 Aug 2016 17 Aug 2016

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00
962HWLII0 Total

0.00 0.000.00 1,000,000.001,000,000.000 Local

0.00 0.00 0.00 1,000,000.00Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU962LBCII4 AVANTOR PERFORMANCE MATERIALS 21 Sep 20161%   07 Jun 2022

199,101.800 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 200,097.31

200,097.31

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU962LBJII9 AVANTOR PERFORMANCE MATERIALS 21 Sep 20161%   07 Jun 2022

50,898.200 0.00100.499998Local1.000000
100.499998 0.00 0.00Base

0.00
0.00
0.00 51,152.69

51,152.69

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU21 Sep 2016 CANCEL

-50,898.200 0.00100.499998Local1.000000
100.499998 0.00 0.00Base

0.00
0.00
0.00 -51,152.69

-51,152.69
962LBJII9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

JP MORGAN CHASE BANK USD/LSU962LUXII7 VERTIV CO. 30 Sep 20161%   29 Sep 2023 OPEN

1,000,000.000 0.0097.000000Local1.000000
97.000000 0.00 0.00Base

0.00
0.00
0.00 970,000.00

970,000.00

ROYAL BANK OF SCOTLAND GILTS USD/LSUC9579BAB0 VERESEN MIDSTREAM LTD PARTNER 08 Sep 20161%   31 Mar 2022

375,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 372,656.25

372,656.25

ROYAL BANK OF SCOTLAND GILTS USD/LSU08 Sep 2016 CANCEL
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-375,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 -372,656.25

-372,656.25

ROYAL BANK OF SCOTLAND GILTS USD/LSU08 Sep 2016 22 Sep 2016

375,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 372,656.25

372,656.25
C9579BAB0 Total

0.00 0.000.00 372,656.25375,000.000 Local

0.00 0.00 0.00 372,656.25Base

RESTRUCTURING USD/LSUG2967LAG8 AVAGO TECHNOLOGIES CAYMAN FIN 02 Aug 2016 71%   01 Feb 2023 09 Aug 2016

1,614,656.740 0.00100.293999Local1.000000
100.293999 0.00 0.00Base

0.00
0.00
0.00 1,619,403.83

1,619,403.83

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSUQ3930AAC2 FORTESCUE METALS GROUP LTD 31 Aug 20161%   30 Jun 2019

126,315.790 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 126,000.00

126,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU31 Aug 2016 CANCEL

-126,315.790 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 -126,000.00

-126,000.00

CITIBANK,N.A. USD/LSU31 Aug 2016

210,526.320 0.0099.625001Local1.000000
99.625001 0.00 0.00Base

0.00
0.00
0.00 209,736.85

209,736.85

CITIBANK,N.A. USD/LSU31 Aug 2016 CANCEL

-210,526.320 0.0099.625001Local1.000000
99.625001 0.00 0.00Base

0.00
0.00
0.00 -209,736.85

-209,736.85

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU01 Sep 2016

84,210.530 0.0099.749995Local1.000000
99.749995 0.00 0.00Base

0.00
0.00
0.00 84,000.00

84,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU01 Sep 2016 CANCEL

-84,210.530 0.0099.749995Local1.000000 0.00 0.00 -84,000.00
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99.749995 0.00 0.00Base 0.00 -84,000.00

CITIBANK,N.A. USD/LSU01 Sep 2016

210,526.320 0.0099.749998Local1.000000
99.749998 0.00 0.00Base

0.00
0.00
0.00 210,000.00

210,000.00

CITIBANK,N.A. USD/LSU01 Sep 2016 CANCEL

-210,526.320 0.0099.749998Local1.000000
99.749998 0.00 0.00Base

0.00
0.00
0.00 -210,000.00

-210,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU02 Sep 2016

368,421.050 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 367,500.00

367,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU02 Sep 2016 CANCEL

-368,421.050 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -367,500.00

-367,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU01 Sep 2016 09 Sep 2016

84,210.530 0.0099.749995Local1.000000
99.749995 0.00 0.00Base

0.00
0.00
0.00 84,000.00

84,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU31 Aug 2016

126,315.790 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 126,000.00

126,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU31 Aug 2016 CANCEL

-126,315.790 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 -126,000.00

-126,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU31 Aug 2016 09 Sep 2016

126,315.790 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 126,000.00

126,000.00

CITIBANK,N.A. USD/LSU31 Aug 2016

210,526.320 0.0099.625001Local1.000000
99.625001 0.00 0.00Base

0.00
0.00
0.00 209,736.85

209,736.85
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIBANK,N.A. USD/LSU31 Aug 2016 CANCEL

-210,526.320 0.0099.625001Local1.000000
99.625001 0.00 0.00Base

0.00
0.00
0.00 -209,736.85

-209,736.85

CITIBANK,N.A. USD/LSU01 Sep 2016

170,439.700 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 170,013.60

170,013.60

CITIBANK,N.A. USD/LSU31 Aug 2016

170,439.700 0.0099.625001Local1.000000
99.625001 0.00 0.00Base

0.00
0.00
0.00 169,800.55

169,800.55

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU02 Sep 2016

298,269.470 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 297,523.80

297,523.80

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU02 Sep 2016 CANCEL

-298,269.470 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 -297,523.80

-297,523.80

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU02 Sep 2016 28 Sep 2016

298,269.470 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 297,523.80

297,523.80
Q3930AAC2 Total

0.00 0.000.00 847,337.95849,675.190 Local

0.00 0.00 0.00 847,337.95Base

0.0026,902,022.270 Local
0.00Base

0.00
0.00

0.00
0.00

26,809,206.12
26,809,206.12

US DOLLAR Total

FIXED INCOME  Total
26,902,022.270

Base 0.00 0.00 0.00 26,809,206.12
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

49,997,780.560.000.000.00

50,090,596.710

PURCHASE Total

Base
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.502% 31 Dec 2030 07 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW21 Jul 201631 Dec 2030 21 Jul 2016

STIF FUND

2,413,749.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,413,749.99

2,413,749.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.508% 31 Dec 2030 27 Jul 2016

STIF FUND

3,698,396.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,698,396.68

3,698,396.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.509% 31 Dec 2030 02 Aug 2016

STIF FUND

924,626.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 924,626.50

924,626.50

STATE STREET BANK AND TRUST USD/CSW11 Aug 201631 Dec 2030 11 Aug 2016

STIF FUND

729,867.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 729,867.17

729,867.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.499% 31 Dec 2030 16 Aug 2016

STIF FUND

250,427.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,427.40

250,427.40

STATE STREET BANK AND TRUST USD/CSW18 Aug 201631 Dec 2030 18 Aug 2016

STIF FUND

802,578.220 0.00100.000000Local1.000000 0.00 0.00 802,578.22

Books Closed Prepared by State StreetPage 2044



NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 802,578.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.503% 31 Dec 2030 24 Aug 2016

STIF FUND

67,372.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,372.06

67,372.06

STATE STREET BANK AND TRUST USD/CSW25 Aug 201631 Dec 2030 25 Aug 2016

STIF FUND

741,962.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 741,962.57

741,962.57

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

1,430,848.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,430,848.17

1,430,848.17

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

330,947.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 330,947.17

330,947.17

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

1,973,398.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,973,398.24

1,973,398.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.538% 31 Dec 2030 13 Sep 2016

STIF FUND

991,479.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 991,479.16

991,479.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.550% 31 Dec 2030 15 Sep 2016

STIF FUND

249,510.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 249,510.15

249,510.15
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.561% 31 Dec 2030 21 Sep 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

1,380,265.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,380,265.21

1,380,265.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.560% 31 Dec 2030 23 Sep 2016

STIF FUND

366,762.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 366,762.03

366,762.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.559% 31 Dec 2030 28 Sep 2016

STIF FUND

233,527.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 233,527.71

233,527.71

STATE STREET BANK AND TRUST USD/CSW30 Sep 201631 Dec 2030 30 Sep 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01
86199E9B7 Total

0.00 0.000.00 16,585,718.4616,585,718.460 Local

0.00 0.00 0.00 16,585,718.46Base

0.0016,585,718.460 Local
0.00Base

0.00
0.00

0.00
0.00

16,585,718.46
16,585,718.46

US DOLLAR Total

CASH EQUIVALENTS  Total
16,585,718.460
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 16,585,718.46

FIXED INCOME
US DOLLAR

PAYDOWN USD/LSU00076VAG5 ABG INTERMEDIATE HLDGS 2 LLC 30 Sep 20161%   27 May 2021

4,358.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,358.74

4,358.74

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-4,358.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,358.74

-4,358.74
00076VAG5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/LSU00170GAK4 AM GEN HLDGS LLC 30 Sep 2016 31%   22 Mar 2018 OPEN

25,641.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,641.03

25,641.03

PAYDOWN USD/LSU00185NAC0 AP GAMING I LLC 30 Sep 2016 31%   21 Dec 2020 OPEN

5,063.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,063.29

5,063.29

PAYDOWN USD/LSU00506XAE6 ACTIVE NETWORK INC. THE 30 Sep 20161%   13 Nov 2020 30 Sep 2016

6,294.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,294.77

6,294.77

PAYDOWN USD/LSU01310TAN9 ALBERTSONS LLC 30 Sep 2016 31%   25 Aug 2021 OPEN

3,160.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,160.69

3,160.69

PAYDOWN USD/LSU02254GAC7 ALVOGEN PHARMA US INC. 30 Sep 20161%   02 Apr 2022 30 Sep 2016

15,165.830 0.00100.000000Local1.000000 0.00 0.00 15,165.83
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 15,165.83

PAYDOWN USD/LSU03280HAF4 ANCESTRY COM INC 30 Sep 2016 31%   17 Aug 2022 OPEN

2,512.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,512.56

2,512.56

PAYDOWN USD/LSU03967BAG5 ARCTIC GLACIER U S A INC 30 Sep 20161%   10 May 2019 30 Sep 2016

2,445.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,445.88

2,445.88

PAYDOWN USD/LSU04225YAB2 ARMOR HLDG II LLC 30 Sep 20161%   26 Jun 2020 30 Sep 2016

3,738.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,738.50

3,738.50

PAYDOWN USD/LSU04621HAC7 ASSUREDPARTNERS CAPITAL INC. 30 Sep 2016 31%   21 Oct 2022 OPEN

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/LSU04649VAN0 ASURION LLC 30 Sep 2016 31%   04 Aug 2022 OPEN

6,230.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,230.96

6,230.96

PAYDOWN USD/LSU05578NAD2 BMC SOFTWARE FIN INC 30 Sep 2016 31%   10 Sep 2020 OPEN

2,859.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,859.46

2,859.46

PAYDOWN USD/LSU05604XAK2 BWAY HLDG CO 30 Sep 20161%   14 Aug 2020 OPEN

16,860.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,860.87

16,860.87

PAYDOWN USD/LSU09071FAF8 BIOSCRIP INC 30 Sep 2016 31%   31 Jul 2020 OPEN

9,804.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,804.45

9,804.45

PAYDOWN USD/LSU09071FAG6 BIOSCRIP INC 30 Sep 2016 31%   31 Jul 2020 OPEN
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Units/Original Face

Comm Per Shr

5,882.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,882.67

5,882.67

PAYDOWN USD/LSU12543KAM6 CHS / COMMUNITY HEALTH SYS INC 30 Sep 20161%   31 Dec 2019 OPEN

5,050.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,050.51

5,050.51

PAYDOWN USD/LSU12543KAN4 CHS / COMMUNITY HEALTH SYS INC 30 Sep 20161%   27 Jan 2021 OPEN

5,186.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,186.76

5,186.76

PAYDOWN USD/LSU12651CAB6 COMPUTER SCIENCES GOV SERVICES 30 Sep 2016 31%   28 Nov 2022 OPEN

103,982.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 103,982.93

103,982.93

PAYDOWN USD/LSU12670NAB9 CAMPING WORLD  INC 30 Sep 2016 31%   20 Feb 2020 OPEN

27,972.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,972.55

27,972.55

PAYDOWN USD/LSU12768GAB7 CAESARS ENTMT RESORT PPTYS LLC 30 Sep 20161%   11 Oct 2020 30 Sep 2016

7,506.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,506.49

7,506.49

PAYDOWN USD/LSU15134NAE6 CENGAGE LEARNING ACQUISITIONS 30 Sep 20161%   07 Jun 2023 30 Sep 2016

2,173.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,173.19

2,173.19

BANK OF AMERICA N.A. USD/LSU16117LBF5 CHARTER COMMUNICATIONS  OPE 09 Aug 20161%   24 Aug 2021

125,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 125,625.00

125,625.00

BANK OF AMERICA N.A. USD/LSU09 Aug 2016 CANCEL

-125,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -125,625.00

-125,625.00
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BANK OF AMERICA N.A. USD/LSU09 Aug 2016 116 Aug 2016

125,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 125,625.00

125,625.00

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

4,686.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,686.72

4,686.72
16117LBF5 Total

0.00 0.000.00 130,311.72129,686.720 Local

0.00 0.00 0.00 130,311.72Base

PAYDOWN USD/LSU16282FAC5 CHECKOUT HLDG CORP 30 Sep 2016 41%   04 Apr 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU16341EAB9 CHELSEA PETROLEUM PRODUCTS 25 Aug 2016 11%   22 Oct 2022 26 Aug 2016

1,462,352.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,462,352.94

1,462,352.94

PAYDOWN USD/LSU17187MAJ9 CINCINNATI BELL INC 30 Sep 2016 31%   10 Sep 2020 OPEN

4,526.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,526.03

4,526.03

PAYDOWN USD/LSU181593AJ3 CLARKE AMERN CORP 30 Sep 2016 31%   04 Aug 2019 OPEN

8,895.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,895.34

8,895.34

PAYDOWN USD/LSU20162VAG8 AMERICAN COMMERCIAL LINES LLC 30 Sep 2016 31%   12 Nov 2020 OPEN

22,265.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,265.63

22,265.63

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU20341UAC3 COMMUNICATIONS SALES + LEASING 23 Aug 20161%   24 Oct 2022

123,175.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 123,175.24

123,175.24
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CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU23 Aug 2016 CANCEL

-123,175.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -123,175.24

-123,175.24

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU23 Aug 2016

131,291.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 131,291.86

131,291.86

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU23 Aug 2016 CANCEL

-131,291.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -131,291.86

-131,291.86

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU23 Aug 2016 02 Sep 2016

131,291.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 131,291.86

131,291.86

BANK OF AMERICA N.A. USD/LSU22 Sep 2016

138,358.210 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 139,050.00

139,050.00

BANK OF AMERICA N.A. USD/LSU22 Sep 2016 CANCEL

-138,358.210 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 -139,050.00

-139,050.00

BANK OF AMERICA N.A. USD/LSU22 Sep 2016

138,008.820 0.00100.499999Local1.000000
100.499999 0.00 0.00Base

0.00
0.00
0.00 138,698.86

138,698.86

PAYDOWN USD/LSU30 Sep 2016 3OPEN

4,649.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,649.56

4,649.56
20341UAC3 Total

0.00 0.000.00 274,640.28273,950.240 Local

0.00 0.00 0.00 274,640.28Base

PAYDOWN USD/LSU20563WAB2 COMPUWARE CORPORATION 30 Sep 20161%   15 Dec 2019 30 Sep 2016
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12,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,500.00

12,500.00

PAYDOWN USD/LSU20903EAU9 CONSOLIDATED COMMUNICATIONS  I 30 Sep 20161%   23 Dec 2020 OPEN

5,037.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,037.78

5,037.78

PAYDOWN USD/LSU210797AK2 UNITED AIRLINES INC 30 Sep 2016 41%   15 Sep 2021 OPEN

1,962.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,962.03

1,962.03

PAYDOWN USD/LSU21248PAE2 CONVERGEONE HLDGS CORP 30 Sep 2016 31%   17 Jun 2020 OPEN

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/LSU22526WAF5 CREATIVE ARTISTS AGENCY LLC 30 Sep 2016 31%   17 Dec 2021 OPEN

4,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,875.00

4,875.00

PAYDOWN USD/LSU24702NAE0 DELL INC. 29 Jul 2016 31%   29 Apr 2020 01 Aug 2016

2,728.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,728.12

2,728.12

PAYDOWN USD/LSU07 Sep 2016 108 Sep 2016

1,187,165.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,187,165.01

1,187,165.01
24702NAE0 Total

0.00 0.000.00 1,189,893.131,189,893.130 Local

0.00 0.00 0.00 1,189,893.13Base

GOLDMAN SACHS + CO USD/LSU29362LAD6 ENTEGRIS INC 15 Aug 20161%   30 Apr 2021

1,561,259.630 0.00100.374999Local1.000000
100.374999 0.00 0.00Base

0.00
0.00
0.00 1,567,114.35

1,567,114.35

GOLDMAN SACHS + CO USD/LSU15 Aug 2016 CANCEL
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-1,561,259.630 0.00100.374999Local1.000000
100.374999 0.00 0.00Base

0.00
0.00
0.00 -1,567,114.35

-1,567,114.35

GOLDMAN SACHS + CO USD/LSU15 Aug 2016 125 Aug 2016

1,561,259.630 0.00100.374999Local1.000000
100.374999 0.00 0.00Base

0.00
0.00
0.00 1,567,114.35

1,567,114.35
29362LAD6 Total

0.00 0.000.00 1,567,114.351,561,259.630 Local

0.00 0.00 0.00 1,567,114.35Base

PAYDOWN USD/LSU30255FAD7 FPC HLDGS INC 30 Sep 20161%   19 Nov 2019 30 Sep 2016

5,057.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,057.54

5,057.54

PAYDOWN USD/LSU32007UBE8 FIRST DATA CORP 18 Aug 2016 11%   24 Mar 2021 19 Aug 2016

68,444.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 68,444.83

68,444.83

PAYDOWN USD/LSU18 Aug 2016

68,444.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 68,444.83

68,444.83

PAYDOWN USD/LSU18 Aug 2016 CANCEL

-68,444.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -68,444.83

-68,444.83

PAYDOWN USD/LSU08 Sep 2016 109 Sep 2016

51,333.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,333.62

51,333.62
32007UBE8 Total

0.00 0.000.00 119,778.45119,778.450 Local

0.00 0.00 0.00 119,778.45Base

PAYDOWN USD/LSU35968UAB5 FULLBEAUTY BRANDS HLDGS CORP 30 Sep 20161%   14 Oct 2022 30 Sep 2016

5,000.000 0.00100.000000Local1.000000 0.00 0.00 5,000.00
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100.000000 0.00 0.00Base 0.00 5,000.00

PAYDOWN USD/LSU36155JAD7 GCI HLDGS INC 30 Sep 20161%   02 Feb 2022 30 Sep 2016

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU37227PAC7 GENEX HLDGS INC   SYNDICATED 30 Sep 20161%   30 May 2021 30 Sep 2016

2,461.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,461.45

2,461.45

PAYDOWN USD/LSU37427UAF7 GETTY IMAGES INC 30 Sep 20161%   18 Oct 2019 30 Sep 2016

6,361.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,361.32

6,361.32

PAYDOWN USD/LSU37950HAJ3 GLOBAL HEALTHCARE EXCHANGE  LL 30 Sep 20161%   15 Aug 2022 30 Sep 2016

4,962.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,962.56

4,962.56

PAYDOWN USD/LSU38017BAG1 GO DADDY OPER CO LLC 30 Sep 20161%   13 May 2021 30 Sep 2016

3,730.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,730.91

3,730.91

BANK OF AMERICA N.A. USD/LSU40419BAJ5 HGIM CORP 28 Apr 20161%   18 Jun 2020 CANCEL

-997,435.900 0.0058.500000Local1.000000
58.500000 0.00 0.00Base

0.00
0.00
0.00 -583,500.00

-583,500.00

BANK OF AMERICA N.A. USD/LSU24 May 2016 CANCEL

-947,564.110 0.0058.499999Local1.000000
58.499999 0.00 0.00Base

0.00
0.00
0.00 -554,325.00

-554,325.00

BANK OF AMERICA N.A. USD/LSU28 Apr 2016 325 Jul 2016

997,435.900 0.0058.500000Local1.000000
58.500000 0.00 0.00Base

0.00
0.00
0.00 583,500.00

583,500.00

BANK OF AMERICA N.A. USD/LSU24 May 2016 118 Aug 2016

Books Closed Prepared by State StreetPage 2054



NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

947,564.110 0.0058.499999Local1.000000
58.499999 0.00 0.00Base

0.00
0.00
0.00 554,325.00

554,325.00
40419BAJ5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/LSU42002RAJ9 HAWAIIAN TELCOM 30 Sep 2016 31%   06 Jun 2019 OPEN

8,714.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,714.83

8,714.83

RESTRUCTURING USD/LSU43289DAC7 HILTON WORLDWIDE FIN LLC 18 Aug 2016 121%   26 Oct 2020 30 Aug 2016

4,292,822.650 0.00100.384499Local1.000000
100.384499 0.00 0.00Base

0.00
0.00
0.00 4,309,328.55

4,309,328.55

PAYDOWN USD/LSU43289DAE3 HILTON WORLDWIDE FIN LLC 30 Sep 2016 31%   25 Oct 2023 OPEN

10,732.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,732.06

10,732.06

BARCLAYS CAPITAL INC, NEW YORK USD/LSU44987VAE6 IPC CORP 29 Sep 20161%   06 Feb 2022

1,000,000.000 0.0079.250000Local1.000000
79.250000 0.00 0.00Base

0.00
0.00
0.00 792,500.00

792,500.00

PAYDOWN USD/LSU45567YAB1 INDIGO MERGER SUB I INC 30 Sep 20161%   08 Jul 2021 OPEN

5,466.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,466.51

5,466.51

PAYDOWN USD/LSU46613BAE7 J CREW GROUP INC 29 Jul 2016 31%   05 Mar 2021 01 Aug 2016

5,050.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,050.51

5,050.51

PAYDOWN USD/LSU50217KAE9 LTS BUYER LLC 30 Sep 2016 31%   13 Apr 2020 OPEN

5,025.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,025.13

5,025.13
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PAYDOWN USD/LSU51602EAC8 LANNETT CO INC 30 Sep 20161%   25 Nov 2020 30 Sep 2016

13,623.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,623.82

13,623.82

PAYDOWN USD/LSU51783QAL2 LAS VEGAS SANDS LLC 30 Sep 20161%   19 Dec 2020 30 Sep 2016

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/LSU552662AP3 MCC IOWA LLC 30 Sep 20161%   29 Jan 2021 30 Sep 2016

3,057.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,057.03

3,057.03

PAYDOWN USD/LSU55278RAD1 M / A COM TECHNOLOGY SOLUTIONS 30 Sep 20161%   07 May 2021 30 Sep 2016

1,119.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,119.83

1,119.83

PAYDOWN USD/LSU30 Sep 2016 OPEN

1,536.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,536.42

1,536.42
55278RAD1 Total

0.00 0.000.00 2,656.252,656.250 Local

0.00 0.00 0.00 2,656.25Base

PAYDOWN USD/LSU55303KAC7 MGM GROWTH PPTYS OPER 30 Sep 2016 31%   25 Apr 2023 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU55354EAC9 MSC SOFTWARE CORP 30 Sep 2016 41%   29 May 2020 OPEN

5,012.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,012.53

5,012.53

PAYDOWN USD/LSU584405AK0 MEDIA GEN INC 31 Aug 20161%   31 Jul 2020 31 Aug 2016

33,325.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,325.12

33,325.12
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PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

46,655.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,655.16

46,655.16
584405AK0 Total

0.00 0.000.00 79,980.2879,980.280 Local

0.00 0.00 0.00 79,980.28Base

PAYDOWN USD/LSU58951WAC0 MERGERMARKET USA INC 30 Sep 2016 31%   04 Feb 2021 OPEN

2,361.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,361.57

2,361.57

PAYDOWN USD/LSU60315GAE8 MINERALS TECHNOLOGIES INC. 25 Aug 20161%   09 May 2021 25 Aug 2016

13,105.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,105.30

13,105.30

PAYDOWN USD/LSU25 Aug 2016 126 Aug 2016

13,105.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,105.30

13,105.30

PAYDOWN USD/LSU23 Sep 2016 427 Sep 2016

19,657.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,657.95

19,657.95

PAYDOWN USD/LSU30 Sep 2016 4OPEN

19,657.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,657.95

19,657.95
60315GAE8 Total

0.00 0.000.00 65,526.5065,526.500 Local

0.00 0.00 0.00 65,526.50Base

PAYDOWN USD/LSU628783AT9 NBTY INC 30 Sep 2016 31%   05 May 2023 OPEN

625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 625.00

625.00
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PAYDOWN USD/LSU63937YAB7 NAVISTAR INC 01 Aug 2016 11%   07 Aug 2020 02 Aug 2016

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/LSU64072UAB8 NEPTUNE FINCO CORP. 15 Jul 20161%   09 Oct 2022 15 Jul 2016

12,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,500.00

12,500.00

PAYDOWN USD/LSU64753UAB4 NEW MILLENNIUM HOLDCO INC 30 Sep 2016 31%   21 Dec 2020 OPEN

2,335.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,335.11

2,335.11

PAYDOWN USD/LSU30 Sep 2016

26,464.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,464.59

26,464.59

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-26,464.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -26,464.59

-26,464.59
64753UAB4 Total

0.00 0.000.00 2,335.112,335.110 Local

0.00 0.00 0.00 2,335.11Base

PAYDOWN USD/LSU67053NAE4 NUMERICABLE U.S. LLC 29 Jul 20161%   10 Feb 2023 29 Jul 2016

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/LSU67053NAG9 NUMERICABLE U S LLC 29 Jul 2016 31%   15 Jan 2024 01 Aug 2016

3,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750.00

3,750.00

PAYDOWN USD/LSU69339HAB5 PFS HLDG CORP 30 Sep 2016 41%   31 Jan 2021 OPEN

3,353.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,353.61

3,353.61
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PAYDOWN USD/LSU69340LAE7 PGX HLDGS INC 07 Sep 2016 11%   29 Sep 2020 08 Sep 2016

71,428.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 71,428.57

71,428.57

PAYDOWN USD/LSU30 Sep 2016 4OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
69340LAE7 Total

0.00 0.000.00 76,428.5776,428.570 Local

0.00 0.00 0.00 76,428.57Base

PAYDOWN USD/LSU72347NAM2 PINNACLE FOODS FIN LLC 30 Sep 20161%   29 Apr 2020 30 Sep 2016

7,512.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,512.56

7,512.56

PAYDOWN USD/LSU72812NAB2 PLAYA HOTELS + RESORTS BV 30 Sep 20161%   09 Aug 2019 30 Sep 2016

7,614.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,614.21

7,614.21

PAYDOWN USD/LSU74958NAD8 RHP HOTEL PPTYS LP   SYNDICATE 30 Sep 20161%   15 Jan 2021 30 Sep 2016

2,429.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,429.74

2,429.74

PAYDOWN USD/LSU74966FAF0 RP CROWN PARENT LLC 30 Sep 2016 31%   21 Dec 2018 OPEN

2,522.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,522.68

2,522.68

PAYDOWN USD/LSU74966UAL4 RPI FIN TR LNS 30 Sep 20161%   09 Nov 2020 30 Sep 2016

6,265.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,265.66

6,265.66

PAYDOWN USD/LSU75605NAN0 REALOGY CORP 30 Sep 20161%   20 Jul 2022 30 Sep 2016

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00
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PAYDOWN USD/LSU75971QAM1 RENAISSANCE LEARNING INC 30 Sep 2016 31%   09 Apr 2021 OPEN

2,506.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,506.27

2,506.27

PAYDOWN USD/LSU76016VAC7 RENTPATH INC. 30 Sep 20161%   17 Dec 2021 30 Sep 2016

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU77937RAD8 ROVI CORP   SYNDICATED LNS 30 Sep 20161%   02 Jul 2021 30 Sep 2016

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU78488CAF7 SEAWORLD PARKS + ENT. INC. 30 Sep 2016 31%   14 May 2020 OPEN

3,584.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,584.14

3,584.14

PAYDOWN USD/LSU80875AAJ0 SCIENTIFIC GAMES INTL INC 30 Sep 2016 31%   18 Oct 2020 OPEN

8,769.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,769.04

8,769.04

PAYDOWN USD/LSU82670MAB4 SIGNODE INDL GROUP US INC 29 Jul 2016 31%   01 May 2021 01 Aug 2016

51,851.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,851.85

51,851.85

PAYDOWN USD/LSU31 Aug 2016 101 Sep 2016

37,037.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,037.03

37,037.03

PAYDOWN USD/LSU30 Sep 2016 4OPEN

22,222.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,222.22

22,222.22
82670MAB4 Total

0.00 0.000.00 111,111.10111,111.100 Local

0.00 0.00 0.00 111,111.10Base
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RESTRUCTURING USD/LSU83417UAC0 SOLARWINDS INC. 18 Aug 2016 11%   03 Feb 2023 19 Aug 2016

2,000,000.000 0.00101.203000Local1.000000
101.203000 0.00 0.00Base

0.00
0.00
0.00 2,024,060.00

2,024,060.00

PAYDOWN USD/LSU83417UAF3 SOLARWINDS HLDGS INC 30 Sep 20161%   03 Feb 2023 30 Sep 2016

7,350.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,350.43

7,350.43

PAYDOWN USD/LSU83421MAB4 SOLERA HOLDINGS INC. 30 Sep 2016 31%   03 Mar 2023 OPEN

7,071.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,071.43

7,071.43

PAYDOWN USD/LSU83616YAG2 SOURCEHOV LLC 30 Sep 2016 31%   31 Oct 2019 OPEN

25,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000.00

25,000.00

PAYDOWN USD/LSU85788BAF1 STEAK N SHAKE OPERATIONS INC 30 Sep 2016 31%   19 Mar 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU86901PAG8 SURVEYMONKEY.COM LLC 30 Sep 2016 41%   05 Feb 2019 OPEN

1,226.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,226.07

1,226.07

PAYDOWN USD/LSU87228GAC1 TCH 2 HLDGS LLC 30 Sep 20161%   06 May 2021 30 Sep 2016

1,239.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,239.50

1,239.50

PAYDOWN USD/LSU87265VAB4 T MOBILE USA INC. 30 Sep 20161%   09 Nov 2022 30 Sep 2016

5,640.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,640.70

5,640.70

PAYDOWN USD/LSU88104FAB2 TERRAFORM AP ACQUISITION HLDGS 20 Sep 2016 11%   26 Jun 2022 21 Sep 2016
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19,341.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,341.10

19,341.10

PAYDOWN USD/LSU30 Sep 2016 3OPEN

4,673.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,673.93

4,673.93
88104FAB2 Total

0.00 0.000.00 24,015.0324,015.030 Local

0.00 0.00 0.00 24,015.03Base

PAYDOWN USD/LSU89604BAT5 TRIBUNE MEDIA COMPANY 30 Sep 20161%   27 Dec 2020 30 Sep 2016

3,419.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,419.15

3,419.15

PAYDOWN USD/LSU89787RAE2 TRUGREEN LTD PARTNERSHIP 30 Sep 2016 31%   13 Apr 2023 OPEN

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/LSU922THXII4 YONKERS RACING CORPORATION 11 Aug 2016 11%   20 Aug 2019 12 Aug 2016

13,126.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,126.53

13,126.53

PAYDOWN USD/LSU30 Sep 2016 3OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
922THXII4 Total

0.00 0.000.00 18,126.5318,126.530 Local

0.00 0.00 0.00 18,126.53Base

PAYDOWN USD/LSU92338FAB2 VERDESIAN LIFE SCIENCES LLC 30 Sep 20161%   01 Jul 2020 30 Sep 2016

24,489.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,489.23

24,489.23

PAYDOWN USD/LSU92929LAL2 WMG ACQUISITION CORP 27 Jul 20161%   01 Jul 2020 27 Jul 2016
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455,702.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 455,702.06

455,702.06

PAYDOWN USD/LSU930ANNII0 CISION US INC. 30 Sep 2016 31%   16 Jun 2023 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU930BABII8 PINNACLE ENTERTAINMENT INC. 16 Aug 2016 11%   28 Apr 2023 17 Aug 2016

9,541.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,541.98

9,541.98

PAYDOWN USD/LSU30 Sep 2016 3OPEN

715.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 715.65

715.65
930BABII8 Total

0.00 0.000.00 10,257.6310,257.630 Local

0.00 0.00 0.00 10,257.63Base

JP MORGAN CHASE BANK USD/LSU95810DAD3 WESTERN DIGITAL CORP 07 Jul 20161%   29 Apr 2023

107,142.860 0.00100.499995Local1.000000
100.499995 0.00 0.00Base

0.00
0.00
0.00 107,678.57

107,678.57

JP MORGAN CHASE BANK USD/LSU07 Jul 2016 CANCEL

-107,142.860 0.00100.499995Local1.000000
100.499995 0.00 0.00Base

0.00
0.00
0.00 -107,678.57

-107,678.57

JP MORGAN CHASE BANK USD/LSU07 Jul 2016

115,384.620 0.00100.499995Local1.000000
100.499995 0.00 0.00Base

0.00
0.00
0.00 115,961.54

115,961.54

JP MORGAN CHASE BANK USD/LSU07 Jul 2016 CANCEL

-115,384.620 0.00100.499995Local1.000000
100.499995 0.00 0.00Base

0.00
0.00
0.00 -115,961.54

-115,961.54

JP MORGAN CHASE BANK USD/LSU07 Jul 2016 120 Jul 2016

115,384.620 0.00100.499995Local1.000000 0.00 0.00 115,961.54
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100.499995 0.00 0.00Base 0.00 115,961.54

PAYDOWN USD/LSU17 Aug 2016 17 Aug 2016

176,923.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 176,923.08

176,923.08

PAYDOWN USD/LSU17 Aug 2016 219 Aug 2016

707,692.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 707,692.30

707,692.30
95810DAD3 Total

0.00 0.000.00 1,000,576.921,000,000.000 Local

0.00 0.00 0.00 1,000,576.92Base

PAYDOWN USD/LSU96925HAB8 WILLIAM MORRIS ENDEAVOR ENT 30 Sep 2016 41%   06 May 2021 OPEN

254.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 254.89

254.89

PAYDOWN USD/LSU30 Sep 2016 4OPEN

2,792.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,792.18

2,792.18
96925HAB8 Total

0.00 0.000.00 3,047.073,047.070 Local

0.00 0.00 0.00 3,047.07Base

PAYDOWN USD/LSU976LRRII8 MRI SOFTWARE LLC 30 Sep 2016 31%   23 Jun 2021 OPEN

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/LSU978YNLII5 VARSITY BRANDS INC. 30 Sep 2016 31%   11 Dec 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/LSU987HMVII0 RJO HOLDINGS CORP 30 Sep 2016 31%   10 Dec 2017 OPEN

901.350 0.00100.000000Local1.000000 0.00 0.00 901.35
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100.000000 0.00 0.00Base 0.00 901.35

PAYDOWN USD/LSU98920UAG9 ZEBRA TECHNOLOGIES CORP 01 Jul 2016 41%   27 Oct 2021 05 Jul 2016

94,595.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,595.73

94,595.73

PAYDOWN USD/LSU15 Aug 2016 116 Aug 2016

52,553.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 52,553.19

52,553.19

PAYDOWN USD/LSU13 Sep 2016 114 Sep 2016

42,042.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,042.55

42,042.55

PAYDOWN USD/LSU21 Sep 2016 21 Sep 2016

31,531.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,531.91

31,531.91

PAYDOWN USD/LSU30 Sep 2016 30 Sep 2016

63,063.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,063.82

63,063.82
98920UAG9 Total

0.00 0.000.00 283,787.20283,787.200 Local

0.00 0.00 0.00 283,787.20Base

BANK OF NOVA SCOTIA USD/LSUB9000TAY1 TELENET BIDCO NV 11 Aug 20161%   30 Jun 2024

200,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 200,500.00

200,500.00

BANK OF NOVA SCOTIA USD/LSU11 Aug 2016 CANCEL

-200,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -200,500.00

-200,500.00

BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Aug 2016

300,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 300,750.00

300,750.00
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BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Aug 2016 CANCEL

-300,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -300,750.00

-300,750.00

BANK OF NOVA SCOTIA USD/LSU11 Aug 2016 322 Aug 2016

200,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 200,500.00

200,500.00

BARCLAYS CAPITAL INC, NEW YORK USD/LSU12 Aug 2016 02 Sep 2016

300,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 300,750.00

300,750.00
B9000TAY1 Total

0.00 0.000.00 501,250.00500,000.000 Local

0.00 0.00 0.00 501,250.00Base

PAYDOWN USD/LSUC5818LAG6 MOOD MEDIA CORP 30 Sep 20161%   01 May 2019 30 Sep 2016

3,673.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,673.47

3,673.47

PAYDOWN USD/LSUC6901LAD9 1011778 BC ULTD LIABILITY COMP 30 Sep 20161%   10 Dec 2021 30 Sep 2016

6,383.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,383.60

6,383.60

PAYDOWN USD/LSUC9413PAU7 VALEANT PHARMACEUTICALS INT. 05 Aug 2016 31%   01 Apr 2022 08 Aug 2016

4,285.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,285.75

4,285.75

PAYDOWN USD/LSU21 Sep 2016 21 Sep 2016

4,285.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,285.75

4,285.75
C9413PAU7 Total

0.00 0.000.00 8,571.508,571.500 Local

0.00 0.00 0.00 8,571.50Base
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PAYDOWN USD/LSUC9579BAB0 VERESEN MIDSTREAM LTD PARTNER 30 Sep 20161%   31 Mar 2022 OPEN

949.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 949.37

949.37

PAYDOWN USD/LSUG2967LAD5 AVAGO TECHNOLOGIES CAYMAN LTD. 15 Jul 20161%   01 Feb 2023 15 Jul 2016

149,346.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,346.57

149,346.57

PAYDOWN USD/LSU02 Aug 2016 103 Aug 2016

278,035.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,035.57

278,035.57

PAYDOWN USD/LSU02 Aug 2016 204 Aug 2016

339,090.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 339,090.16

339,090.16

RESTRUCTURING USD/LSU02 Aug 2016 709 Aug 2016

1,614,656.730 0.00100.294000Local1.000000
100.294000 0.00 0.00Base

0.00
0.00
0.00 1,619,403.83

1,619,403.83
G2967LAD5 Total

0.00 0.000.00 2,385,876.132,381,129.030 Local

0.00 0.00 0.00 2,385,876.13Base

PAYDOWN USD/LSUG2967LAG8 AVAGO TECHNOLOGIES CAYMAN FIN 15 Sep 2016 11%   01 Feb 2023 16 Sep 2016

4,036.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,036.64

4,036.64

PAYDOWN USD/LSUL9308UAG5 TRAVELPORT FIN (LUXEMBOURG) S 31 Aug 20161%   02 Sep 2021 31 Aug 2016

3,080.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,080.50

3,080.50

PAYDOWN USD/LSU20 Sep 2016 121 Sep 2016

25,941.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,941.08

25,941.08
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L9308UAG5 Total

0.00 0.000.00 29,021.5829,021.580 Local

0.00 0.00 0.00 29,021.58Base

PAYDOWN USD/LSUN7900HAB9 AP NMT ACQUISITION B V 30 Sep 2016 31%   13 Aug 2021 OPEN

3,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750.00

3,750.00

PAYDOWN USD/LSUQ3930AAC2 FORTESCUE METALS GROUP LTD 16 Sep 2016 31%   30 Jun 2019 19 Sep 2016

40,086.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,086.62

40,086.62

0.0017,751,052.640 Local
0.00Base

0.00
0.00

0.00
0.00

17,597,862.32
17,597,862.32

US DOLLAR Total

FIXED INCOME  Total
17,751,052.640

Base 0.00 0.00 0.00 17,597,862.32

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Jul 20160.0000001%   01 Jul 01 Jul 2016

1,097,863.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,097,863.76

1,097,863.76

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Jul 20160.0000001%   05 Jul 05 Jul 2016

3,333,914.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,333,914.27

3,333,914.27

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Jul 20160.0000001%   06 Jul 06 Jul 2016

145,637.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,637.35

145,637.35
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MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Jul 20160.0000001%   11 Jul 11 Jul 2016

965.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 965.52

965.52

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Jul 20160.0000001%   14 Jul 14 Jul 2016

2,288.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,288.82

2,288.82

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Jul 20160.0000001%   15 Jul 15 Jul 2016

40,062.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,062.44

40,062.44

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Jul 20160.0000001%   18 Jul 18 Jul 2016

237,447.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 237,447.49

237,447.49

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Jul 20160.0000001%   19 Jul 19 Jul 2016

1,722.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,722.65

1,722.65

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Jul 20160.0000001%   20 Jul 20 Jul 2016

244.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 244.38

244.38

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Jul 20160.0000001%   22 Jul 22 Jul 2016

345.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 345.72

345.72

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Jul 20160.0000001%   29 Jul 29 Jul 2016

26,541.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,541.67

26,541.67

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Aug 20160.0000001%   01 Aug 01 Aug 2016

129,954.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 129,954.47

129,954.47

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Aug 20160.0000001%   03 Aug 03 Aug 2016

Books Closed Prepared by State StreetPage 2069



NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

36,998.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,998.46

36,998.46

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Aug 20160.0000001%   04 Aug 04 Aug 2016

278,870.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,870.79

278,870.79

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Aug 20160.0000001%   05 Aug 05 Aug 2016

343,241.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 343,241.87

343,241.87

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Aug 20160.0000001%   08 Aug 08 Aug 2016

1,388.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,388.89

1,388.89

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Aug 20160.0000001%   09 Aug 09 Aug 2016

4,324.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,324.44

4,324.44

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Jul 20160.0000001%   12 Jul 12 Jul 2016

54,116.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,116.68

54,116.68

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Jul 20160.0000001%   28 Jul 28 Jul 2016

483,943.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 483,943.34

483,943.34

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Aug 20160.0000001%   12 Aug 12 Aug 2016

8,797.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,797.82

8,797.82

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Aug 20160.0000001%   15 Aug 15 Aug 2016

59,552.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,552.30

59,552.30

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Aug 20160.0000001%   17 Aug 17 Aug 2016

187,067.820 0.00100.000000Local1.000000 0.00 0.00 187,067.82

Books Closed Prepared by State StreetPage 2070



NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 187,067.82

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Aug 20160.0000001%   19 Aug 19 Aug 2016

555,761.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 555,761.00

555,761.00

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Aug 20160.0000001%   22 Aug 22 Aug 2016

830,120.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 830,120.42

830,120.42

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Aug 20160.0000001%   23 Aug 23 Aug 2016

211,232.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211,232.07

211,232.07

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Aug 20160.0000001%   24 Aug 24 Aug 2016

30,627.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,627.94

30,627.94

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Aug 20160.0000001%   26 Aug 26 Aug 2016

1,588,652.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,588,652.58

1,588,652.58

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Aug 20160.0000001%   31 Aug 31 Aug 2016

10,337.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,337.39

10,337.39

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Sep 20160.0000001%   01 Sep 01 Sep 2016

166,411.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,411.12

166,411.12

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Sep 20160.0000001%   02 Sep 02 Sep 2016

193,128.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 193,128.51

193,128.51

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Sep 20160.0000001%   06 Sep 06 Sep 2016

528,009.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 528,009.95

528,009.95
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NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Sep 20160.0000001%   07 Sep 07 Sep 2016

40,075.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,075.90

40,075.90

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Sep 20160.0000001%   08 Sep 08 Sep 2016

923.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 923.35

923.35

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Sep 20160.0000001%   09 Sep 09 Sep 2016

777,149.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 777,149.70

777,149.70

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Sep 20160.0000001%   14 Sep 14 Sep 2016

35,874.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,874.32

35,874.32

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Sep 20160.0000001%   16 Sep 16 Sep 2016

14,135.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,135.91

14,135.91

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Sep 20160.0000001%   20 Sep 20 Sep 2016

61,477.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,477.00

61,477.00

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Sep 20160.0000001%   19 Sep 19 Sep 2016

12,478.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,478.95

12,478.95

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Sep 20160.0000001%   26 Sep 26 Sep 2016

230.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230.80

230.80

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Sep 20160.0000001%   27 Sep 27 Sep 2016

7,190.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,190.39

7,190.39

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Sep 20160.0000001%   28 Sep 28 Sep 2016

Books Closed Prepared by State StreetPage 2072



NHHM
September 30, 2016

FUND:
View Date:to October 18, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

63,996.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,996.09

63,996.09

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Sep 20160.0000001%   29 Sep 29 Sep 2016

549.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 549.17

549.17
536991003 Total

0.00 0.000.00 11,603,653.5111,603,653.510 Local

0.00 0.00 0.00 11,603,653.51Base

0.0011,603,653.510 Local
0.00Base

0.00
0.00

0.00
0.00

11,603,653.51
11,603,653.51

US DOLLAR Total

SHORT TERM MATURITIES  Total
11,603,653.510

Base 0.00 0.00 0.00 11,603,653.51

45,787,234.290.000.000.00

45,940,424.610

SALES Total

Base

Books Closed Prepared by State StreetPage 2073



NHHN
September 30, 2016

FUND:
View Date:to October 18, 2016

WESTERN PASS-THROUGH FUNDPurchase and Sales by Report Date
WESTERN PASS-THROUGH FUND

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2074



NHHO
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

11,556.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,556.65

11,556.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

8,825.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,825.40

8,825.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

1,837.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,837.55

1,837.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

9,619.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,619.23

9,619.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

7,499.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,499.30

7,499.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

53,495.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,495.48

53,495.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20161.000% 31 Dec 2030 01 Aug 2016

STIF FUND

17.960 0.00100.000000Local1.000000 0.00 0.00 17.96

Books Closed Prepared by State StreetPage 2075



NHHO
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 17.96

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016

STIF FUND

22.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22.77

22.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01
86199E9B7 Total

0.00 0.000.00 92,874.3592,874.350 Local

0.00 0.00 0.00 92,874.35Base

0.0092,874.350 Local
0.00Base

0.00
0.00

0.00
0.00

92,874.35
92,874.35

US DOLLAR Total

CASH EQUIVALENTS  Total
92,874.350

Base 0.00 0.00 0.00 92,874.35

92,874.350.000.000.00

92,874.350

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 2076



NHHO
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.504% 31 Dec 2030 01 Jul 2016

STIF FUND

23,720.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,720.36

23,720.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.503% 31 Dec 2030 25 Jul 2016

STIF FUND

107,171.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 107,171.40

107,171.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20161.000% 31 Dec 2030 02 Aug 2016

STIF FUND

17.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17.96

17.96
86199E9B7 Total

0.00 0.000.00 130,909.72130,909.720 Local

0.00 0.00 0.00 130,909.72Base

0.00130,909.720 Local
0.00Base

0.00
0.00

0.00
0.00

130,909.72
130,909.72

US DOLLAR Total

CASH EQUIVALENTS  Total
130,909.720

Base 0.00 0.00 0.00 130,909.72

EQUITY
US DOLLAR

FRACTIONAL SHARES USD/DTCG0464B107 ARGO GROUP INTERNATIONAL 24 Jun 2016COMMON STOCK USD1.0 CANCEL

-0.500 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

Books Closed Prepared by State StreetPage 2077



NHHO
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SALE OF FRACTIONAL S USD/DTC03 Aug 2016 03 Aug 2016

0.500 0.0052.480000Local1.000000
52.480000 0.00 0.00Base

0.00
0.00
0.00 26.24

26.24
G0464B107 Total

0.00 0.000.00 26.240.000 Local

0.00 0.00 0.00 26.24Base

0.000.000 Local
0.00Base

0.00
0.00

0.00
0.00

26.24
26.24

US DOLLAR Total

EQUITY  Total
0.000

Base 0.00 0.00 0.00 26.24

130,935.960.000.000.00

130,909.720

SALES Total

Base

Books Closed Prepared by State StreetPage 2078



NHHP
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - NEW VONTOBELPurchase Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

2.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2.69

2.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.542% 31 Dec 2030 01 Aug 2016

STIF FUND

20.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20.61

20.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

22.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22.28

22.28
86199E9B7 Total

0.00 0.000.00 45.5845.580 Local

0.00 0.00 0.00 45.58Base

0.0045.580 Local
0.00Base

0.00
0.00

0.00
0.00

45.58
45.58

US DOLLAR Total

CASH EQUIVALENTS  Total
45.580

Base 0.00 0.00 0.00 45.58

45.580.000.000.00

45.580

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 2079



NHHP
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/BOSB7D6LT901 VONTOBEL INDIA FUND 15 Mar 2016VONTOBEL INDIA CL 1 CANCEL

-299,233.184 0.00132.871109Local1.000000
132.871109 0.00 0.00Base

0.00
0.00
0.00 -39,759,445.28

-39,759,445.28

STATE STREET BANK AND TRUST USD/BOS15 Mar 2016 16 Mar 2016

299,233.210 0.00132.871098Local1.000000
132.871098 0.00 0.00Base

0.00
0.00
0.00 39,759,445.28

39,759,445.28
B7D6LT901 Total

0.00 0.000.00 0.000.026 Local

0.00 0.00 0.00 0.00Base

0.000.026 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

US DOLLAR Total

EQUITY  Total
0.026

Base 0.00 0.00 0.00 0.00

0.000.000.000.00

0.026

SALES Total

Base

Books Closed Prepared by State StreetPage 2080



NHHQ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - SSGA MSCI EAFE SM CAPPurchase and Sales by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2081



NHHR
September 30, 2016

FUND:
View Date:to October 18, 2016

MACQUARIE INFRASTR PRTNR IIPurchase and Sales by Report Date
MACQUARIE INFRASTRUCTURE PART

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2082



NHHS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ALINDA INFRASTR FD IIPurchase Report by Report Date
ALINDA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS01699M931 ALINDA INFRASTRUCTURE FUND II 06 Jul 2016 06 Jul 2016

369,688.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 369,688.00

369,688.00

0.00369,688.000 Local
0.00Base

0.00
0.00

0.00
0.00

369,688.00
369,688.00

US DOLLAR Total

EQUITY  Total
369,688.000

Base 0.00 0.00 0.00 369,688.00

369,688.000.000.000.00

369,688.000

PURCHASE Total

Base
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NHHS
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ALINDA INFRASTR FD IISales Report by Report Date
ALINDA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS01699M931 ALINDA INFRASTRUCTURE FUND II 06 Jul 2016 06 Jul 2016

605,267.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 605,267.00

605,267.00

0.00605,267.000 Local
0.00Base

0.00
0.00

0.00
0.00

605,267.00
605,267.00

US DOLLAR Total

EQUITY  Total
605,267.000

Base 0.00 0.00 0.00 605,267.00

605,267.000.000.000.00

605,267.000

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

MACQUARIE EURO INFR PRT IIISales Report by Report Date
MACQUARIE

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
EURO CURRENCY

UNITED KINGDOM

AUTREPAT-DISTRIBUTION EUR/BOS99UFPK906 MACQUARIE EURO INFRASTR FD LP 03 Aug 2016 03 Aug 2016

19,140.800 0.001.000000Local0.895255
1.117000 0.00 0.00Base

0.00
0.00
0.00 19,140.80

21,380.29

19,140.800.000.000.0019,140.800 Local
UNITED KINGDOM Total

21,380.290.000.000.00Base

0.0019,140.800 Local
0.00Base

0.00
0.00

0.00
0.00

19,140.80
21,380.29

EURO CURRENCY Total

EQUITY  Total
19,140.800

Base 0.00 0.00 0.00 21,380.29

21,380.290.000.000.00

19,140.800

SALES Total

Base
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NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

196.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 196.34

196.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

2,153,440.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,153,440.19

2,153,440.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

29,914.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,914.29

29,914.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

19,474.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,474.03

19,474.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

64,848.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64,848.71

64,848.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

46,502.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,502.54

46,502.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

46,915.230 0.00100.000000Local1.000000 0.00 0.00 46,915.23
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NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 46,915.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

39,555.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,555.32

39,555.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

1,494,111.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,494,111.17

1,494,111.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

437,623.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 437,623.80

437,623.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

37,119.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,119.34

37,119.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

183,747.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 183,747.61

183,747.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

124,694.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,694.06

124,694.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

21,531.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,531.56

21,531.56
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NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

9,486.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,486.29

9,486.29

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

21,246.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,246.38

21,246.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

62,813.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 62,813.98

62,813.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

8,006.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,006.20

8,006.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

21,113.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,113.43

21,113.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

5,239.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,239.72

5,239.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

80,923.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,923.33

80,923.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016
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NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

41,661.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,661.38

41,661.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

21,489.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,489.03

21,489.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

22,226.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,226.36

22,226.36
86199E9B7 Total

0.00 0.000.00 4,993,880.294,993,880.290 Local

0.00 0.00 0.00 4,993,880.29Base

0.004,993,880.290 Local
0.00Base

0.00
0.00

0.00
0.00

4,993,880.29
4,993,880.29

US DOLLAR Total

CASH EQUIVALENTS  Total
4,993,880.290

Base 0.00 0.00 0.00 4,993,880.29

EQUITY
AUSTRALIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8651200008 LENDLEASE GROUP 03 Aug 2016 0.01STAPLED SECURITY 05 Aug 2016

82,600.000 0.0013.273500Local1.319609
10.058661 0.00 415.43Base

548.20
0.00
0.00 1,096,939.30

831,260.85

CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8ACI014TH7 EVOLUTION MINING LTD 29 Aug 2016COMMON STOCK 02 Sep 2016

64,613.000 0.002.050000Local1.320393
1.552568 0.00 0.00Base

0.00
0.00
0.00 132,456.65

100,316.08
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NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0PFZB2 EVOLUTION MINING LIMITED RTS 29 Aug 2016EXP 14SEP16 30 Aug 2016

64,613.000 0.000.000000Local1.306080
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B6QCFP901 COLLINS FOODS LTD 23 Aug 2016COMMON STOCK 25 Aug 2016

29,063.000 0.004.617800Local1.307019
3.533078 0.00 51.34Base

67.10
0.00
0.00 134,274.22

102,733.18

CITIGROUP GLOBAL MARKETS INC. AUD/AU824 Aug 2016 26 Aug 2016

9,398.000 0.004.668900Local1.313888
3.553499 0.00 13.36Base

17.55
0.00
0.00 43,895.87

33,409.14

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU825 Aug 2016 29 Aug 2016

19,941.000 0.004.677200Local1.313629
3.560518 0.00 35.50Base

46.63
0.00
0.00 93,314.68

71,035.79

UBS SECURITIES ASIA LTD AUD/AU826 Aug 2016 30 Aug 2016

15,430.000 0.004.669200Local1.306080
3.574972 0.00 27.58Base

36.02
0.00
0.00 72,081.78

55,189.41

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Aug 2016 31 Aug 2016

18,172.000 0.004.660200Local1.321615
3.526140 0.00 32.04Base

42.34
0.00
0.00 84,727.49

64,109.06

CITIGROUP GLOBAL MARKETS INC. AUD/AU830 Aug 2016 01 Sep 2016

50,000.000 0.004.669100Local1.331026
3.507895 0.00 70.16Base

93.38
0.00
0.00 233,548.38

175,464.93

MORGAN STANLEY CO INCORPORATED AUD/AU801 Sep 2016 05 Sep 2016

16,254.000 0.004.672900Local1.325030
3.526637 0.00 28.66Base

37.98
0.00
0.00 75,991.30

57,350.63

MERRILL LYNCH INTERNATIONAL AUD/AU802 Sep 2016 06 Sep 2016

13,210.000 0.004.668600Local1.324503
3.524794 0.00 18.63Base

24.67
0.00
0.00 61,696.88

46,581.16
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September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH INTERNATIONAL AUD/AU806 Sep 2016 08 Sep 2016

13,154.000 0.004.557200Local1.303101
3.497196 0.00 23.00Base

29.97
0.00
0.00 59,975.38

46,025.12

MERRILL LYNCH INTERNATIONAL AUD/AU807 Sep 2016 09 Sep 2016

7,678.000 0.004.555000Local1.302762
3.496418 0.00 13.43Base

17.49
0.00
0.00 34,990.78

26,858.92
B6QCFP901 Total

413.13 0.000.00 894,496.76192,300.000 Local

0.00 313.70 0.00 678,757.34Base

0.00404,126.000 Local
0.00Base

961.33
729.13

0.00
0.00

2,123,892.71
1,610,334.27

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN14042M961 CAPITAL POWER CORP 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

39,300.000 0.0020.996200Local1.294400
16.220797 0.00 318.74Base

412.58
0.00
0.00 825,563.24

637,796.08

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN800213951 SANDVINE CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

42,200.000 0.003.265200Local1.308800
2.494804 0.00 52.64Base

68.90
0.00
0.00 137,860.34

105,333.39

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN03 Aug 2016 08 Aug 2016

78,200.000 0.003.269700Local1.307900
2.499962 0.00 97.75Base

127.85
0.00
0.00 255,818.39

195,594.76
800213951 Total

196.75 0.000.00 393,678.73120,400.000 Local

0.00 150.39 0.00 300,928.15Base

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN880797956 TERANGA GOLD CORP 02 Aug 2016COMMON STOCK 05 Aug 2016

173,500.000 0.001.117800Local1.308800 96.97 0.00 194,035.27
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FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.854065 0.00 74.09Base 0.00 148,254.33

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN24 Aug 2016 29 Aug 2016

296,900.000 0.001.181800Local1.294100
0.913222 0.00 135.57Base

175.44
0.00
0.00 351,051.86

271,271.05

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN25 Aug 2016 30 Aug 2016

204,000.000 0.001.167400Local1.293700
0.902373 0.00 92.04Base

119.07
0.00
0.00 238,268.67

184,176.14
880797956 Total

391.48 0.000.00 783,355.80674,400.000 Local

0.00 301.70 0.00 603,701.52Base

0.00834,100.000 Local
0.00Base

1,000.81
770.83

0.00
0.00

2,002,597.77
1,542,425.75

CANADIAN DOLLAR Total

EURO CURRENCY

FRANCE

CABRERA CAPITAL MARKETS LLC EUR/FR4440044907 FAURECIA 01 Aug 2016 0.02COMMON STOCK EUR7. 03 Aug 2016

23,200.000 0.0035.163500Local0.894855
39.295193 0.00 455.83Base

407.90
1,823.29
1,631.58 817,832.68

913,927.60

CABRERA CAPITAL MARKETS LLC EUR/FR402 Aug 2016 0.0204 Aug 2016

5,000.000 0.0034.370000Local0.890829
38.582040 0.00 96.46Base

85.93
385.82
343.70 172,279.63

193,392.48
440044907 Total

493.83 1,975.280.00 990,112.3128,200.000 Local

0.00 552.29 2,209.11 1,107,320.08Base

CABRERA CAPITAL MARKETS LLC EUR/FR4B1LB9P906 SCOR SE 01 Aug 2016 1 0.01COMMON STOCK EUR7.87 04 Aug 2016

18,000.000 0.0025.957100Local0.894855
29.007046 0.00 261.06Base

233.61
1,044.26

934.46 468,395.87
523,432.14
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FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,458,508.182,909.74727.440.0046,200.000 Local
FRANCE Total

1,630,752.223,253.37813.350.00Base

GERMANY

EXCHANGE OFFER EUR/DE5534573902 DIEBOLD INC 15 Aug 2016COMMON STOCK USD1.25

13,280.400 0.00115.038080Local0.730812
157.411272 0.00 0.00Base

0.00
0.00
0.00 1,527,751.73

2,090,484.67

EXCHANGE OFFER EUR/DE515 Aug 2016 CANCEL

-13,280.400 0.00115.038080Local0.730812
157.411272 0.00 0.00Base

0.00
0.00
0.00 -1,527,751.73

-2,090,484.67

EXCHANGE OFFER EUR/DE515 Aug 2016 15 Aug 2016

13,280.000 0.00115.041545Local0.730812
157.416013 0.00 0.00Base

0.00
0.00
0.00 1,527,751.73

2,090,484.67
534573902 Total

0.00 0.000.00 1,527,751.7313,280.000 Local

0.00 0.00 0.00 2,090,484.67Base

CABRERA CAPITAL MARKETS LLC EUR/DEFB17R24901 WACKER NEUSON SE 02 Aug 2016 0.01COMMON STOCK 04 Aug 2016

7,479.000 0.0015.089700Local0.890829
16.938941 0.00 63.35Base

56.43
0.00
0.00 112,912.30

126,749.69

CABRERA CAPITAL MARKETS LLC EUR/DEF03 Aug 2016 0.0105 Aug 2016

9,021.000 0.0014.915600Local0.895255
16.660728 0.00 75.15Base

67.28
0.00
0.00 134,620.91

150,371.58
B17R24901 Total

123.71 0.000.00 247,533.2116,500.000 Local

0.00 138.50 0.00 277,121.27Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEFB28SK0904 HAMBURGER HAFEN UND LOGISTIK 31 Aug 2016 0.01COMMON STOCK 02 Sep 2016

1,700.000 0.0014.423000Local0.897143
16.076590 0.00 13.67Base

12.26
0.00
0.00 24,531.36

27,343.87
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LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF01 Sep 2016 0.0105 Sep 2016

7,515.000 0.0014.400999Local0.893296
16.121195 0.00 60.57Base

54.11
0.00
0.00 108,277.62

121,211.36

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF08 Sep 2016 0.0112 Sep 2016

1,454.000 0.0014.539200Local0.888376
16.366043 0.00 11.90Base

10.57
0.00
0.00 21,150.57

23,808.13

SOCIETE GENERALE LONDON BRANCH EUR/DEF12 Sep 2016 0.0114 Sep 2016

545.000 0.0014.356500Local0.890472
16.122349 0.00 4.39Base

3.91
0.00
0.00 7,828.20

8,791.07

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF13 Sep 2016 26 0.01OPEN

9,581.000 0.0014.110300Local0.889521
15.862807 0.00 60.80Base

54.08
0.00
0.00 135,244.86

152,042.35

SOCIETE GENERALE LONDON BRANCH EUR/DEF14 Sep 2016 0.0116 Sep 2016

18,505.000 0.0014.037500Local0.887154
15.823070 0.00 204.96Base

181.83
0.00
0.00 259,945.77

293,010.88
B28SK0904 Total

316.76 0.000.00 556,978.3839,300.000 Local

0.00 356.29 0.00 626,207.66Base

CABRERA CAPITAL MARKETS LLC EUR/DEFB67DML901 SHW AG 01 Aug 2016 0.01COMMON STOCK 03 Aug 2016

7,000.000 0.0025.041700Local0.894855
27.984087 0.00 97.95Base

87.65
0.00
0.00 175,379.55

195,986.56

CABRERA CAPITAL MARKETS LLC EUR/DEF02 Aug 2016 0.0104 Aug 2016

15,000.000 0.0025.327800Local0.890829
28.431719 0.00 213.24Base

189.96
0.00
0.00 380,106.96

426,689.03
B67DML901 Total

277.61 0.000.00 555,486.5122,000.000 Local

0.00 311.19 0.00 622,675.59Base
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,887,749.830.00718.080.0091,080.000 Local
GERMANY Total

3,616,489.190.00805.980.00Base

IRELAND

GOODBODY STOCKBROKERS EUR/GBBB1RR82907 SMURFIT KAPPA GROUP PLC 02 Aug 2016 1 0.02COMMON STOCK EUR.001 05 Aug 2016

37,900.000 0.0020.580000Local0.890829
23.102077 0.00 875.57Base

779.98
8,757.09
7,801.07 788,563.05

885,201.37

788,563.057,801.07779.980.0037,900.000 Local
IRELAND Total

885,201.378,757.09875.570.00Base

ITALY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4B04F67901 SARAS SPA 29 Aug 2016COMMON STOCK 31 Aug 2016

66,400.000 0.001.316900Local0.894414
1.472361 0.00 48.88Base

43.72
97.76
87.44 87,573.32

97,911.39

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT430 Aug 2016 01 Sep 2016

124,000.000 0.001.320200Local0.896781
1.472154 0.00 91.27Base

81.85
182.54
163.70 163,950.35

182,820.95

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT431 Aug 2016 02 Sep 2016

142,400.000 0.001.341800Local0.897143
1.495637 0.00 106.49Base

95.54
212.98
191.07 191,358.93

213,298.14

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT401 Sep 2016 05 Sep 2016

35,100.000 0.001.349700Local0.893296
1.510921 0.00 26.52Base

23.69
53.03
47.37 47,445.53

53,112.89
B04F67901 Total

244.80 489.580.00 490,328.13367,900.000 Local

0.00 273.16 546.31 547,143.37Base

490,328.13489.58244.800.00367,900.000 Local
ITALY Total

547,143.37546.31273.160.00Base
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00543,080.000 Local
0.00Base

2,470.30
2,768.06

11,200.39
12,556.77

5,625,149.19
6,679,586.15

EURO CURRENCY Total

JAPANESE YEN

INSTINET U.K. LTD JPY/JP5618430003 CENTRAL GLASS CO LTD 01 Aug 2016COMMON STOCK 04 Aug 2016

49,000.000 0.00438.461286Local102.370000
4.283103 0.00 62.96Base

6,445.00
0.00
0.00 21,491,048.00

209,935.02

INSTINET U.K. LTD JPY/JP502 Aug 2016 05 Aug 2016

78,600.000 0.00404.099593Local100.825000
4.007931 0.00 94.50Base

9,528.00
0.00
0.00 31,771,756.00

315,117.84

INSTINET U.K. LTD JPY/JP503 Aug 2016 08 Aug 2016

48,000.000 0.00403.427500Local101.345000
3.980734 0.00 57.32Base

5,809.00
0.00
0.00 19,370,329.00

191,132.56

INSTINET U.K. LTD JPY/JP504 Aug 2016 09 Aug 2016

67,800.000 0.00405.735398Local101.075000
4.014201 0.00 81.64Base

8,252.00
0.00
0.00 27,517,112.00

272,244.49

INSTINET U.K. LTD JPY/JP505 Aug 2016 10 Aug 2016

30,600.000 0.00419.170490Local101.875000
4.114557 0.00 37.76Base

3,847.00
0.00
0.00 12,830,464.00

125,943.20
618430003 Total

33,881.00 0.000.00 112,980,709.00274,000.000 Local

0.00 334.18 0.00 1,114,373.11Base

REVERSE SPLIT NON CASH JPY/JP5630702009 EHIME BANK LTD/THE 28 Sep 2016COMMON STOCK OPEN

35,800.000 0.001,355.557988Local123.562080
10.970663 0.00 0.00Base

0.00
0.00
0.00 48,528,976.00

392,749.75

MERRILL LYNCH INTERNATIONAL JPY/JP5649766003 KURARAY CO LTD 01 Aug 2016 0.01COMMON STOCK 04 Aug 2016

57,000.000 0.001,288.155404Local102.370000
12.583329 0.00 358.62Base

36,712.00
0.00
0.00 73,461,570.00

717,608.38

Books Closed Prepared by State StreetPage 2096



NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

REVERSE SPLIT NON CASH JPY/JP5649790003 KUREHA CORP 28 Sep 2016COMMON STOCK OPEN

14,100.000 0.004,760.431489Local119.408679
39.866713 0.00 0.00Base

0.00
0.00
0.00 67,122,084.00

562,120.65

REVERSE SPLIT NON CASH JPY/JP5651274904 J OIL MILLS INC 28 Sep 2016COMMON STOCK OPEN

8,100.000 0.002,783.842469Local102.451461
27.172306 0.00 0.00Base

0.00
0.00
0.00 22,549,124.00

220,095.68

REVERSE SPLIT NON CASH JPY/JP5659692008 MITSUBISHI GAS CHEMICAL CO 28 Sep 2016COMMON STOCK OPEN

48,000.000 0.001,255.815895Local123.005548
10.209425 0.00 0.00Base

0.00
0.00
0.00 60,279,163.00

490,052.39

REVERSE SPLIT NON CASH JPY/JP5659756001 MITSUI SUGAR CO LTD 28 Sep 2016 15COMMON STOCK OPEN

21,600.000 0.002,481.972916Local119.389278
20.788910 0.00 0.00Base

0.00
0.00
0.00 53,610,615.00

449,040.45

REVERSE SPLIT NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 28 Sep 2016COMMON STOCK OPEN

15,800.000 0.002,519.506139Local90.860783
27.729303 0.00 0.00Base

0.00
0.00
0.00 39,808,197.00

438,122.98

INSTINET U.K. LTD JPY/JP5691070007 UBE INDUSTRIES LTD 02 Aug 2016COMMON STOCK 05 Aug 2016

284,000.000 0.00172.219599Local100.825000
1.708104 0.00 145.53Base

14,673.00
0.00
0.00 48,925,039.00

485,247.10

INSTINET U.K. LTD JPY/JP503 Aug 2016 08 Aug 2016

70,000.000 0.00169.975000Local101.295000
1.678020 0.00 35.23Base

3,569.00
0.00
0.00 11,901,819.00

117,496.61
691070007 Total

18,242.00 0.000.00 60,826,858.00354,000.000 Local

0.00 180.76 0.00 602,743.71Base

INSTINET U.K. LTD JPY/JP5B249GC909 MATSUMOTOKIYOSHI HOLDINGS CO 01 Aug 2016 0.01COMMON STOCK 04 Aug 2016

9,200.000 0.004,527.353696Local102.370000 12,495.00 0.00 41,664,149.00
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
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44.225395 0.00 122.06Base 0.00 406,995.69

INSTINET U.K. LTD JPY/JP502 Aug 2016 0.0105 Aug 2016

7,800.000 0.004,652.864487Local100.825000
46.147924 0.00 107.98Base

10,887.00
0.00
0.00 36,303,230.00

360,061.79

INSTINET U.K. LTD JPY/JP503 Aug 2016 0.0108 Aug 2016

3,100.000 0.004,638.763548Local101.295000
45.794595 0.00 42.59Base

4,314.00
0.00
0.00 14,384,481.00

142,005.83

INSTINET U.K. LTD JPY/JP504 Aug 2016 0.0109 Aug 2016

6,300.000 0.004,613.110952Local101.095000
45.631445 0.00 86.24Base

8,718.00
0.00
0.00 29,071,317.00

287,564.34

MERRILL LYNCH INTERNATIONAL JPY/JP505 Aug 2016 0.0210 Aug 2016

100.000 0.004,510.630000Local101.875000
44.276123 0.00 2.22Base

226.00
0.00
0.00 451,289.00

4,429.83
B249GC909 Total

36,640.00 0.000.00 121,874,466.0026,500.000 Local

0.00 361.09 0.00 1,201,057.48Base

INSTINET U.K. LTD JPY/JP5B60DQY906 VITAL KSK HOLDINGS INC 01 Aug 2016COMMON STOCK 04 Aug 2016

4,300.000 0.00964.345581Local102.370000
9.420197 0.00 12.15Base

1,244.00
0.00
0.00 4,147,930.00

40,519.00

INSTINET U.K. LTD JPY/JP502 Aug 2016 05 Aug 2016

5,900.000 0.00973.552203Local100.825000
9.655861 0.00 17.09Base

1,723.00
0.00
0.00 5,745,681.00

56,986.67

INSTINET U.K. LTD JPY/JP503 Aug 2016 08 Aug 2016

4,900.000 0.00963.813878Local101.345000
9.510226 0.00 13.97Base

1,416.00
0.00
0.00 4,724,104.00

46,614.08

INSTINET U.K. LTD JPY/JP504 Aug 2016 09 Aug 2016

3,600.000 0.00958.275833Local101.075000
9.480839 0.00 10.23Base

1,034.00
0.00
0.00 3,450,827.00

34,141.25
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INSTINET U.K. LTD JPY/JP505 Aug 2016 10 Aug 2016

5,800.000 0.00957.965517Local101.745000
9.415357 0.00 16.37Base

1,666.00
0.00
0.00 5,557,866.00

54,625.45

INSTINET U.K. LTD JPY/JP508 Aug 2016 12 Aug 2016

3,600.000 0.00969.371389Local102.535000
9.454054 0.00 10.20Base

1,046.00
0.00
0.00 3,490,783.00

34,044.79

INSTINET U.K. LTD JPY/JP509 Aug 2016 15 Aug 2016

3,600.000 0.00946.000000Local101.895000
9.284067 0.00 10.02Base

1,021.00
0.00
0.00 3,406,621.00

33,432.66

INSTINET U.K. LTD JPY/JP510 Aug 2016 16 Aug 2016

2,000.000 0.00949.292000Local101.265000
9.374335 0.00 5.62Base

569.00
0.00
0.00 1,899,153.00

18,754.29

INSTINET U.K. LTD JPY/JP512 Aug 2016 17 Aug 2016

6,100.000 0.00964.304098Local100.905000
9.556554 0.00 17.48Base

1,764.00
0.00
0.00 5,884,019.00

58,312.46

INSTINET U.K. LTD JPY/JP515 Aug 2016 18 Aug 2016

4,500.000 0.00962.899333Local101.025000
9.531298 0.00 12.86Base

1,299.00
0.00
0.00 4,334,346.00

42,903.70

INSTINET U.K. LTD JPY/JP516 Aug 2016 19 Aug 2016

3,700.000 0.00971.413784Local100.285000
9.686531 0.00 10.75Base

1,078.00
0.00
0.00 3,595,309.00

35,850.91

INSTINET U.K. LTD JPY/JP517 Aug 2016 22 Aug 2016

3,900.000 0.00981.822308Local100.255000
9.793250 0.00 11.45Base

1,148.00
0.00
0.00 3,830,255.00

38,205.13

INSTINET U.K. LTD JPY/JP518 Aug 2016 23 Aug 2016

4,400.000 0.00967.241136Local100.165000
9.656478 0.00 12.74Base

1,276.00
0.00
0.00 4,257,137.00

42,501.24
B60DQY906 Total
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16,284.00 0.000.00 54,324,031.0056,300.000 Local

0.00 160.93 0.00 536,891.63Base

0.00911,200.000 Local
0.00Base

141,759.00
1,395.58

0.00
0.00

715,365,793.00
6,724,856.21

JAPANESE YEN Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB018592907 BOVIS HOMES GROUP PLC 08 Aug 2016 0.01COMMON STOCK GBP.5 10 Aug 2016

34,000.000 0.008.176867Local0.766783
10.663861 0.00 181.29Base

139.01
1,814.16
1,391.07 279,543.56

364,566.72

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB057463903 MCBRIDE PLC 03 Aug 2016COMMON STOCK GBP.1 05 Aug 2016

131,800.000 0.001.679666Local0.750047
2.239414 0.00 147.58Base

110.69
1,477.11
1,107.90 222,598.57

296,779.50

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB04 Aug 2016 08 Aug 2016

7,500.000 0.001.682400Local0.761383
2.209663 0.00 8.29Base

6.31
84.18
64.09 12,688.40

16,664.94

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB08 Aug 2016 10 Aug 2016

5,500.000 0.001.688798Local0.766783
2.202446 0.00 6.05Base

4.64
60.56
46.44 9,339.47

12,180.07

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB09 Aug 2016 11 Aug 2016

49,382.000 0.001.689967Local0.768610
2.198731 0.00 54.29Base

41.73
544.19
418.27 83,913.95

109,176.24

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB10 Aug 2016 12 Aug 2016

4,526.000 0.001.669644Local0.769260
2.170455 0.00 4.91Base

3.78
49.11
37.78 7,598.37

9,877.51

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB11 Aug 2016 15 Aug 2016

100.000 0.001.660000Local0.771724
2.151028 0.00 0.10Base

0.08
1.08
0.83 166.91

216.28
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB15 Aug 2016 17 Aug 2016

4,300.000 0.001.639672Local0.776790
2.110830 0.00 4.54Base

3.53
45.38
35.25 7,089.37

9,126.49

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Aug 2016 18 Aug 2016

6,292.000 0.001.607901Local0.768285
2.092844 0.00 6.59Base

5.06
67.14
51.58 10,173.55

13,241.90
057463903 Total

175.82 1,762.140.00 353,568.59209,400.000 Local

0.00 232.35 2,328.75 467,262.93Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB060272002 MORGAN ADVANCED MATERIALS PL 03 Aug 2016COMMON STOCK GBP.25 05 Aug 2016

27,766.000 0.002.675781Local0.750047
3.567484 0.00 49.53Base

37.15
496.61
372.48 74,705.37

99,600.92

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB04 Aug 2016 08 Aug 2016

24,645.000 0.002.712244Local0.761383
3.562260 0.00 43.89Base

33.42
440.28
335.22 67,211.89

88,276.06

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB05 Aug 2016 09 Aug 2016

23,239.000 0.002.749224Local0.765287
3.592409 0.00 41.74Base

31.94
418.73
320.45 64,241.61

83,944.47

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB10 Aug 2016 12 Aug 2016

4,640.000 0.002.817375Local0.769260
3.662448 0.00 8.50Base

6.54
86.26
66.36 13,145.52

17,088.53

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB30 Aug 2016 01 Sep 2016

14,300.000 0.002.880818Local0.764380
3.768830 0.00 26.95Base

20.60
270.78
206.98 41,423.28

54,192.00

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

7,000.000 0.002.847057Local0.761702
3.737757 0.00 13.08Base

9.96
132.14
100.65 20,040.01

26,309.51

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB14 Sep 2016 16 Sep 2016
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17,710.000 0.002.878975Local0.757318
3.801540 0.00 33.66Base

25.49
337.94
255.93 51,268.07

67,696.89
060272002 Total

165.10 1,658.070.00 332,035.75119,300.000 Local

0.00 217.35 2,182.74 437,108.38Base

REVERSE SPLIT NON CASH GBP/GBBACI0N9S67 INTERMEDIATE CAPITAL GROUP 01 Aug 2016COMMON STOCK GBP.262 01 Aug 2016

209,866.000 0.003.563761Local0.644940
5.525729 0.00 0.00Base

0.00
0.00
0.00 747,912.34

1,159,662.69

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB02L3W908 BERKELEY GROUP HOLDINGS/THE 03 Aug 2016 0.02COMMON STOCK 05 Aug 2016

18,400.000 0.0025.503305Local0.750047
34.002276 0.00 312.82Base

234.63
3,129.54
2,347.30 471,842.74

629,084.23

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB1JQBT905 PENDRAGON PLC 03 Aug 2016COMMON STOCK GBP.05 05 Aug 2016

1,800.000 0.000.320533Local0.750047
0.427351 0.00 0.39Base

0.29
3.84
2.88 580.13

773.46

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB04 Aug 2016 08 Aug 2016

1,241,900.000 0.000.329000Local0.761383
0.432108 0.00 268.31Base

204.29
2,684.50
2,043.93 410,833.32

539,588.25
B1JQBT905 Total

204.58 2,046.810.00 411,413.451,243,700.000 Local

0.00 268.70 2,688.34 540,361.71Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB1YKG0909 INTERNATIONAL PERSONAL FINAN 03 Aug 2016COMMON STOCK GBP.1 05 Aug 2016

6,220.000 0.002.527830Local0.750047
3.370229 0.00 10.48Base

7.86
106.15

79.62 15,810.58
21,079.45

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB04 Aug 2016 08 Aug 2016

2,969.000 0.002.604472Local0.761383
3.420712 0.00 5.08Base

3.87
50.78
38.66 7,775.21

10,211.96

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB05 Aug 2016 09 Aug 2016
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3,926.000 0.002.643002Local0.765287
3.453609 0.00 6.78Base

5.19
69.10
52.88 10,434.50

13,634.75

HSBC BANK PLC GBP/GBB08 Aug 2016 10 Aug 2016

6,502.000 0.002.705199Local0.766783
3.527985 0.00 6.89Base

5.28
116.00

88.95 17,683.43
23,061.84

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB09 Aug 2016 11 Aug 2016

31,300.000 0.002.688819Local0.768610
3.498288 0.00 54.75Base

42.08
548.78
421.80 84,623.91

110,099.93

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB10 Aug 2016 12 Aug 2016

40,300.000 0.002.668069Local0.769260
3.468358 0.00 69.89Base

53.76
700.18
538.62 108,115.56

140,544.89

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Aug 2016 18 Aug 2016

96,083.000 0.002.663522Local0.768285
3.466841 0.00 166.55Base

127.96
1,666.83
1,280.60 257,327.74

334,937.87
B1YKG0909 Total

246.00 2,501.130.00 501,770.93187,300.000 Local

0.00 320.42 3,257.82 653,570.69Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB3FLWH909 BODYCOTE PLC 03 Aug 2016COMMON STOCK GBP.172 05 Aug 2016

21,547.000 0.005.764313Local0.750047
7.685269 0.00 82.79Base

62.10
829.31
622.02 124,887.77

166,506.59

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB05 Aug 2016 09 Aug 2016

5,072.000 0.005.859852Local0.765287
7.657065 0.00 19.42Base

14.86
195.50
149.61 29,885.64

39,051.55

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB09 Aug 2016 11 Aug 2016

1,000.000 0.006.048040Local0.768610
7.868802 0.00 3.93Base

3.02
39.34
30.24 6,081.30

7,912.08

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB10 Aug 2016 12 Aug 2016

65,081.000 0.006.029410Local0.769260 196.20 1,963.00 394,559.23
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FUND:
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LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7.837935 0.00 255.05Base 2,551.80 512,907.51
B3FLWH909 Total

276.18 2,764.870.00 555,413.9492,700.000 Local

0.00 361.19 3,615.95 726,377.73Base

0.002,114,666.000 Local
0.00Base

1,441.32
1,894.12

14,471.39
19,017.30

3,653,501.30
4,977,995.08

POUND STERLING Total

SWEDISH KRONA

CABRERA CAPITAL MARKETS LLC SEK/SE1ACI0CM5K4 HEMFOSA FASTIGHETER AB 01 Aug 2016 0.01COMMON STOCK SEK1.0 03 Aug 2016

6,540.000 0.0091.000000Local8.570950
10.617259 0.00 34.72Base

297.57
0.00
0.00 595,437.57

69,471.60

CABRERA CAPITAL MARKETS LLC SEK/SE102 Aug 2016 0.0104 Aug 2016

15,000.000 0.0091.712800Local8.512950
10.773328 0.00 80.80Base

687.85
0.00
0.00 1,376,379.85

161,680.72
ACI0CM5K4 Total

985.42 0.000.00 1,971,817.4221,540.000 Local

0.00 115.52 0.00 231,152.32Base

0.0021,540.000 Local
0.00Base

985.42
115.52

0.00
0.00

1,971,817.42
231,152.32

SWEDISH KRONA Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4712459908 BALOISE HOLDING AG   REG 26 Aug 2016 0.06COMMON STOCK CHF.1 30 Aug 2016

6,115.000 0.00112.380400Local0.971950
115.623643 0.00 353.52Base

343.60
0.00
0.00 687,549.75

707,392.10

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH429 Aug 2016 0.0631 Aug 2016

1,223.000 0.00111.600000Local0.978200
114.087099 0.00 69.76Base

68.24
0.00
0.00 136,555.04

139,598.28

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH415 Sep 2016 0.0619 Sep 2016
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LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,628.000 0.00115.800000Local0.971700
119.172584 0.00 97.01Base

94.26
0.00
0.00 188,616.66

194,109.97

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.0620 Sep 2016

2,534.000 0.00115.400000Local0.979650
117.797172 0.00 149.25Base

146.21
0.00
0.00 292,569.81

298,647.28
712459908 Total

652.31 0.000.00 1,305,291.2611,500.000 Local

0.00 669.54 0.00 1,339,747.63Base

INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4751789900 VALIANT HOLDING AG REG 15 Aug 2016 0.04COMMON STOCK CHF.5 17 Aug 2016

700.000 0.0094.375000Local0.971450
97.148592 0.00 27.21Base

26.43
0.00
0.00 66,088.93

68,031.22

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH416 Aug 2016 0.0518 Aug 2016

500.000 0.0093.421900Local0.962150
97.097022 0.00 24.28Base

23.36
0.00
0.00 46,734.31

48,572.79

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH417 Aug 2016 0.0519 Aug 2016

200.000 0.0092.570300Local0.964200
96.007364 0.00 9.60Base

9.26
0.00
0.00 18,523.32

19,211.08

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH419 Aug 2016 0.0523 Aug 2016

100.000 0.0091.946300Local0.959550
95.822313 0.00 4.79Base

4.60
0.00
0.00 9,199.23

9,587.03

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH422 Aug 2016 0.0524 Aug 2016

200.000 0.0091.779600Local0.962550
95.350475 0.00 9.54Base

9.18
0.00
0.00 18,365.10

19,079.63

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH423 Aug 2016 0.0525 Aug 2016

100.000 0.0092.393100Local0.962250
96.017771 0.00 4.80Base

4.62
0.00
0.00 9,243.93

9,606.58

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH424 Aug 2016 0.0526 Aug 2016

200.000 0.0092.273100Local0.967500 9.23 0.00 18,463.85
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

95.372713 0.00 9.54Base 0.00 19,084.08

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH425 Aug 2016 0.0529 Aug 2016

100.000 0.0092.393900Local0.968550
95.394043 0.00 4.77Base

4.62
0.00
0.00 9,244.01

9,544.17

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH429 Aug 2016 0.0531 Aug 2016

200.000 0.0090.518800Local0.978200
92.536087 0.00 9.25Base

9.05
0.00
0.00 18,112.81

18,516.47

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH431 Aug 2016 0.0502 Sep 2016

300.000 0.0092.637500Local0.983050
94.234780 0.00 14.14Base

13.90
0.00
0.00 27,805.15

28,284.57

MERRILL LYNCH INTERNATIONAL CHF/CH406 Sep 2016 0.0408 Sep 2016

100.000 0.0092.228300Local0.972050
94.880202 0.00 3.80Base

3.69
0.00
0.00 9,226.52

9,491.82

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH412 Sep 2016 0.0514 Sep 2016

100.000 0.0093.155500Local0.973500
95.691320 0.00 4.79Base

4.66
0.00
0.00 9,320.21

9,573.92

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH413 Sep 2016 0.0515 Sep 2016

200.000 0.0092.966900Local0.973900
95.458363 0.00 9.55Base

9.30
0.00
0.00 18,602.68

19,101.22

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH414 Sep 2016 0.0516 Sep 2016

100.000 0.0092.445800Local0.970900
95.216603 0.00 4.76Base

4.62
0.00
0.00 9,249.20

9,526.42

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH416 Sep 2016 0.0520 Sep 2016

200.000 0.0090.900200Local0.979650
92.788445 0.00 9.28Base

9.09
0.00
0.00 18,189.13

18,566.97

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH419 Sep 2016 0.0521 Sep 2016

100.000 0.0091.819700Local0.979900
93.703133 0.00 4.68Base

4.59
0.00
0.00 9,186.56

9,375.00
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH420 Sep 2016 0.0522 Sep 2016

200.000 0.0091.179400Local0.978300
93.201881 0.00 9.32Base

9.12
0.00
0.00 18,245.00

18,649.70

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH421 Sep 2016 0.0523 Sep 2016

100.000 0.0091.030600Local0.975750
93.292954 0.00 4.66Base

4.55
0.00
0.00 9,107.61

9,333.96

CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH422 Sep 2016 0.0526 Sep 2016

100.000 0.0091.815100Local0.967800
94.869911 0.00 4.74Base

4.59
0.00
0.00 9,186.10

9,491.73

MERRILL LYNCH INTERNATIONAL CHF/CH426 Sep 2016 0.0428 Sep 2016

300.000 0.0088.912200Local0.966850
91.960697 0.00 11.04Base

10.67
0.00
0.00 26,684.33

27,599.24

MERRILL LYNCH INTERNATIONAL CHF/CH427 Sep 2016 0.0429 Sep 2016

200.000 0.0088.453300Local0.971950
91.006019 0.00 7.28Base

7.08
0.00
0.00 17,697.74

18,208.49

MERRILL LYNCH INTERNATIONAL CHF/CH428 Sep 2016 0.0430 Sep 2016

195.000 0.0088.893300Local0.972450
91.411692 0.00 7.14Base

6.94
0.00
0.00 17,341.13

17,832.41
751789900 Total

193.15 0.000.00 413,816.854,495.000 Local

0.00 198.96 0.00 426,268.50Base

0.0015,995.000 Local
0.00Base

845.46
868.50

0.00
0.00

1,719,108.11
1,766,016.13

SWISS FRANC Total

EQUITY  Total
4,844,707.000

Base 0.00 8,541.74 31,574.07 23,532,365.91

Books Closed Prepared by State StreetPage 2107



NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

28,526,246.2031,574.078,541.740.00

9,838,587.290

PURCHASE Total

Base
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20161.000% 31 Dec 2030 01 Aug 2016

STIF FUND

703,415.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 703,415.67

703,415.67

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016

STIF FUND

109,502.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,502.75

109,502.75

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

1,318,654.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,318,654.38

1,318,654.38

STATE STREET BANK AND TRUST USD/CSW08 Aug 201631 Dec 2030 08 Aug 2016

STIF FUND

822,455.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 822,455.93

822,455.93

STATE STREET BANK AND TRUST USD/CSW09 Aug 201631 Dec 2030 09 Aug 2016

STIF FUND

269,187.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 269,187.42

269,187.42

STATE STREET BANK AND TRUST USD/CSW10 Aug 201631 Dec 2030 10 Aug 2016

STIF FUND

113,397.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 113,397.05

113,397.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

3,344.350 0.00100.000000Local1.000000 0.00 0.00 3,344.35
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,344.35

STATE STREET BANK AND TRUST USD/CSW12 Aug 201631 Dec 2030 12 Aug 2016

STIF FUND

544,636.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 544,636.96

544,636.96

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

238,401.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 238,401.77

238,401.77

STATE STREET BANK AND TRUST USD/CSW30 Aug 201631 Dec 2030 30 Aug 2016

STIF FUND

881,662.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 881,662.23

881,662.23

STATE STREET BANK AND TRUST USD/CSW31 Aug 201631 Dec 2030 31 Aug 2016

STIF FUND

229,345.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 229,345.26

229,345.26

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

154,423.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,423.02

154,423.02

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

469,753.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 469,753.74

469,753.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.560% 31 Dec 2030 14 Sep 2016

STIF FUND

9,595.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,595.59

9,595.59
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW15 Sep 201631 Dec 2030 15 Sep 2016

STIF FUND

163,122.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 163,122.66

163,122.66

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

266,109.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 266,109.11

266,109.11

STATE STREET BANK AND TRUST USD/CSW19 Sep 201631 Dec 2030 19 Sep 2016

STIF FUND

146,021.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 146,021.69

146,021.69

STATE STREET BANK AND TRUST USD/CSW20 Sep 201631 Dec 2030 20 Sep 2016

STIF FUND

286,967.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 286,967.53

286,967.53

STATE STREET BANK AND TRUST USD/CSW28 Sep 201631 Dec 2030 28 Sep 2016

STIF FUND

11,342.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,342.44

11,342.44
86199E9B7 Total

0.00 0.000.00 6,741,339.556,741,339.550 Local

0.00 0.00 0.00 6,741,339.55Base

0.006,741,339.550 Local
0.00Base

0.00
0.00

0.00
0.00

6,741,339.55
6,741,339.55

US DOLLAR Total

CASH EQUIVALENTS  Total
6,741,339.550
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 6,741,339.55

EQUITY
AUSTRALIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8678385907 SEVEN GROUP HOLDINGS LTD 11 Aug 2016COMMON STOCK 15 Aug 2016

27,967.000 0.007.983300Local1.295840
6.160714 0.00 86.15Base

111.64
0.00
0.00 223,157.31

172,210.54

CITIGROUP GLOBAL MARKETS INC. AUD/AU812 Aug 2016 16 Aug 2016

91,162.000 0.008.132100Local1.299545
6.257652 0.00 228.19Base

296.54
0.00
0.00 741,041.96

570,231.86

UBS SECURITIES ASIA LTD AUD/AU815 Aug 2016 17 Aug 2016

4,471.000 0.007.951400Local1.301152
6.111046 0.00 13.66Base

17.78
0.00
0.00 35,532.93

27,308.82
678385907 Total

425.96 0.000.00 999,732.20123,600.000 Local

0.00 328.00 0.00 769,751.22Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8ACI014TH7 EVOLUTION MINING LTD 05 Aug 2016COMMON STOCK 09 Aug 2016

155,300.000 0.002.956500Local1.314924
2.248419 0.00 174.59Base

229.57
0.00
0.00 458,914.88

349,004.87

LAPSED RIGHTS AUD/AU8ACI0PFZB2 EVOLUTION MINING LIMITED RTS 14 Sep 2016EXP 14SEP16 14 Sep 2016

64,613.000 0.000.000000Local1.336005
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B17ZL5909 MINERAL RESOURCES LTD 08 Aug 2016COMMON STOCK 10 Aug 2016

70,079.000 0.009.896000Local1.305653
7.579349 0.00 265.58Base

346.75
0.00
0.00 693,155.03

530,887.63

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU809 Aug 2016 11 Aug 2016

9,221.000 0.009.820100Local1.301914
7.542818 0.00 34.77Base

45.27
0.00
0.00 90,505.87

69,517.55
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

B17ZL5909 Total

392.02 0.000.00 783,660.9079,300.000 Local

0.00 300.35 0.00 600,405.18Base

MERGER AUD/AU8BYZQYZ906 BROADSPECTRUM LTD 07 Jun 2016COMMON STOCK 04 Aug 2016

796,200.000 0.001.500000Local1.342012
1.117725 0.00 0.00Base

0.00
0.00
0.00 1,194,300.00

889,932.43

0.001,219,013.000 Local
0.00Base

1,047.55
802.94

0.00
0.00

3,436,607.98
2,609,093.70

AUSTRALIAN DOLLAR Total

EURO CURRENCY

FRANCE

TENDER OFFER EUR/FR4B09YFD902 SAFT GROUPE SA 12 Jul 2016COMMON STOCK EUR1.0 21 Jul 2016

40,400.000 0.0036.500000Local0.902975
40.421939 0.00 0.00Base

0.00
0.00
0.00 1,474,600.00

1,633,046.33

1,474,600.000.000.000.0040,400.000 Local
FRANCE Total

1,633,046.330.000.000.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF475513909 SOFTWARE AG 29 Sep 2016 0.02COMMON STOCK OPEN

15,402.000 0.0037.391500Local0.889324
42.044857 0.00 323.79Base

287.95
0.00
0.00 575,615.93

647,251.09

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF30 Sep 2016 0.02OPEN

2,898.000 0.0037.592999Local0.889759
42.250766 0.00 61.23Base

54.48
0.00
0.00 108,890.03

122,381.49
475513909 Total

342.43 0.000.00 684,505.9618,300.000 Local

0.00 385.02 0.00 769,632.58Base
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF534573902 DIEBOLD INC 07 Sep 2016 0.01COMMON STOCK USD1.25 09 Sep 2016

400.000 0.0024.570100Local0.889878
27.610639 0.00 5.52Base

4.91
0.00
0.00 9,823.13

11,038.74

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF22 Sep 2016 0.0126 Sep 2016

500.000 0.0022.105800Local0.890631
24.820380 0.00 6.21Base

5.53
0.00
0.00 11,047.37

12,403.98

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF23 Sep 2016 0.0127 Sep 2016

2,800.000 0.0021.831800Local0.891067
24.500739 0.00 34.30Base

30.56
0.00
0.00 61,098.48

68,567.77

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DEF26 Sep 2016 0.0128 Sep 2016

9,580.000 0.0022.987400Local0.887311
25.906813 0.00 124.09Base

110.11
0.00
0.00 220,109.18

248,063.17
534573902 Total

151.11 0.000.00 302,078.1613,280.000 Local

0.00 170.12 0.00 340,073.66Base

EXCHANGE OFFER EUR/DE5ACI0KK2G1 WINCOR NIXDORF AG TENDER 15 Aug 2016COMMON STOCK 15 Aug 2016

30,600.000 0.0088.906527Local0.794573
111.892254 0.00 0.00Base

0.00
0.00
0.00 2,720,539.73

3,423,902.96

DEUTSCHE BANK SECURITIES INC EUR/DEFBJ5B14900 DO DEUTSCHE OFFICE AG 01 Jul 2016COMMON STOCK 05 Jul 2016

11,910.000 0.004.677900Local0.897143
5.214219 0.00 24.83Base

22.28
0.00
0.00 55,691.51

62,076.51

DEUTSCHE BANK SECURITIES INC EUR/DEF05 Jul 2016 07 Jul 2016

1,946.000 0.004.689400Local0.902894
5.193744 0.00 4.04Base

3.65
0.00
0.00 9,121.92

10,102.98

DEUTSCHE BANK SECURITIES INC EUR/DEF06 Jul 2016 08 Jul 2016

1,181.000 0.004.660000Local0.902975
5.160719 0.00 2.45Base

2.21
0.00
0.00 5,501.25

6,092.36
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DEUTSCHE BANK SECURITIES INC EUR/DEF07 Jul 2016 11 Jul 2016

19,690.000 0.004.686800Local0.903832
5.185477 0.00 40.79Base

36.87
0.00
0.00 92,246.22

102,061.25

DEUTSCHE BANK SECURITIES INC EUR/DEF08 Jul 2016 12 Jul 2016

4,110.000 0.004.670700Local0.906125
5.154587 0.00 8.48Base

7.68
0.00
0.00 19,188.90

21,176.88

DEUTSCHE BANK SECURITIES INC EUR/DEF11 Jul 2016 13 Jul 2016

32,203.000 0.004.713000Local0.905264
5.206216 0.00 67.04Base

60.69
0.00
0.00 151,712.05

167,588.74

DEUTSCHE BANK SECURITIES INC EUR/DEF12 Jul 2016 14 Jul 2016

1,573.000 0.004.656300Local0.902975
5.156621 0.00 3.24Base

2.93
0.00
0.00 7,321.43

8,108.12
BJ5B14900 Total

136.31 0.000.00 340,783.2872,613.000 Local

0.00 150.87 0.00 377,206.84Base

4,047,907.130.00629.850.00134,793.000 Local
GERMANY Total

4,910,816.040.00706.010.00Base

ITALY

DEUTSCHE BANK SECURITIES INC EUR/IT4BYT1H4906 EL.EN. SPA 09 Aug 2016 0.01COMMON STOCK EUR.13 11 Aug 2016

378.000 0.0015.302900Local0.900131
17.000748 0.00 2.57Base

2.31
0.00
0.00 5,782.19

6,423.72

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT410 Aug 2016 0.0112 Aug 2016

273.000 0.0015.370400Local0.895135
17.171041 0.00 1.88Base

1.68
0.00
0.00 4,194.44

4,685.82

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT411 Aug 2016 0.0115 Aug 2016

31.000 0.0015.360000Local0.895375
17.154823 0.00 0.21Base

0.19
0.00
0.00 475.97

531.59
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DEUTSCHE BANK SECURITIES INC EUR/IT418 Aug 2016 0.0122 Aug 2016

162.000 0.0015.438272Local0.882340
17.496965 0.00 1.13Base

1.00
0.00
0.00 2,500.00

2,833.37

DEUTSCHE BANK SECURITIES INC EUR/IT423 Aug 2016 0.0125 Aug 2016

301.000 0.0015.281400Local0.884212
17.282507 0.00 2.08Base

1.84
0.00
0.00 4,597.86

5,199.95

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT408 Sep 2016 0.0112 Sep 2016

373.000 0.0014.634500Local0.888376
16.473318 0.00 2.45Base

2.18
0.00
0.00 5,456.49

6,142.10

DEUTSCHE BANK SECURITIES INC EUR/IT409 Sep 2016 0.0113 Sep 2016

319.000 0.0014.809900Local0.891742
16.607831 0.00 2.12Base

1.89
0.00
0.00 4,722.47

5,295.78

MORGAN STANLEY CO INCORPORATED EUR/IT414 Sep 2016 0.0116 Sep 2016

4,700.000 0.0015.237500Local0.887154
17.175710 0.00 32.29Base

28.65
0.00
0.00 71,587.60

80,693.54

DEUTSCHE BANK SECURITIES INC EUR/IT419 Sep 2016 0.0121 Sep 2016

310.000 0.0015.590700Local0.894574
17.428072 0.00 2.16Base

1.93
0.00
0.00 4,831.19

5,400.55

DEUTSCHE BANK SECURITIES INC EUR/IT422 Sep 2016 0.0126 Sep 2016

287.000 0.0016.446000Local0.890631
18.465560 0.00 2.12Base

1.89
0.00
0.00 4,718.11

5,297.49

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT423 Sep 2016 0.0127 Sep 2016

318.000 0.0016.971400Local0.891067
19.046155 0.00 2.42Base

2.16
0.00
0.00 5,394.75

6,054.26

DEUTSCHE BANK SECURITIES INC EUR/IT426 Sep 2016 0.0128 Sep 2016

382.000 0.0017.439100Local0.887311
19.653876 0.00 3.00Base

2.66
0.00
0.00 6,659.08

7,504.79

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT427 Sep 2016 0.0129 Sep 2016
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383.000 0.0017.872600Local0.892220
20.031607 0.00 3.07Base

2.74
0.00
0.00 6,842.47

7,669.04

DEUTSCHE BANK SECURITIES INC EUR/IT428 Sep 2016 0.0130 Sep 2016

200.000 0.0018.389300Local0.892897
20.595097 0.00 1.65Base

1.47
0.00
0.00 3,676.39

4,117.37

DEUTSCHE BANK SECURITIES INC EUR/IT429 Sep 2016 0.01OPEN

376.000 0.0018.746489Local0.889324
21.079482 0.00 3.17Base

2.82
0.00
0.00 7,045.86

7,922.71

MORGAN STANLEY CO INCORPORATED EUR/IT430 Sep 2016 0.01OPEN

600.000 0.0018.710000Local0.889759
21.028166 0.00 5.05Base

4.49
0.00
0.00 11,221.51

12,611.85
BYT1H4906 Total

59.90 0.000.00 149,706.389,393.000 Local

0.00 67.37 0.00 168,383.93Base

149,706.380.0059.900.009,393.000 Local
ITALY Total

168,383.930.0067.370.00Base

0.00184,586.000 Local
0.00Base

689.75
773.38

0.00
0.00

5,672,213.51
6,712,246.30

EURO CURRENCY Total

JAPANESE YEN

REVERSE SPLIT NON CASH JPY/JP5630702009 EHIME BANK LTD/THE 28 Sep 2016COMMON STOCK OPEN

179,000.000 0.00271.111597Local123.562080
2.194133 0.00 0.00Base

0.00
0.00
0.00 48,528,976.00

392,749.75

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5635761000 FURUNO ELECTRIC CO LTD 01 Aug 2016COMMON STOCK 04 Aug 2016

3,300.000 0.00515.952121Local102.370000
5.040072 0.00 8.31Base

851.00
0.00
0.00 1,701,791.00

16,623.92

INSTINET U.K. LTD JPY/JP502 Aug 2016 05 Aug 2016
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7,000.000 0.00504.973571Local100.825000
5.008416 0.00 10.51Base

1,060.00
0.00
0.00 3,533,755.00

35,048.40

INSTINET U.K. LTD JPY/JP503 Aug 2016 08 Aug 2016

7,000.000 0.00493.105571Local101.345000
4.865613 0.00 10.21Base

1,035.00
0.00
0.00 3,450,704.00

34,049.08

INSTINET U.K. LTD JPY/JP504 Aug 2016 09 Aug 2016

7,100.000 0.00486.172676Local101.075000
4.810019 0.00 10.24Base

1,035.00
0.00
0.00 3,450,791.00

34,140.90

INSTINET U.K. LTD JPY/JP505 Aug 2016 10 Aug 2016

1,700.000 0.00487.306471Local101.745000
4.789488 0.00 2.44Base

248.00
0.00
0.00 828,173.00

8,139.69

INSTINET U.K. LTD JPY/JP508 Aug 2016 12 Aug 2016

5,700.000 0.00489.768596Local102.535000
4.776599 0.00 8.16Base

837.00
0.00
0.00 2,790,844.00

27,218.45

INSTINET U.K. LTD JPY/JP509 Aug 2016 15 Aug 2016

8,700.000 0.00489.193218Local101.895000
4.800954 0.00 12.52Base

1,276.00
0.00
0.00 4,254,705.00

41,755.78

INSTINET U.K. LTD JPY/JP510 Aug 2016 16 Aug 2016

5,500.000 0.00486.538545Local101.265000
4.804607 0.00 7.92Base

802.00
0.00
0.00 2,675,160.00

26,417.42

INSTINET U.K. LTD JPY/JP512 Aug 2016 17 Aug 2016

4,700.000 0.00487.963191Local100.905000
4.835867 0.00 6.82Base

688.00
0.00
0.00 2,292,739.00

22,721.76

INSTINET U.K. LTD JPY/JP515 Aug 2016 18 Aug 2016

4,200.000 0.00486.057381Local101.025000
4.811258 0.00 6.06Base

612.00
0.00
0.00 2,040,829.00

20,201.23

INSTINET U.K. LTD JPY/JP516 Aug 2016 19 Aug 2016

3,500.000 0.00483.538857Local100.285000 507.00 0.00 1,691,879.00
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4.821647 0.00 5.06Base 0.00 16,870.71

INSTINET U.K. LTD JPY/JP517 Aug 2016 22 Aug 2016

4,000.000 0.00487.888750Local100.255000
4.866478 0.00 5.84Base

585.00
0.00
0.00 1,950,970.00

19,460.08

INSTINET U.K. LTD JPY/JP518 Aug 2016 23 Aug 2016

3,100.000 0.00484.148065Local100.165000
4.833505 0.00 4.49Base

450.00
0.00
0.00 1,500,409.00

14,979.37

INSTINET U.K. LTD JPY/JP519 Aug 2016 24 Aug 2016

6,000.000 0.00483.151833Local100.250000
4.819470 0.00 8.67Base

869.00
0.00
0.00 2,898,042.00

28,908.15

INSTINET U.K. LTD JPY/JP522 Aug 2016 25 Aug 2016

5,000.000 0.00483.451600Local100.295000
4.820296 0.00 7.23Base

725.00
0.00
0.00 2,416,533.00

24,094.25

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP523 Aug 2016 26 Aug 2016

4,500.000 0.00490.064222Local100.150000
4.893302 0.00 11.01Base

1,103.00
0.00
0.00 2,204,186.00

22,008.85

INSTINET U.K. LTD JPY/JP524 Aug 2016 29 Aug 2016

2,000.000 0.00486.750000Local100.565000
4.840153 0.00 2.90Base

292.00
0.00
0.00 973,208.00

9,677.40

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP525 Aug 2016 30 Aug 2016

1,300.000 0.00486.390769Local100.535000
4.838024 0.00 3.14Base

316.00
0.00
0.00 631,992.00

6,286.29

INSTINET U.K. LTD JPY/JP526 Aug 2016 31 Aug 2016

900.000 0.00487.713333Local100.505000
4.852628 0.00 1.30Base

131.00
0.00
0.00 438,811.00

4,366.06
635761000 Total

13,422.00 0.000.00 41,725,521.0085,200.000 Local

0.00 132.83 0.00 412,967.79Base
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BNP PARIBAS SECURITIES SERVICES SA JPY/JP5643904006 HOGY MEDICAL CO LTD 01 Aug 2016 0.05COMMON STOCK 04 Aug 2016

5,800.000 0.006,722.311552Local102.370000
65.666812 0.00 304.69Base

31,191.00
0.00
0.00 38,958,216.00

380,562.82

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP501 Aug 2016 0.0304 Aug 2016

700.000 0.006,777.230000Local102.370000
66.203282 0.00 23.17Base

2,372.00
0.00
0.00 4,741,689.00

46,319.13

INSTINET U.K. LTD JPY/JP502 Aug 2016 0.0205 Aug 2016

1,500.000 0.006,240.611333Local100.975000
61.803529 0.00 27.81Base

2,808.00
0.00
0.00 9,358,109.00

92,677.48
643904006 Total

36,371.00 0.000.00 53,058,014.008,000.000 Local

0.00 355.67 0.00 519,559.43Base

REVERSE SPLIT NON CASH JPY/JP5649790003 KUREHA CORP 28 Sep 2016COMMON STOCK OPEN

141,000.000 0.00476.043148Local119.408679
3.986671 0.00 0.00Base

0.00
0.00
0.00 67,122,084.00

562,120.65

INSTINET U.K. LTD JPY/JP5651274904 J OIL MILLS INC 01 Aug 2016COMMON STOCK 04 Aug 2016

10,000.000 0.00344.501700Local102.370000
3.365260 0.00 10.09Base

1,033.00
0.00
0.00 3,443,984.00

33,642.51

INSTINET U.K. LTD JPY/JP502 Aug 2016 05 Aug 2016

10,000.000 0.00346.182800Local100.825000
3.433502 0.00 10.30Base

1,038.00
0.00
0.00 3,460,790.00

34,324.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP503 Aug 2016 08 Aug 2016

6,000.000 0.00341.815333Local101.345000
3.372789 0.00 8.09Base

820.00
0.00
0.00 2,050,072.00

20,228.64

INSTINET U.K. LTD JPY/JP503 Aug 2016 08 Aug 2016

9,000.000 0.00341.588444Local101.345000
3.370551 0.00 9.10Base

922.00
0.00
0.00 3,073,374.00

30,325.86
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INSTINET U.K. LTD JPY/JP504 Aug 2016 09 Aug 2016

7,900.000 0.00344.250000Local101.075000
3.405887 0.00 8.06Base

815.00
0.00
0.00 2,718,760.00

26,898.44

INSTINET U.K. LTD JPY/JP505 Aug 2016 10 Aug 2016

5,000.000 0.00333.762000Local101.745000
3.280377 0.00 4.91Base

500.00
0.00
0.00 1,668,310.00

16,396.97

INSTINET U.K. LTD JPY/JP508 Aug 2016 12 Aug 2016

6,000.000 0.00332.839500Local102.535000
3.246106 0.00 5.84Base

599.00
0.00
0.00 1,996,438.00

19,470.80

INSTINET U.K. LTD JPY/JP509 Aug 2016 15 Aug 2016

6,500.000 0.00340.536769Local101.895000
3.342036 0.00 6.52Base

664.00
0.00
0.00 2,212,825.00

21,716.72

INSTINET U.K. LTD JPY/JP510 Aug 2016 16 Aug 2016

6,000.000 0.00337.489500Local101.265000
3.332736 0.00 5.99Base

607.00
0.00
0.00 2,024,330.00

19,990.42

INSTINET U.K. LTD JPY/JP512 Aug 2016 17 Aug 2016

4,000.000 0.00337.500000Local100.905000
3.344730 0.00 4.01Base

405.00
0.00
0.00 1,349,595.00

13,374.91

INSTINET U.K. LTD JPY/JP515 Aug 2016 18 Aug 2016

7,000.000 0.00336.614571Local101.025000
3.331993 0.00 6.99Base

706.00
0.00
0.00 2,355,596.00

23,316.96

INSTINET U.K. LTD JPY/JP516 Aug 2016 19 Aug 2016

5,000.000 0.00332.316600Local100.455000
3.308114 0.00 4.96Base

498.00
0.00
0.00 1,661,085.00

16,535.61

INSTINET U.K. LTD JPY/JP517 Aug 2016 22 Aug 2016

24,600.000 0.00332.505976Local100.295000
3.315280 0.00 24.46Base

2,453.00
0.00
0.00 8,177,194.00

81,531.42

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN
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81,000.000 0.00278.384246Local102.451461
2.717231 0.00 0.00Base

0.00
0.00
0.00 22,549,124.00

220,095.68
651274904 Total

11,060.00 0.000.00 58,741,477.00188,000.000 Local

0.00 109.32 0.00 577,849.66Base

INSTINET U.K. LTD JPY/JP5659147904 FIELDS CORP 01 Aug 2016COMMON STOCK 04 Aug 2016

11,900.000 0.001,217.100756Local102.370000
11.889233 0.00 42.44Base

4,345.00
0.00
0.00 14,479,154.00

141,439.43

DAIWA SECURITIES AMERICA INC JPY/JP502 Aug 2016 0.0105 Aug 2016

14,800.000 0.001,175.817568Local100.975000
11.644640 0.00 86.17Base

8,701.00
0.00
0.00 17,393,399.00

172,254.51
659147904 Total

13,046.00 0.000.00 31,872,553.0026,700.000 Local

0.00 128.61 0.00 313,693.94Base

REVERSE SPLIT NON CASH JPY/JP5659692008 MITSUBISHI GAS CHEMICAL CO 28 Sep 2016COMMON STOCK OPEN

96,000.000 0.00627.907947Local123.005548
5.104712 0.00 0.00Base

0.00
0.00
0.00 60,279,163.00

490,052.39

REVERSE SPLIT NON CASH JPY/JP5659756001 MITSUI SUGAR CO LTD 28 Sep 2016 15COMMON STOCK OPEN

108,000.000 0.00496.394583Local119.389278
4.157782 0.00 0.00Base

0.00
0.00
0.00 53,610,615.00

449,040.45

TENDER OFFER JPY/JP3664354008 NIPPON SYNTHETIC CHEMICAL 20 Sep 2016COMMON STOCK 28 Sep 2016

93,000.000 0.00910.000000Local101.690000
8.948766 0.00 0.00Base

0.00
0.00
0.00 84,630,000.00

832,235.23

REVERSE SPLIT NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 28 Sep 2016COMMON STOCK OPEN

158,000.000 0.00251.950613Local90.860783
2.772930 0.00 0.00Base

0.00
0.00
0.00 39,808,197.00

438,122.98

INSTINET U.K. LTD JPY/JP5690691001 TSUMURA + CO 01 Aug 2016 0.01COMMON STOCK 04 Aug 2016
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1,800.000 0.002,899.714444Local102.370000
28.325822 0.00 15.29Base

1,565.00
0.00
0.00 5,217,921.00

50,971.19

INSTINET U.K. LTD JPY/JP502 Aug 2016 0.0105 Aug 2016

400.000 0.002,900.230000Local100.825000
28.764989 0.00 3.45Base

348.00
0.00
0.00 1,159,744.00

11,502.54

INSTINET U.K. LTD JPY/JP503 Aug 2016 0.0108 Aug 2016

700.000 0.002,774.135714Local101.345000
27.373188 0.00 5.74Base

582.00
0.00
0.00 1,941,313.00

19,155.49

INSTINET U.K. LTD JPY/JP505 Aug 2016 0.0110 Aug 2016

2,300.000 0.003,003.956522Local101.875000
29.486690 0.00 20.34Base

2,072.00
0.00
0.00 6,907,028.00

67,799.05
690691001 Total

4,567.00 0.000.00 15,226,006.005,200.000 Local

0.00 44.82 0.00 149,428.27Base

0.001,088,100.000 Local
0.00Base

78,466.00
771.25

0.00
0.00

554,602,606.00
5,137,820.54

JAPANESE YEN Total

POUND STERLING

HSBC BANK PLC GBP/GBBB61D2N905 ACACIA MINING PLC 02 Aug 2016COMMON STOCK GBP.1 04 Aug 2016

46,646.000 0.005.901230Local0.750441
7.863683 0.00 110.04Base

82.58
1.33
1.00 275,185.19

366,697.97

REVERSE SPLIT NON CASH GBP/GBBBYY5B5904 INTERMEDIATE CAPITAL GROUP 01 Aug 2016COMMON STOCK GBP.233 01 Aug 2016

236,100.000 0.003.167777Local0.644940
4.911742 0.00 0.00Base

0.00
0.00
0.00 747,912.34

1,159,662.69

0.00282,746.000 Local
0.00Base

82.58
110.04

1.00
1.33

1,023,097.53
1,526,360.66

POUND STERLING Total

SINGAPORE DOLLAR
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BNY CONVERGEX EXECUTION SOLUTIONS L SGD/SG3697238004 WING TAI HOLDINGS LTD 12 Aug 2016COMMON STOCK 17 Aug 2016

60,500.000 0.001.765000Local1.344500
1.312756 0.00 39.71Base

53.39
31.77
42.71 106,686.40

79,350.24

UBS SECURITIES ASIA LTD SGD/SG315 Aug 2016 18 Aug 2016

197,600.000 0.001.774000Local1.341800
1.322105 0.00 130.62Base

175.27
104.50
140.22 350,226.91

261,012.75
697238004 Total

228.66 182.930.00 456,913.31258,100.000 Local

0.00 170.33 136.27 340,362.99Base

0.00258,100.000 Local
0.00Base

228.66
170.33

182.93
136.27

456,913.31
340,362.99

SINGAPORE DOLLAR Total

SOUTH KOREAN WON

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4612737908 KC TECH CO LTD 01 Aug 2016 0.01COMMON STOCK KRW500. 03 Aug 2016

21,184.000 0.0016,538.946847Local1,108.050000
14.926174 0.00 158.10Base

175,180.00
948.59

1,051,082.00 349,134,788.00
315,089.38

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 0.0104 Aug 2016

17,320.000 0.0016,654.128176Local1,110.100000
15.002368 0.00 129.92Base

144,220.00
779.52

865,348.00 287,439,932.00
258,931.57

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 0.0105 Aug 2016

12,679.000 0.0016,929.402950Local1,117.800000
15.145288 0.00 96.01Base

107,320.00
576.08

643,942.00 213,896,638.00
191,355.02

612737908 Total

426,720.00 2,560,372.000.00 850,471,358.0051,183.000 Local

0.00 384.03 2,304.19 765,375.97Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4614939908 DAEDUCK GDS CO LTD 01 Aug 2016 0.01COMMON STOCK KRW500. 03 Aug 2016

44,678.000 0.0013,936.324410Local1,108.050000
12.577343 0.00 280.96Base

311,320.00
1,685.36

1,867,462.00 620,468,320.00
559,964.19
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CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 0.0104 Aug 2016

13,122.000 0.0013,928.585581Local1,110.100000
12.547145 0.00 82.32Base

91,380.00
493.93

548,312.00 182,131,208.00
164,067.39

614939908 Total

402,700.00 2,415,774.000.00 802,599,528.0057,800.000 Local

0.00 363.28 2,179.29 724,031.58Base

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4615318904 HAN KUK CARBON CO LTD 01 Aug 2016COMMON STOCK KRW500. 03 Aug 2016

5,349.000 0.006,636.123014Local1,108.050000
5.989010 0.00 16.01Base

17,740.00
96.10

106,488.00 35,372,394.00
31,923.10

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 04 Aug 2016

4,899.000 0.006,576.223107Local1,110.100000
5.923992 0.00 14.50Base

16,100.00
87.06

96,650.00 32,104,167.00
28,920.07

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 05 Aug 2016

3,080.000 0.006,502.773701Local1,117.800000
5.817475 0.00 8.96Base

10,010.00
53.75

60,084.00 19,958,449.00
17,855.12

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR405 Aug 2016 09 Aug 2016

6,437.000 0.006,580.627000Local1,110.450000
5.926090 0.00 19.06Base

21,170.00
114.44

127,078.00 42,211,248.00
38,012.74

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR408 Aug 2016 10 Aug 2016

3,287.000 0.006,593.550654Local1,108.250000
5.949516 0.00 9.77Base

10,830.00
58.67

65,018.00 21,597,153.00
19,487.62

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR409 Aug 2016 11 Aug 2016

5,514.000 0.006,639.624773Local1,105.900000
6.003820 0.00 16.55Base

18,300.00
99.31

109,832.00 36,482,759.00
32,989.20

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Aug 2016 12 Aug 2016

9,244.000 0.006,641.418001Local1,095.450000
6.062730 0.00 28.02Base

30,690.00
168.13

184,178.00 61,178,400.00
55,847.73

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR411 Aug 2016 16 Aug 2016
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560.000 0.006,514.275000Local1,099.700000
5.923684 0.00 1.65Base

1,820.00
9.95

10,942.00 3,635,232.00
3,305.66

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Aug 2016 17 Aug 2016

5,536.000 0.006,425.005419Local1,103.350000
5.823180 0.00 16.11Base

17,780.00
96.71

106,706.00 35,444,344.00
32,124.30

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR416 Aug 2016 18 Aug 2016

2,845.000 0.006,447.350791Local1,092.300000
5.902546 0.00 8.40Base

9,170.00
50.38

55,028.00 18,278,515.00
16,733.97

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR417 Aug 2016 19 Aug 2016

4,578.000 0.006,449.508301Local1,108.400000
5.818755 0.00 13.32Base

14,760.00
79.91

88,576.00 29,422,513.00
26,545.03

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR418 Aug 2016 22 Aug 2016

3,338.000 0.006,570.284901Local1,107.100000
5.934681 0.00 9.90Base

10,960.00
59.43

65,794.00 21,854,857.00
19,740.63

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR419 Aug 2016 23 Aug 2016

8,230.000 0.006,610.325395Local1,117.550000
5.915015 0.00 24.34Base

27,200.00
146.04

163,208.00 54,212,570.00
48,510.20

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR422 Aug 2016 24 Aug 2016

6,584.000 0.006,626.835662Local1,126.600000
5.882155 0.00 19.36Base

21,810.00
116.18

130,892.00 43,478,384.00
38,592.57

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR423 Aug 2016 25 Aug 2016

2,225.000 0.006,535.281348Local1,115.600000
5.858087 0.00 6.52Base

7,270.00
39.10

43,622.00 14,490,109.00
12,988.62

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR424 Aug 2016 26 Aug 2016

2,435.000 0.006,503.894045Local1,122.000000
5.796697 0.00 7.05Base

7,910.00
42.34

47,510.00 15,781,562.00
14,065.56

UBS SECURITIES PTE.LTD., SEOUL KRW/KR425 Aug 2016 29 Aug 2016

1,648.000 0.006,454.010922Local1,115.850000 5,320.00 31,878.00 10,599,012.00
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5.783941 0.00 4.77Base 28.57 9,498.60

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Aug 2016 30 Aug 2016

551.000 0.006,440.000000Local1,113.650000
5.782786 0.00 1.59Base

1,770.00
9.55

10,636.00 3,536,034.00
3,175.18

UBS SECURITIES PTE.LTD., SEOUL KRW/KR429 Aug 2016 31 Aug 2016

510.000 0.006,293.235294Local1,124.950000
5.594236 0.00 1.42Base

1,600.00
8.55

9,618.00 3,198,332.00
2,843.09

UBS SECURITIES PTE.LTD., SEOUL KRW/KR430 Aug 2016 01 Sep 2016

3,003.000 0.006,338.386613Local1,119.900000
5.659779 0.00 8.50Base

9,520.00
50.96

57,068.00 18,967,587.00
16,936.86

UBS SECURITIES PTE.LTD., SEOUL KRW/KR401 Sep 2016 05 Sep 2016

5,066.000 0.006,365.427754Local1,122.100000
5.672781 0.00 14.37Base

16,120.00
86.16

96,684.00 32,134,453.00
28,637.78

UBS SECURITIES PTE.LTD., SEOUL KRW/KR402 Sep 2016 06 Sep 2016

745.000 0.006,400.358389Local1,117.200000
5.728928 0.00 2.13Base

2,380.00
12.78

14,278.00 4,751,609.00
4,253.14

UBS SECURITIES PTE.LTD., SEOUL KRW/KR408 Sep 2016 12 Sep 2016

427.000 0.006,256.206089Local1,092.600000
5.725980 0.00 1.23Base

1,340.00
7.31

7,992.00 2,662,068.00
2,436.45

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Sep 2016 13 Sep 2016

2,309.000 0.006,165.673885Local1,098.450000
5.613067 0.00 6.48Base

7,120.00
38.85

42,672.00 14,186,749.00
12,915.24

UBS SECURITIES PTE.LTD., SEOUL KRW/KR412 Sep 2016 19 Sep 2016

3,337.000 0.006,066.113575Local1,113.600000
5.447300 0.00 9.09Base

10,120.00
54.48

60,668.00 20,171,833.00
18,114.07

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR413 Sep 2016 20 Sep 2016

2,372.000 0.006,104.673693Local1,118.900000
5.455960 0.00 6.47Base

7,240.00
38.82

43,440.00 14,429,606.00
12,896.24
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CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR419 Sep 2016 21 Sep 2016

2,934.000 0.006,127.647239Local1,118.150000
5.480166 0.00 8.03Base

8,980.00
48.24

53,934.00 17,915,603.00
16,022.54

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR420 Sep 2016 22 Sep 2016

6,656.000 0.006,294.554087Local1,120.600000
5.617128 0.00 18.69Base

20,940.00
112.16

125,688.00 41,749,924.00
37,256.76

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR421 Sep 2016 23 Sep 2016

1,990.000 0.006,330.893970Local1,120.050000
5.652332 0.00 5.62Base

6,290.00
33.74

37,794.00 12,554,395.00
11,208.78

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR422 Sep 2016 26 Sep 2016

1,931.000 0.006,333.799068Local1,103.250000
5.741037 0.00 5.54Base

6,110.00
33.26

36,690.00 12,187,766.00
11,047.15

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR423 Sep 2016 27 Sep 2016

1,703.000 0.006,267.677628Local1,102.500000
5.684968 0.00 4.83Base

5,330.00
29.04

32,020.00 10,636,505.00
9,647.62

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR426 Sep 2016 28 Sep 2016

714.000 0.006,259.096639Local1,107.950000
5.649259 0.00 2.01Base

2,230.00
12.10

13,406.00 4,453,359.00
4,019.46

UBS SECURITIES PTE.LTD., SEOUL KRW/KR427 Sep 2016 29 Sep 2016

892.000 0.006,192.322870Local1,096.650000
5.646581 0.00 2.52Base

2,760.00
15.08

16,542.00 5,504,250.00
5,019.15

UBS SECURITIES PTE.LTD., SEOUL KRW/KR428 Sep 2016 30 Sep 2016

2,908.000 0.006,195.029917Local1,096.850000
5.648019 0.00 8.21Base

9,010.00
49.23

53,996.00 17,952,141.00
16,367.00

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR429 Sep 2016 OPEN

15,511.000 0.006,163.332280Local1,098.900000
5.608638 0.00 43.49Base

47,790.00
260.99

286,798.00 95,264,859.00
86,691.11

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR430 Sep 2016 OPEN
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1,779.000 0.006,134.629567Local1,101.350000
5.570100 0.00 4.95Base

5,450.00
29.73

32,740.00 10,875,316.00
9,874.53

615318904 Total

420,940.00 2,526,148.000.00 839,234,057.00131,127.000 Local

0.00 379.46 2,277.10 756,502.87Base

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4625120001 DAISHIN SECURITIES CO LTD 02 Aug 2016COMMON STOCK 04 Aug 2016

25,096.000 0.0010,368.212066Local1,110.100000
9.339890 0.00 117.20Base

130,100.00
703.18

780,600.00 259,289,950.00
233,573.51

MORGAN STANLEY AND CO INTERNATIONAL KRW/KR403 Aug 2016 05 Aug 2016

4,404.000 0.0010,329.166667Local1,117.800000
9.240621 0.00 20.35Base

22,745.00
122.09

136,468.00 45,330,437.00
40,553.26

625120001 Total

152,845.00 917,068.000.00 304,620,387.0029,500.000 Local

0.00 137.55 825.27 274,126.77Base

MORGAN STANLEY AND CO INTERNATIONAL KRW/KR4629090903 LG UPLUS CORP 03 Aug 2016 0.01COMMON STOCK 05 Aug 2016

21,600.000 0.0011,514.687500Local1,117.800000
10.301205 0.00 111.25Base

124,359.00
667.16

745,752.00 247,847,139.00
221,727.62

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4631311909 KOREA UNITED PHARM INC 02 Aug 2016 0.01COMMON STOCK KRW500. 04 Aug 2016

7,033.000 0.0020,292.378786Local1,110.100000
18.279776 0.00 64.27Base

71,350.00
385.68

428,148.00 142,216,802.00
128,111.70

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 0.0105 Aug 2016

12,767.000 0.0020,316.049189Local1,117.800000
18.175031 0.00 116.01Base

129,680.00
696.12

778,124.00 258,467,196.00
231,228.48

631311909 Total

201,030.00 1,206,272.000.00 400,683,998.0019,800.000 Local

0.00 180.28 1,081.80 359,340.18Base

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4649450905 SEAH BESTEEL CORP 01 Aug 2016 0.01COMMON STOCK 03 Aug 2016

7,049.000 0.0027,156.518655Local1,108.050000 95,710.00 574,278.00 190,756,312.00

Books Closed Prepared by State StreetPage 2129



NHHV
September 30, 2016

FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALSales Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

24.508387 0.00 86.38Base 518.28 172,154.97

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 0.0104 Aug 2016

7,531.000 0.0027,098.565928Local1,110.100000
24.410923 0.00 91.91Base

102,030.00
551.51

612,236.00 203,365,034.00
183,195.24

MORGAN STANLEY AND CO INTERNATIONAL KRW/KR403 Aug 2016 0.0105 Aug 2016

1,420.000 0.0026,532.992958Local1,117.800000
23.736798 0.00 16.85Base

18,838.00
101.12

113,030.00 37,544,982.00
33,588.28

649450905 Total

216,578.00 1,299,544.000.00 431,666,328.0016,000.000 Local

0.00 195.14 1,170.91 388,938.49Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4650455900 KYUNGDONG CITY GAS CO LTD 01 Aug 2016 0.04COMMON STOCK 03 Aug 2016

270.000 0.0079,576.425926Local1,108.050000
71.816638 0.00 9.69Base

10,740.00
58.12

64,402.00 21,410,493.00
19,322.68

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 0.0404 Aug 2016

196.000 0.0079,370.311224Local1,110.100000
71.498344 0.00 7.00Base

7,770.00
42.04

46,668.00 15,502,143.00
13,964.64

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 0.0405 Aug 2016

174.000 0.0079,364.522989Local1,117.800000
71.000647 0.00 6.17Base

6,900.00
37.06

41,428.00 13,761,099.00
12,310.88

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR405 Aug 2016 0.0409 Aug 2016

194.000 0.0079,000.000000Local1,110.450000
71.142330 0.00 6.90Base

7,660.00
41.40

45,978.00 15,272,362.00
13,753.31

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR408 Aug 2016 0.0410 Aug 2016

222.000 0.0078,663.121622Local1,108.250000
70.979582 0.00 7.88Base

8,730.00
47.27

52,388.00 17,402,095.00
15,702.32

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR409 Aug 2016 0.0411 Aug 2016

226.000 0.0078,751.553097Local1,105.900000
71.210374 0.00 8.04Base

8,890.00
48.28

53,392.00 17,735,569.00
16,037.23
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Aug 2016 0.0412 Aug 2016

200.000 0.0078,872.855000Local1,095.450000
72.000415 0.00 7.19Base

7,880.00
43.20

47,322.00 15,719,369.00
14,349.69

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR411 Aug 2016 0.0416 Aug 2016

127.000 0.0079,018.897638Local1,099.700000
71.854958 0.00 4.56Base

5,010.00
27.38

30,106.00 10,000,284.00
9,093.65

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Aug 2016 0.0417 Aug 2016

97.000 0.0078,689.690722Local1,103.350000
71.318884 0.00 3.45Base

3,810.00
20.75

22,898.00 7,606,192.00
6,893.73

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR416 Aug 2016 0.0418 Aug 2016

232.000 0.0079,317.771552Local1,092.300000
72.615373 0.00 8.42Base

9,200.00
50.54

55,204.00 18,337,319.00
16,787.80

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR417 Aug 2016 0.0419 Aug 2016

146.000 0.0078,800.684932Local1,108.400000
71.094086 0.00 5.19Base

5,750.00
31.14

34,514.00 11,464,636.00
10,343.41

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR418 Aug 2016 0.0422 Aug 2016

231.000 0.0078,597.402597Local1,107.100000
70.993950 0.00 8.19Base

9,070.00
49.20

54,468.00 18,092,462.00
16,342.21

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR419 Aug 2016 0.0423 Aug 2016

279.000 0.0078,586.738351Local1,117.550000
70.320557 0.00 9.81Base

10,960.00
58.86

65,776.00 21,848,964.00
19,550.77

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR422 Aug 2016 0.0324 Aug 2016

326.000 0.0077,987.794479Local1,126.600000
69.224032 0.00 11.28Base

12,710.00
67.70

76,272.00 25,335,039.00
22,488.05

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR423 Aug 2016 0.0325 Aug 2016

271.000 0.0077,484.428044Local1,115.600000
69.455385 0.00 9.40Base

10,490.00
56.47

62,994.00 20,924,796.00
18,756.54

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR424 Aug 2016 0.0326 Aug 2016
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Base Currency: USD - US DOLLAR

July 1, 2016
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

312.000 0.0077,309.951923Local1,122.000000
68.903700 0.00 10.75Base

12,060.00
64.49

72,362.00 24,036,283.00
21,422.71

UBS SECURITIES PTE.LTD., SEOUL KRW/KR402 Sep 2016 0.0306 Sep 2016

118.000 0.0074,527.966102Local1,117.200000
66.709601 0.00 3.94Base

4,400.00
23.60

26,368.00 8,763,532.00
7,844.19

UBS SECURITIES PTE.LTD., SEOUL KRW/KR408 Sep 2016 0.0312 Sep 2016

77.000 0.0072,834.753247Local1,092.600000
66.661865 0.00 2.56Base

2,800.00
15.39

16,816.00 5,588,660.00
5,115.01

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Sep 2016 0.0313 Sep 2016

162.000 0.0073,817.117284Local1,098.450000
67.201163 0.00 5.44Base

5,980.00
32.64

35,854.00 11,916,539.00
10,848.50

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Sep 2016 0.0319 Sep 2016

51.000 0.0074,595.764706Local1,113.600000
66.986139 0.00 1.71Base

1,900.00
10.25

11,412.00 3,791,072.00
3,404.34

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR413 Sep 2016 0.0320 Sep 2016

51.000 0.0075,045.098039Local1,118.900000
67.070425 0.00 1.71Base

1,910.00
10.26

11,480.00 3,813,910.00
3,408.62

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR419 Sep 2016 0.0321 Sep 2016

20.000 0.0075,590.000000Local1,118.150000
67.602737 0.00 0.67Base

750.00
4.05

4,534.00 1,506,516.00
1,347.33

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR420 Sep 2016 0.0322 Sep 2016

29.000 0.0074,672.413793Local1,120.600000
66.636100 0.00 0.96Base

1,080.00
5.80

6,496.00 2,157,924.00
1,925.69

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR421 Sep 2016 0.0323 Sep 2016

48.000 0.0074,635.416667Local1,120.050000
66.635790 0.00 1.60Base

1,790.00
9.59

10,746.00 3,569,964.00
3,187.33

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR422 Sep 2016 0.0326 Sep 2016

191.000 0.0075,530.890052Local1,103.250000 7,210.00 43,278.00 14,375,912.00
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68.462171 0.00 6.54Base 39.23 13,030.51

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR423 Sep 2016 0.0327 Sep 2016

43.000 0.0075,630.232558Local1,102.500000
68.598850 0.00 1.47Base

1,620.00
8.85

9,756.00 3,240,724.00
2,939.43

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR426 Sep 2016 0.0328 Sep 2016

147.000 0.0075,622.340136Local1,107.950000
68.254290 0.00 5.01Base

5,550.00
30.10

33,348.00 11,077,586.00
9,998.27

UBS SECURITIES PTE.LTD., SEOUL KRW/KR427 Sep 2016 0.0329 Sep 2016

506.000 0.0075,555.731225Local1,096.650000
68.896851 0.00 17.43Base

19,120.00
104.52

114,618.00 38,097,462.00
34,739.86

UBS SECURITIES PTE.LTD., SEOUL KRW/KR428 Sep 2016 0.0330 Sep 2016

347.000 0.0076,266.890490Local1,096.850000
69.532653 0.00 12.06Base

13,230.00
72.35

79,360.00 26,372,021.00
24,043.42

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR429 Sep 2016 0.03OPEN

269.000 0.0075,290.910781Local1,098.900000
68.514797 0.00 9.21Base

10,120.00
55.29

60,758.00 20,182,377.00
18,365.98

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR430 Sep 2016 0.03OPEN

100.000 0.0075,471.860000Local1,101.350000
68.526681 0.00 3.42Base

3,770.00
20.56

22,640.00 7,520,776.00
6,828.69

650455900 Total

218,860.00 1,313,636.000.00 436,424,080.005,662.000 Local

0.00 197.65 1,186.38 394,146.79Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B0SQYS904 MODA INNOCHIPS CO LTD 01 Aug 2016 0.01COMMON STOCK KRW500. 03 Aug 2016

3,961.000 0.0012,518.480182Local1,108.050000
11.297757 0.00 22.37Base

24,790.00
134.17

148,668.00 49,412,242.00
44,593.87

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 0.0104 Aug 2016

3,584.000 0.0012,606.319754Local1,110.100000
11.356022 0.00 20.35Base

22,590.00
122.10

135,543.00 45,022,917.00
40,557.53
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CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 0.0105 Aug 2016

3,798.000 0.0012,474.460242Local1,117.800000
11.159832 0.00 21.18Base

23,680.00
127.16

142,134.00 47,212,186.00
42,236.70

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR404 Aug 2016 0.0108 Aug 2016

3,381.000 0.0012,634.472050Local1,114.200000
11.339501 0.00 19.16Base

21,350.00
115.02

128,151.00 42,567,649.00
38,204.68

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR405 Aug 2016 0.0109 Aug 2016

1,740.000 0.0012,561.436782Local1,110.450000
11.312024 0.00 9.83Base

10,920.00
59.05

65,570.00 21,780,410.00
19,614.04

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR408 Aug 2016 0.0110 Aug 2016

690.000 0.0012,484.057971Local1,108.250000
11.264659 0.00 3.88Base

4,300.00
23.32

25,842.00 8,583,858.00
7,745.42

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR409 Aug 2016 0.0111 Aug 2016

1,564.000 0.0012,328.420716Local1,105.900000
11.147862 0.00 8.72Base

9,640.00
52.30

57,844.00 19,214,166.00
17,374.23

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Aug 2016 0.0112 Aug 2016

3,722.000 0.0012,063.178399Local1,095.450000
11.012076 0.00 20.48Base

22,440.00
122.96

134,697.00 44,742,013.00
40,843.50

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR411 Aug 2016 0.0116 Aug 2016

657.000 0.0011,853.652968Local1,099.700000
10.778988 0.00 3.54Base

3,890.00
21.24

23,363.00 7,760,597.00
7,057.01

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Aug 2016 0.0117 Aug 2016

2,394.000 0.0011,809.419382Local1,103.350000
10.703240 0.00 12.81Base

14,130.00
76.87

84,815.00 28,172,805.00
25,533.88

MERRILL LYNCH INTERNATIONAL KRW/KR416 Aug 2016 0.0118 Aug 2016

1,261.000 0.0011,837.272006Local1,092.300000
10.837015 0.00 6.83Base

7,460.00
41.00

44,780.00 14,874,560.00
13,617.65

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR417 Aug 2016 0.0119 Aug 2016
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974.000 0.0011,919.301848Local1,108.400000
10.753610 0.00 5.23Base

5,800.00
31.42

34,828.00 11,568,772.00
10,437.36

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR418 Aug 2016 0.0122 Aug 2016

392.000 0.0011,805.994898Local1,107.100000
10.663892 0.00 2.09Base

2,310.00
12.54

13,883.00 4,611,757.00
4,165.62

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR419 Aug 2016 0.0123 Aug 2016

136.000 0.0011,723.161765Local1,117.550000
10.490056 0.00 0.71Base

790.00
4.28

4,783.00 1,588,777.00
1,421.66

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR422 Aug 2016 0.0124 Aug 2016

269.000 0.0011,647.583643Local1,126.600000
10.338704 0.00 1.38Base

1,560.00
8.34

9,399.00 3,122,241.00
2,771.38

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR423 Aug 2016 0.0125 Aug 2016

989.000 0.0011,358.594540Local1,115.600000
10.181601 0.00 5.03Base

5,610.00
30.21

33,700.00 11,194,340.00
10,034.37

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR424 Aug 2016 0.0126 Aug 2016

959.000 0.0011,234.202294Local1,122.000000
10.012658 0.00 4.80Base

5,380.00
28.81

32,320.00 10,735,900.00
9,568.54

UBS SECURITIES PTE.LTD., SEOUL KRW/KR425 Aug 2016 0.0129 Aug 2016

274.000 0.0011,289.416058Local1,115.850000
10.117324 0.00 1.39Base

1,550.00
8.30

9,262.00 3,082,488.00
2,762.46

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Aug 2016 0.0130 Aug 2016

249.000 0.0011,350.401606Local1,113.650000
10.192073 0.00 1.27Base

1,410.00
7.61

8,472.00 2,816,368.00
2,528.95

UBS SECURITIES PTE.LTD., SEOUL KRW/KR429 Aug 2016 31 Aug 2016

486.000 0.0011,046.707819Local1,124.950000
9.819732 0.00 2.38Base

2,680.00
14.30

16,086.00 5,349,934.00
4,755.71

UBS SECURITIES PTE.LTD., SEOUL KRW/KR430 Aug 2016 01 Sep 2016

2,252.000 0.0010,912.144760Local1,119.900000 12,290.00 73,652.00 24,488,208.00
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9.743856 0.00 10.97Base 65.77 21,866.42

MORGAN STANLEY AND CO INTERNATIONAL KRW/KR401 Sep 2016 0.0105 Sep 2016

4,000.000 0.0011,497.237500Local1,122.100000
10.246179 0.00 20.49Base

22,994.00
122.95

137,966.00 45,827,990.00
40,841.27

UBS SECURITIES PTE.LTD., SEOUL KRW/KR402 Sep 2016 0.0106 Sep 2016

4,000.000 0.0011,757.250000Local1,117.200000
10.523854 0.00 21.04Base

23,510.00
126.22

141,015.00 46,864,475.00
41,948.15

UBS SECURITIES PTE.LTD., SEOUL KRW/KR406 Sep 2016 0.0108 Sep 2016

2,810.000 0.0012,128.291815Local1,105.300000
10.972851 0.00 15.42Base

17,040.00
92.42

102,155.00 33,961,305.00
30,725.87

UBS SECURITIES PTE.LTD., SEOUL KRW/KR407 Sep 2016 0.0109 Sep 2016

898.000 0.0011,692.761693Local1,090.050000
10.726812 0.00 4.82Base

5,250.00
28.87

31,469.00 10,463,381.00
9,598.99

UBS SECURITIES PTE.LTD., SEOUL KRW/KR408 Sep 2016 0.0112 Sep 2016

1,989.000 0.0011,574.761187Local1,092.600000
10.593777 0.00 10.53Base

11,510.00
63.19

69,046.00 22,941,644.00
20,997.29

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Sep 2016 0.0113 Sep 2016

3,882.000 0.0011,282.483256Local1,098.450000
10.271276 0.00 19.94Base

21,900.00
119.57

131,341.00 43,645,359.00
39,733.59

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Sep 2016 19 Sep 2016

2,816.000 0.0010,770.472301Local1,113.600000
9.671760 0.00 13.61Base

15,160.00
81.71

90,988.00 30,223,502.00
27,140.36

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR413 Sep 2016 20 Sep 2016

1,451.000 0.0010,794.727774Local1,118.900000
9.647625 0.00 7.00Base

7,830.00
42.00

46,989.00 15,608,331.00
13,949.71

B0SQYS904 Total

329,764.00 1,978,761.000.00 657,438,175.0055,578.000 Local

0.00 297.25 1,783.70 592,626.21Base
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CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4B29HKZ900 SEOWONINTECH CO LTD 03 Aug 2016 0.01COMMON STOCK KRW500. 05 Aug 2016

22,000.000 0.0011,856.795455Local1,117.800000
10.607260 0.00 116.68Base

130,420.00
700.08

782,548.00 259,936,532.00
232,542.97

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR404 Aug 2016 0.0108 Aug 2016

19,400.000 0.0012,030.378866Local1,114.200000
10.797324 0.00 104.73Base

116,690.00
628.40

700,168.00 232,572,492.00
208,734.96

B29HKZ900 Total

247,110.00 1,482,716.000.00 492,509,024.0041,400.000 Local

0.00 221.41 1,328.48 441,277.93Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B3D0VR906 TONGYANG LIFE INSURANCE 01 Aug 2016COMMON STOCK 03 Aug 2016

10,308.000 0.0010,832.673652Local1,108.050000
9.776340 0.00 50.39Base

55,830.00
302.32

334,988.00 111,272,382.00
100,421.81

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 04 Aug 2016

7,242.000 0.0010,861.233085Local1,110.100000
9.784013 0.00 35.42Base

39,320.00
212.57

235,970.00 78,381,760.00
70,607.84

B3D0VR906 Total

95,150.00 570,958.000.00 189,654,142.0017,550.000 Local

0.00 85.81 514.89 171,029.65Base

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4B3L8YJ905 UBIQUOSS INC 01 Aug 2016COMMON STOCK KRW500. 03 Aug 2016

9,689.000 0.0010,114.232635Local1,108.050000
9.127957 0.00 44.21Base

48,990.00
265.32

293,990.00 97,653,820.00
88,131.24

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 04 Aug 2016

12,481.000 0.0010,000.307668Local1,110.100000
9.008475 0.00 56.21Base

62,400.00
337.30

374,441.00 124,376,999.00
112,041.26

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 05 Aug 2016

14,206.000 0.0010,098.908912Local1,117.800000
9.034630 0.00 64.17Base

71,730.00
385.04

430,395.00 142,962,975.00
127,896.74
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CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR404 Aug 2016 08 Aug 2016

8,838.000 0.0010,056.885042Local1,114.200000
9.026104 0.00 39.89Base

44,440.00
239.32

266,648.00 88,571,662.00
79,493.50

MERRILL LYNCH INTERNATIONAL KRW/KR405 Aug 2016 09 Aug 2016

6,136.000 0.0010,018.200782Local1,110.450000
9.021749 0.00 27.67Base

30,730.00
166.07

184,415.00 61,256,535.00
55,163.70

B3L8YJ905 Total

258,290.00 1,549,889.000.00 514,821,991.0051,350.000 Local

0.00 232.15 1,393.05 462,726.44Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B42WLD908 BLUECOM CO LTD 01 Aug 2016 0.01COMMON STOCK KRW500. 03 Aug 2016

9,862.000 0.0014,181.393227Local1,108.050000
12.798514 0.00 63.10Base

69,920.00
378.66

419,570.00 139,367,410.00
125,777.19

MERRILL LYNCH INTERNATIONAL KRW/KR402 Aug 2016 0.0104 Aug 2016

14,148.000 0.0013,500.802234Local1,110.100000
12.161789 0.00 86.03Base

95,500.00
516.19

573,028.00 190,340,822.00
171,462.77

B42WLD908 Total

165,420.00 992,598.000.00 329,708,232.0024,010.000 Local

0.00 149.13 894.85 297,239.96Base

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4B53YZC907 SILICON WORKS CO LTD 01 Aug 2016 0.01COMMON STOCK KRW500. 03 Aug 2016

8,851.000 0.0032,134.148684Local1,108.050000
29.000631 0.00 128.33Base

142,200.00
770.05

853,258.00 283,423,892.00
255,786.19

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 0.0104 Aug 2016

7,306.000 0.0031,965.015056Local1,110.100000
28.794717 0.00 105.18Base

116,760.00
631.12

700,609.00 232,719,031.00
209,637.90

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 0.0105 Aug 2016

4,738.000 0.0031,971.971296Local1,117.800000
28.602587 0.00 67.76Base

75,740.00
406.56

454,449.00 150,953,011.00
135,044.74
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FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALSales Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR404 Aug 2016 0.0108 Aug 2016

2,818.000 0.0032,211.586231Local1,114.200000
28.910058 0.00 40.73Base

45,380.00
244.40

272,316.00 90,454,554.00
81,183.41

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR405 Aug 2016 0.0109 Aug 2016

7,577.000 0.0032,628.216972Local1,110.450000
29.382878 0.00 111.32Base

123,610.00
667.90

741,672.00 246,358,718.00
221,854.85

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR408 Aug 2016 0.0110 Aug 2016

1,929.000 0.0032,910.160705Local1,108.250000
29.695611 0.00 28.64Base

31,740.00
171.85

190,451.00 63,261,509.00
57,082.35

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR409 Aug 2016 0.0111 Aug 2016

5,297.000 0.0032,691.193128Local1,105.900000
29.560714 0.00 78.29Base

86,580.00
469.75

519,495.00 172,559,175.00
156,035.06

MORGAN STANLEY AND CO INTERNATIONAL KRW/KR410 Aug 2016 0.0112 Aug 2016

884.000 0.0032,459.219457Local1,095.450000
29.630946 0.00 13.10Base

14,347.00
78.58

86,081.00 28,593,522.00
26,102.08

B53YZC907 Total

636,357.00 3,818,331.000.00 1,268,323,412.0039,400.000 Local

0.00 573.35 3,440.21 1,142,726.58Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B7679K900 HUVIS CORP 01 Aug 2016COMMON STOCK 03 Aug 2016

3,497.000 0.008,140.935087Local1,108.050000
7.347083 0.00 12.84Base

14,230.00
77.01

85,328.00 28,369,292.00
25,602.90

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR402 Aug 2016 04 Aug 2016

10,151.000 0.008,214.402522Local1,110.100000
7.399696 0.00 37.56Base

41,690.00
225.34

250,152.00 83,092,558.00
74,851.42

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR403 Aug 2016 05 Aug 2016

7,148.000 0.007,973.494684Local1,117.800000
7.133203 0.00 25.49Base

28,490.00
152.96

170,982.00 56,795,068.00
50,809.69

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR404 Aug 2016 08 Aug 2016
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FUND:
View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VALSales Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,086.000 0.007,936.663471Local1,114.200000
7.123195 0.00 7.42Base

8,270.00
44.58

49,666.00 16,497,944.00
14,806.99

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR405 Aug 2016 09 Aug 2016

5,418.000 0.007,904.828350Local1,110.450000
7.118581 0.00 19.28Base

21,410.00
115.70

128,484.00 42,678,466.00
38,433.49

B7679K900 Total

114,090.00 684,612.000.00 227,433,328.0028,300.000 Local

0.00 102.59 615.59 204,504.49Base

0.00590,260.000 Local
0.00Base

4,010,213.00
3,610.33

24,062,431.00
21,662.87

7,993,435,179.00
7,196,321.53

SOUTH KOREAN WON Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4B07ZBW903 BUCHER INDUSTRIES AG REG 09 Aug 2016 0.13COMMON STOCK CHF.2 11 Aug 2016

2,100.000 0.00247.009300Local0.982700
251.357790 0.00 263.93Base

259.36
0.00
0.00 518,460.17

527,587.43

0.002,100.000 Local
0.00Base

259.36
263.93

0.00
0.00

518,460.17
527,587.43

SWISS FRANC Total

EQUITY  Total
3,624,905.000

Base 0.00 6,502.20 21,800.47 24,049,793.15

30,791,132.7021,800.476,502.200.00

10,366,244.550

SALES Total

Base
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CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

1,482.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,482.65

1,482.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

1,116,719.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,116,719.99

1,116,719.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

5,829,822.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,829,822.24

5,829,822.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

18,900.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,900.00

18,900.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

2,568,062.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,568,062.04

2,568,062.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

1,202,830.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,202,830.46

1,202,830.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

124,165.730 0.00100.000000Local1.000000 0.00 0.00 124,165.73
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FUND:
View Date:to October 18, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 124,165.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

2,836,049.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,836,049.57

2,836,049.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

815,467.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 815,467.50

815,467.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

2,238,857.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,238,857.23

2,238,857.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

32,733.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,733.75

32,733.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

1,045,757.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,045,757.97

1,045,757.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

13,152.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,152.61

13,152.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

63,487.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,487.50

63,487.50
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FUND:
View Date:to October 18, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

156,044.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 156,044.05

156,044.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

62,812.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 62,812.50

62,812.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

15,505.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,505.00

15,505.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.591% 31 Dec 2030 12 Sep 2016

STIF FUND

17,381.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,381.25

17,381.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

3,857,899.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,857,899.74

3,857,899.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

1,319,599.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,319,599.62

1,319,599.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

14,218.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,218.75

14,218.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

Books Closed Prepared by State StreetPage 2143



NHHW
September 30, 2016

FUND:
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CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

31,275.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,275.00

31,275.00
86199E9B7 Total

0.00 0.000.00 23,382,225.1523,382,225.150 Local

0.00 0.00 0.00 23,382,225.15Base

0.0023,382,225.150 Local
0.00Base

0.00
0.00

0.00
0.00

23,382,225.15
23,382,225.15

US DOLLAR Total

CASH EQUIVALENTS  Total
23,382,225.150

Base 0.00 0.00 0.00 23,382,225.15

FIXED INCOME
US DOLLAR

WELLS FARGO SECURITIES, LLC USD/DTC00206RCY6 AT+T INC 16 Aug 20165.2%   15 Mar 2020 19 Aug 2016

2,555,000.000 56,834.56111.718000Local1.000000
111.718000 56,834.56 0.00Base

0.00
0.00
0.00 2,854,394.90

2,854,394.90

FIRST TENNESSEE BANK, N.A. USD/FED3128MJXF2 FED HM LN PC POOL G08677 12 Aug 20164%   01 Nov 2045 17 Aug 2016

4,890,764.200 8,694.69107.406250Local
5,460,000.000

1.000000
107.406250 8,694.69 0.00Base

0.00
0.00
0.00 5,252,986.43

5,252,986.43

FIRST TENNESSEE BANK, N.A. USD/FED3128MJXX3 FED HM LN PC POOL G08693 12 Aug 20163.5%   01 Mar 2046 17 Aug 2016

4,974,125.280 7,737.53105.734375Local
5,240,000.000

1.000000
105.734375 7,737.53 0.00Base

0.00
0.00
0.00 5,259,360.28

5,259,360.28

WACHOVIA SECURITIES, LLC USD/FED3128MJYT1 FED HM LN PC POOL G08721 12 Aug 20163%   01 Sep 2046 17 Aug 2016

5,025,000.000 6,700.00104.140625Local
5,025,000.000

1.000000
104.140625 6,700.00 0.00Base

0.00
0.00
0.00 5,233,066.41

5,233,066.41
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CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FEDERAL RESERVE BANK OF BOSTON USD/FED3128MJYW4 FED HM LN PC POOL G08724 12 Aug 20162.5%   01 Sep 2046 17 Aug 2016

5,120,000.000 5,688.89101.468750Local
5,120,000.000

1.000000
101.468750 5,688.89 0.00Base

0.00
0.00
0.00 5,195,200.00

5,195,200.00

EXCHANGE OFFER (NON CASH) USD/DTC36164QNA2 GE CAPITAL INTL FUNDING 01 Jul 20164.418%   15 Nov 2035 08 Jul 2016

653,000.000 3,686.33103.270520Local1.000000
103.270520 3,686.33 0.00Base

0.00
0.00
0.00 674,356.50

674,356.50

BANK OF AMERICA SECURITIES LLC USD/FED912810RP5 US TREASURY N/B 02 Aug 20163%   15 Nov 2045 05 Aug 2016

155,000.000 1,036.14114.879309Local1.000000
114.879309 1,036.14 0.00Base

0.00
0.00
0.00 178,062.93

178,062.93

MORGAN STANLEY CO INCORPORATED USD/FED06 Sep 2016 09 Sep 2016

1,945,000.000 18,551.50116.508212Local1.000000
116.508212 18,551.50 0.00Base

0.00
0.00
0.00 2,266,084.72

2,266,084.72
912810RP5 Total

0.00 0.0019,587.64 2,444,147.652,100,000.000 Local

19,587.64 0.00 0.00 2,444,147.65Base

LOOP CAPITAL MARKETS LLC USD/FED912828G53 US TREASURY N/B 28 Sep 20161.875%   30 Nov 2021 OPEN

3,025,000.000 19,371.16103.531250Local1.000000
103.531250 19,371.16 0.00Base

0.00
0.00
0.00 3,131,820.31

3,131,820.31

J.P. MORGAN SECURITIES LLC USD/FED912828R36 US TREASURY N/B 05 Jul 20161.625%   15 May 2026 08 Jul 2016

5,685,000.000 13,555.94102.308593Local1.000000
102.308593 13,555.94 0.00Base

0.00
22.74
22.74 5,816,266.30

5,816,266.30

DEUTSCHE BANK SECURITIES, INC. USD/FED02 Aug 2016 05 Aug 2016

1,280,000.000 4,634.78100.715243Local1.000000
100.715243 4,634.78 0.00Base

0.00
0.00
0.00 1,289,155.12

1,289,155.12
912828R36 Total

0.00 22.7418,190.72 7,105,421.426,965,000.000 Local

18,190.72 0.00 22.74 7,105,421.42Base
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CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS LLC USD/FED912828S76 US TREASURY N/B 02 Aug 20161.125%   31 Jul 2021 05 Aug 2016

4,425,000.000 676.38100.234375Local1.000000
100.234375 676.38 0.00Base

0.00
0.00
0.00 4,435,371.09

4,435,371.09

BANK OF AMERICA SECURITIES LLC USD/FED912828VF4 US TREASURY N/B 28 Sep 20161.375%   31 May 2020 OPEN

3,060,000.000 14,369.88101.390960Local1.000000
101.390960 14,369.88 0.00Base

0.00
0.00
0.00 3,102,563.38

3,102,563.38

161,537.7842,792,889.480 Local
161,537.7820,845,000.000 Base

0.00
0.00

22.74
22.74

44,688,688.37
44,688,688.37

US DOLLAR Total

FIXED INCOME  Total
42,792,889.480
20,845,000.000 Base 161,537.78 0.00 22.74 44,688,688.37

68,070,913.5222.740.00161,537.78

66,175,114.630

20,845,000.000

PURCHASE Total

Base
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View Date:to October 18, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20161.000% 31 Dec 2030 05 Jul 2016

STIF FUND

3,611,946.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,611,946.06

3,611,946.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.508% 31 Dec 2030 13 Jul 2016

STIF FUND

5,829,822.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,829,822.24

5,829,822.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.507% 31 Dec 2030 02 Aug 2016

STIF FUND

80.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80.05

80.05

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

4,405,555.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,405,555.77

4,405,555.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.511% 31 Dec 2030 19 Aug 2016

STIF FUND

2,881,604.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,881,604.46

2,881,604.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.549% 31 Dec 2030 09 Sep 2016

STIF FUND

2,284,636.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,284,636.22

2,284,636.22
86199E9B7 Total

0.00 0.000.00 19,013,644.8019,013,644.800 Local

0.00 0.00 0.00 19,013,644.80Base

Books Closed Prepared by State StreetPage 2147



NHHW
September 30, 2016

FUND:
View Date:to October 18, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0019,013,644.800 Local
0.00Base

0.00
0.00

0.00
0.00

19,013,644.80
19,013,644.80

US DOLLAR Total

CASH EQUIVALENTS  Total
19,013,644.800

Base 0.00 0.00 0.00 19,013,644.80

FIXED INCOME
US DOLLAR

MATURITY USD/DTC25468PCM6 WALT DISNEY COMPANY/THE 16 Aug 20161.35%   16 Aug 2016 16 Aug 2016

810,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 810,000.00

810,000.00

EXCHANGE OFFER (NON CASH) USD/DTC36164NFH3 GE CAPITAL INTL FUNDING 01 Jul 20164.418%   15 Nov 2035 08 Jul 2016

653,000.000 3,686.33103.270520Local1.000000
103.270520 3,686.33 0.00Base

0.00
0.00
0.00 674,356.50

674,356.50

MORGAN STANLEY CO INCORPORATED USD/FED912828H86 US TREASURY N/B 12 Aug 20161.5%   31 Jan 2022 17 Aug 2016

945,000.000 654.82101.741787Local1.000000
101.741787 654.82 0.00Base

0.00
0.00
0.00 961,459.89

961,459.89

LOOP CAPITAL MARKETS LLC USD/FED912828TM2 US TREASURY N/B 05 Jul 20160.625%   31 Aug 2017 08 Jul 2016

5,525,000.000 12,198.54100.089843Local1.000000
100.089843 12,198.54 0.00Base

0.00
0.00
0.00 5,529,963.87

5,529,963.87

BANK OF AMERICA SECURITIES LLC USD/FED912828TR1 US TREASURY N/B 12 Aug 20161%   30 Sep 2019 17 Aug 2016

3,450,000.000 13,102.46100.456696Local1.000000
100.456696 13,102.46 0.00Base

0.00
0.00
0.00 3,465,756.02

3,465,756.02

BANK OF AMERICA SECURITIES LLC USD/FED912828UE8 US TREASURY N/B 05 Jul 20160.75%   31 Dec 2017 08 Jul 2016

1,400,000.000 228.26100.296540Local1.000000
100.296540 228.26 0.00Base

0.00
0.00
0.00 1,404,151.56

1,404,151.56
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NHHW
September 30, 2016

FUND:
View Date:to October 18, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MORGAN STANLEY CO INCORPORATED USD/FED02 Aug 2016 05 Aug 2016

1,500,000.000 1,100.54100.152009Local1.000000
100.152009 1,100.54 0.00Base

0.00
0.00
0.00 1,502,280.13

1,502,280.13

BANK OF AMERICA SECURITIES LLC USD/FED12 Aug 2016 17 Aug 2016

2,165,000.000 2,117.93100.089508Local1.000000
100.089508 2,117.93 0.00Base

0.00
0.00
0.00 2,166,937.86

2,166,937.86
912828UE8 Total

0.00 0.003,446.73 5,073,369.555,065,000.000 Local

3,446.73 0.00 0.00 5,073,369.55Base

LOOP CAPITAL MARKETS LLC USD/FED912828UU2 US TREASURY N/B 12 Aug 20160.75%   31 Mar 2018 17 Aug 2016

12,855,000.000 36,615.68100.062500Local1.000000
100.062500 36,615.68 0.00Base

0.00
0.00
0.00 12,863,034.38

12,863,034.38

BANK OF AMERICA SECURITIES LLC USD/FED912828WJ5 US TREASURY N/B 12 Aug 20162.5%   15 May 2024 17 Aug 2016

3,400,000.000 21,711.96108.144131Local1.000000
108.144131 21,711.96 0.00Base

0.00
0.00
0.00 3,676,900.46

3,676,900.46

91,416.5232,703,000.000 Local
91,416.52Base

0.00
0.00

0.00
0.00

33,054,840.67
33,054,840.67

US DOLLAR Total

FIXED INCOME  Total
32,703,000.000

Base 91,416.52 0.00 0.00 33,054,840.67

52,068,485.470.000.0091,416.52

51,716,644.800

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

CHICAGO EQUITY WORK OUTPurchase and Sales by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHHY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

128,367.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,367.27

128,367.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

2,124,169.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,124,169.15

2,124,169.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

34,186.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,186.12

34,186.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

784.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 784.99

784.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

182,728.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 182,728.58

182,728.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

77,218.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 77,218.24

77,218.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

20,550.900 0.00100.000000Local1.000000 0.00 0.00 20,550.90
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 20,550.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

33,203.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,203.41

33,203.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

315,663.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 315,663.29

315,663.29

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

30,171.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,171.69

30,171.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

30,878.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,878.20

30,878.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

30,417.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,417.71

30,417.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

187,635.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 187,635.19

187,635.19
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

2,302.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,302.16

2,302.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

160,700.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,700.15

160,700.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

51,302.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,302.87

51,302.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

149,203.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,203.79

149,203.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

607,065.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 607,065.96

607,065.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

1,745.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,745.99

1,745.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016
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NHHY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

11,430.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,430.66

11,430.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

37,435.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,435.56

37,435.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

9,072.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,072.06

9,072.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

20,677.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,677.68

20,677.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

37,159.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,159.00

37,159.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

18,214.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,214.30

18,214.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

310,542.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 310,542.71

310,542.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

12,286.100 0.00100.000000Local1.000000 0.00 0.00 12,286.10
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NHHY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 12,286.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

38,076.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,076.70

38,076.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

65,186.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,186.76

65,186.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

174,920.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 174,920.71

174,920.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

25,581.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,581.40

25,581.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

10,085.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,085.00

10,085.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

17,572.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,572.60

17,572.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

49,968.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,968.20

49,968.20
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NHHY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

9,351.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,351.40

9,351.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

3,343.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,343.90

3,343.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

40,931.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,931.85

40,931.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

332,705.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 332,705.25

332,705.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

38,811.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,811.93

38,811.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

285,088.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 285,088.30

285,088.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

270,591.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 270,591.72

270,591.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

3,627,966.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,627,966.61

3,627,966.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

368,989.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 368,989.66

368,989.66

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

342,042.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 342,042.59

342,042.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

42,033.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,033.63

42,033.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016

STIF FUND

7,152.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,152.89

7,152.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

141,471.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,471.18

141,471.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

597.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 597.50

597.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

417,353.270 0.00100.000000Local1.000000 0.00 0.00 417,353.27
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NHHY
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 417,353.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

72,745.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,745.76

72,745.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

16,557.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,557.35

16,557.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

287,203.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 287,203.00

287,203.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

39,410.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,410.00

39,410.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

16,237.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,237.55

16,237.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

60,054.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,054.82

60,054.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

310,926.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 310,926.25

310,926.25
86199E9B7 Total
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FUND:
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ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 11,738,071.5311,738,071.530 Local

0.00 0.00 0.00 11,738,071.53Base

0.0011,738,071.530 Local
0.00Base

0.00
0.00

0.00
0.00

11,738,071.53
11,738,071.53

US DOLLAR Total

CASH EQUIVALENTS  Total
11,738,071.530

Base 0.00 0.00 0.00 11,738,071.53

EQUITY
US DOLLAR

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC001055102 AFLAC INC 11 Aug 2016 0.02COMMON STOCK USD.1 16 Aug 2016

400.000 0.0073.174800Local1.000000
73.174800 0.00 6.00Base

6.00
0.00
0.00 29,275.92

29,275.92

CABRERA CAPITAL MARKETS USD/DTC00206R102 AT+T INC 08 Jul 2016 0.02COMMON STOCK USD1.0 13 Jul 2016

3,800.000 0.0042.595900Local1.000000
42.595900 0.00 57.00Base

57.00
0.00
0.00 161,921.42

161,921.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

900.000 0.0043.375000Local1.000000
43.375000 0.00 13.50Base

13.50
0.00
0.00 39,051.00

39,051.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

4,775.000 0.0040.789700Local1.000000
40.789700 0.00 71.62Base

71.62
0.00
0.00 194,842.44

194,842.44
00206R102 Total

142.12 0.000.00 395,814.869,475.000 Local

0.00 142.12 0.00 395,814.86Base

CABRERA CAPITAL MARKETS USD/DTC002824100 ABBOTT LABORATORIES 08 Jul 2016 0.02COMMON STOCK 13 Jul 2016

900.000 0.0041.777800Local1.000000 13.50 0.00 37,613.52
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

41.777800 0.00 13.50Base 0.00 37,613.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,400.000 0.0041.485000Local1.000000
41.485000 0.00 21.00Base

21.00
0.00
0.00 58,100.00

58,100.00
002824100 Total

34.50 0.000.00 95,713.522,300.000 Local

0.00 34.50 0.00 95,713.52Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00817Y108 AETNA INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

172.000 0.00119.463400Local1.000000
119.463400 0.00 2.58Base

2.58
0.00
0.00 20,550.28

20,550.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC015271109 ALEXANDRIA REAL ESTATE EQUIT 11 Aug 2016 0.02REIT USD.01 16 Aug 2016

340.000 0.00110.361200Local1.000000
110.361200 0.00 5.10Base

5.10
0.00
0.00 37,527.91

37,527.91

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC020002101 ALLSTATE CORP 12 Sep 2016 0.02COMMON STOCK USD.01 15 Sep 2016

525.000 0.0068.663300Local1.000000
68.663300 0.00 7.88Base

7.88
0.00
0.00 36,056.11

36,056.11

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC025537101 AMERICAN ELECTRIC POWER 11 Aug 2016 0.02COMMON STOCK USD6.5 16 Aug 2016

300.000 0.0067.475000Local1.000000
67.475000 0.00 4.50Base

4.50
0.00
0.00 20,247.00

20,247.00

CABRERA CAPITAL MARKETS USD/DTC025816109 AMERICAN EXPRESS CO 08 Jul 2016 0.02COMMON STOCK USD.2 13 Jul 2016

500.000 0.0061.461000Local1.000000
61.461000 0.00 7.50Base

7.50
0.00
0.00 30,738.00

30,738.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

750.000 0.0066.038700Local1.000000
66.038700 0.00 11.25Base

11.25
0.00
0.00 49,540.28

49,540.28
025816109 Total

18.75 0.000.00 80,278.281,250.000 Local
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ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 18.75 0.00 80,278.28Base

CABRERA CAPITAL MARKETS USD/DTC026874784 AMERICAN INTERNATIONAL GROUP 08 Jul 2016 0.02COMMON STOCK USD2.5 13 Jul 2016

700.000 0.0052.957900Local1.000000
52.957900 0.00 10.50Base

10.50
0.00
0.00 37,081.03

37,081.03

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,025.000 0.0059.193900Local1.000000
59.193900 0.00 15.38Base

15.38
0.00
0.00 60,689.13

60,689.13
026874784 Total

25.88 0.000.00 97,770.161,725.000 Local

0.00 25.88 0.00 97,770.16Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC032511107 ANADARKO PETROLEUM CORP 11 Aug 2016 0.02COMMON STOCK USD.1 16 Aug 2016

400.000 0.0054.049000Local1.000000
54.049000 0.00 6.00Base

6.00
0.00
0.00 21,625.60

21,625.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC035710409 ANNALY CAPITAL MANAGEMENT IN 11 Aug 2016 0.02REIT USD.01 16 Aug 2016

8,600.000 0.0011.100000Local1.000000
11.100000 0.00 129.00Base

129.00
0.00
0.00 95,589.00

95,589.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03674X106 ANTERO RESOURCES CORP 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

1,500.000 0.0026.941000Local1.000000
26.941000 0.00 22.50Base

22.50
0.00
0.00 40,434.00

40,434.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29 Aug 2016 29 Aug 2016

91,000.000 0.0026.610000Local1.000000
26.610000 0.00 0.00Base

0.00
0.00
0.00 2,421,510.00

2,421,510.00
03674X106 Total

22.50 0.000.00 2,461,944.0092,500.000 Local

0.00 22.50 0.00 2,461,944.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC036752103 ANTHEM INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

146.000 0.00128.273400Local1.000000 2.19 0.00 18,730.11
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

128.273400 0.00 2.19Base 0.00 18,730.11

CABRERA CAPITAL MARKETS USD/DTC037833100 APPLE INC 08 Jul 2016 0.02COMMON STOCK USD.000 13 Jul 2016

300.000 0.0096.641700Local1.000000
96.641700 0.00 4.50Base

4.50
0.00
0.00 28,997.01

28,997.01

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

384.000 0.00105.597400Local1.000000
105.597400 0.00 5.76Base

5.76
0.00
0.00 40,555.16

40,555.16
037833100 Total

10.26 0.000.00 69,552.17684.000 Local

0.00 10.26 0.00 69,552.17Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC039483102 ARCHER DANIELS MIDLAND CO 12 Sep 2016 0.02COMMON STOCK 15 Sep 2016

850.000 0.0043.029400Local1.000000
43.029400 0.00 12.75Base

12.75
0.00
0.00 36,587.74

36,587.74

MERGER NON CASH USD/DTC044186104 ASHLAND GLOBAL HOLDINGS INC 20 Sep 2016COMMON STOCK 20 Sep 2016

5,268.000 0.0085.426199Local1.000000
85.426199 0.00 0.00Base

0.00
0.00
0.00 450,025.22

450,025.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC053484101 AVALONBAY COMMUNITIES INC 11 Aug 2016 0.01REIT USD.01 16 Aug 2016

105.000 0.00181.190000Local1.000000
181.190000 0.00 1.57Base

1.57
0.00
0.00 19,026.52

19,026.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC054937107 BB+T CORP 11 Aug 2016 0.02COMMON STOCK USD5.0 16 Aug 2016

600.000 0.0037.251700Local1.000000
37.251700 0.00 9.00Base

9.00
0.00
0.00 22,360.02

22,360.02

CABRERA CAPITAL MARKETS USD/DTC060505104 BANK OF AMERICA CORP 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

6,300.000 0.0013.166100Local1.000000
13.166100 0.00 94.50Base

94.50
0.00
0.00 83,040.93

83,040.93

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

1,600.000 0.0014.875000Local1.000000 24.00 0.00 23,824.00
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

14.875000 0.00 24.00Base 0.00 23,824.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

7,950.000 0.0015.925000Local1.000000
15.925000 0.00 119.25Base

119.25
0.00
0.00 126,723.00

126,723.00
060505104 Total

237.75 0.000.00 233,587.9315,850.000 Local

0.00 237.75 0.00 233,587.93Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC064058100 BANK OF NEW YORK MELLON CORP 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

800.000 0.0040.110000Local1.000000
40.110000 0.00 12.00Base

12.00
0.00
0.00 32,100.00

32,100.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

825.000 0.0041.569400Local1.000000
41.569400 0.00 12.38Base

12.38
0.00
0.00 34,307.14

34,307.14
064058100 Total

24.38 0.000.00 66,407.141,625.000 Local

0.00 24.38 0.00 66,407.14Base

CABRERA CAPITAL MARKETS USD/DTC084670702 BERKSHIRE HATHAWAY INC CL B 08 Jul 2016 0.02COMMON STOCK USD.003 13 Jul 2016

1,148.000 0.00143.429600Local1.000000
143.429600 0.00 17.22Base

17.22
0.00
0.00 164,674.40

164,674.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

300.000 0.00147.762600Local1.000000
147.762600 0.00 4.50Base

4.50
0.00
0.00 44,333.28

44,333.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,454.000 0.00149.194800Local1.000000
149.194800 0.00 21.81Base

21.81
0.00
0.00 216,951.05

216,951.05
084670702 Total

43.53 0.000.00 425,958.732,902.000 Local

0.00 43.53 0.00 425,958.73Base
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC09247X101 BLACKROCK INC 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

76.000 0.00344.650000Local1.000000
344.650000 0.00 1.14Base

1.14
0.00
0.00 26,194.54

26,194.54

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

116.000 0.00369.266600Local1.000000
369.266600 0.00 1.74Base

1.74
0.00
0.00 42,836.67

42,836.67
09247X101 Total

2.88 0.000.00 69,031.21192.000 Local

0.00 2.88 0.00 69,031.21Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC125509109 CIGNA CORP 12 Sep 2016 0.01COMMON STOCK USD.25 15 Sep 2016

259.000 0.00129.074600Local1.000000
129.074600 0.00 3.88Base

3.88
0.00
0.00 33,434.20

33,434.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12572Q105 CME GROUP INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

269.000 0.00103.226300Local1.000000
103.226300 0.00 4.04Base

4.04
0.00
0.00 27,771.91

27,771.91

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC126408103 CSX CORP 11 Aug 2016 0.02COMMON STOCK USD1.0 16 Aug 2016

700.000 0.0028.165000Local1.000000
28.165000 0.00 10.50Base

10.50
0.00
0.00 19,726.00

19,726.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC14040H105 CAPITAL ONE FINANCIAL CORP 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

400.000 0.0067.867500Local1.000000
67.867500 0.00 6.00Base

6.00
0.00
0.00 27,153.00

27,153.00

CABRERA CAPITAL MARKETS USD/DTC149123101 CATERPILLAR INC 08 Jul 2016 0.02COMMON STOCK USD1.0 13 Jul 2016

400.000 0.0077.280000Local1.000000
77.280000 0.00 6.00Base

6.00
0.00
0.00 30,918.00

30,918.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

475.000 0.0082.093700Local1.000000
82.093700 0.00 7.12Base

7.12
0.00
0.00 39,001.63

39,001.63
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149123101 Total

13.12 0.000.00 69,919.63875.000 Local

0.00 13.12 0.00 69,919.63Base

CABRERA CAPITAL MARKETS USD/DTC166764100 CHEVRON CORP 08 Jul 2016 0.02COMMON STOCK USD.75 13 Jul 2016

1,141.000 0.00104.645500Local1.000000
104.645500 0.00 17.12Base

17.12
0.00
0.00 119,417.64

119,417.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

299.000 0.00101.463600Local1.000000
101.463600 0.00 4.49Base

4.49
0.00
0.00 30,342.11

30,342.11

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,445.000 0.00102.204800Local1.000000
102.204800 0.00 21.68Base

21.68
0.00
0.00 147,707.62

147,707.62
166764100 Total

43.29 0.000.00 297,467.372,885.000 Local

0.00 43.29 0.00 297,467.37Base

CABRERA CAPITAL MARKETS USD/DTC17275R102 CISCO SYSTEMS INC 08 Jul 2016 0.02COMMON STOCK USD.001 13 Jul 2016

3,000.000 0.0029.237000Local1.000000
29.237000 0.00 45.00Base

45.00
0.00
0.00 87,756.00

87,756.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

800.000 0.0030.983800Local1.000000
30.983800 0.00 12.00Base

12.00
0.00
0.00 24,799.04

24,799.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

3,900.000 0.0031.455000Local1.000000
31.455000 0.00 58.50Base

58.50
0.00
0.00 122,733.00

122,733.00
17275R102 Total

115.50 0.000.00 235,288.047,700.000 Local

0.00 115.50 0.00 235,288.04Base
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CABRERA CAPITAL MARKETS USD/DTC172967424 CITIGROUP INC 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

1,800.000 0.0041.939400Local1.000000
41.939400 0.00 27.00Base

27.00
0.00
0.00 75,517.92

75,517.92

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

500.000 0.0045.790000Local1.000000
45.790000 0.00 7.50Base

7.50
0.00
0.00 22,902.50

22,902.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

2,200.000 0.0047.840500Local1.000000
47.840500 0.00 33.00Base

33.00
0.00
0.00 105,282.10

105,282.10
172967424 Total

67.50 0.000.00 203,702.524,500.000 Local

0.00 67.50 0.00 203,702.52Base

CABRERA CAPITAL MARKETS USD/DTC191216100 COCA COLA CO/THE 08 Jul 2016 0.02COMMON STOCK USD.25 13 Jul 2016

600.000 0.0045.396700Local1.000000
45.396700 0.00 9.00Base

9.00
0.00
0.00 27,247.02

27,247.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

950.000 0.0043.195300Local1.000000
43.195300 0.00 14.25Base

14.25
0.00
0.00 41,049.79

41,049.79
191216100 Total

23.25 0.000.00 68,296.811,550.000 Local

0.00 23.25 0.00 68,296.81Base

CABRERA CAPITAL MARKETS USD/DTC194162103 COLGATE PALMOLIVE CO 08 Jul 2016 0.02COMMON STOCK USD1.0 13 Jul 2016

500.000 0.0074.091000Local1.000000
74.091000 0.00 7.50Base

7.50
0.00
0.00 37,053.00

37,053.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

600.000 0.0072.804600Local1.000000
72.804600 0.00 9.00Base

9.00
0.00
0.00 43,691.76

43,691.76
194162103 Total
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16.50 0.000.00 80,744.761,100.000 Local

0.00 16.50 0.00 80,744.76Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC20605P101 CONCHO RESOURCES INC 12 Sep 2016 0.02COMMON STOCK USD.001 15 Sep 2016

1,106.000 0.00131.449300Local1.000000
131.449300 0.00 16.59Base

16.59
0.00
0.00 145,399.52

145,399.52

CABRERA CAPITAL MARKETS USD/DTC20825C104 CONOCOPHILLIPS 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

700.000 0.0042.268600Local1.000000
42.268600 0.00 10.50Base

10.50
0.00
0.00 29,598.52

29,598.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

1,175.000 0.0042.858300Local1.000000
42.858300 0.00 17.62Base

17.62
0.00
0.00 50,376.12

50,376.12
20825C104 Total

28.12 0.000.00 79,974.641,875.000 Local

0.00 28.12 0.00 79,974.64Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC209115104 CONSOLIDATED EDISON INC 12 Sep 2016 0.02COMMON STOCK USD.1 15 Sep 2016

450.000 0.0074.572200Local1.000000
74.572200 0.00 6.75Base

6.75
0.00
0.00 33,564.24

33,564.24

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC219350105 CORNING INC 11 Aug 2016 0.02COMMON STOCK USD.5 16 Aug 2016

800.000 0.0022.940000Local1.000000
22.940000 0.00 12.00Base

12.00
0.00
0.00 18,364.00

18,364.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC235851102 DANAHER CORP 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

400.000 0.0081.701300Local1.000000
81.701300 0.00 6.00Base

6.00
0.00
0.00 32,686.52

32,686.52

MERGER USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 07 Sep 2016TRACKING STK 07 Sep 2016

16,654.911 0.0045.069998Local1.000000
45.069998 0.00 0.00Base

0.00
0.00
0.00 750,636.82

750,636.82
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25179M103 DEVON ENERGY CORP 12 Sep 2016 0.02COMMON STOCK USD.1 15 Sep 2016

750.000 0.0043.368700Local1.000000
43.368700 0.00 11.25Base

11.25
0.00
0.00 32,537.78

32,537.78

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25278X109 DIAMONDBACK ENERGY INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

500.000 0.0094.584000Local1.000000
94.584000 0.00 7.50Base

7.50
0.00
0.00 47,299.50

47,299.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25746U109 DOMINION RESOURCES INC/VA 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

400.000 0.0075.420300Local1.000000
75.420300 0.00 6.00Base

6.00
0.00
0.00 30,174.12

30,174.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

475.000 0.0074.185300Local1.000000
74.185300 0.00 7.12Base

7.12
0.00
0.00 35,245.14

35,245.14
25746U109 Total

13.12 0.000.00 65,419.26875.000 Local

0.00 13.12 0.00 65,419.26Base

CABRERA CAPITAL MARKETS USD/DTC260543103 DOW CHEMICAL CO/THE 08 Jul 2016 0.02COMMON STOCK USD2.5 13 Jul 2016

700.000 0.0049.413600Local1.000000
49.413600 0.00 10.50Base

10.50
0.00
0.00 34,600.02

34,600.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,025.000 0.0052.870200Local1.000000
52.870200 0.00 15.38Base

15.38
0.00
0.00 54,207.34

54,207.34
260543103 Total

25.88 0.000.00 88,807.361,725.000 Local

0.00 25.88 0.00 88,807.36Base

CABRERA CAPITAL MARKETS USD/DTC26441C204 DUKE ENERGY CORP 08 Jul 2016 0.02COMMON STOCK USD.001 13 Jul 2016

500.000 0.0085.792000Local1.000000
85.792000 0.00 7.50Base

7.50
0.00
0.00 42,903.50

42,903.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

600.000 0.0079.493800Local1.000000
79.493800 0.00 9.00Base

9.00
0.00
0.00 47,705.28

47,705.28
26441C204 Total

16.50 0.000.00 90,608.781,100.000 Local

0.00 16.50 0.00 90,608.78Base

CABRERA CAPITAL MARKETS USD/DTC268648102 EMC CORP/MA 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

1,100.000 0.0027.487300Local1.000000
27.487300 0.00 16.50Base

16.50
0.00
0.00 30,252.53

30,252.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26875P101 EOG RESOURCES INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

400.000 0.0090.790000Local1.000000
90.790000 0.00 6.00Base

6.00
0.00
0.00 36,322.00

36,322.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

375.000 0.0093.256000Local1.000000
93.256000 0.00 5.62Base

5.62
0.00
0.00 34,976.62

34,976.62
26875P101 Total

11.62 0.000.00 71,298.62775.000 Local

0.00 11.62 0.00 71,298.62Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC281020107 EDISON INTERNATIONAL 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

300.000 0.0075.268300Local1.000000
75.268300 0.00 4.50Base

4.50
0.00
0.00 22,584.99

22,584.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC291011104 EMERSON ELECTRIC CO 11 Aug 2016 0.02COMMON STOCK USD.5 16 Aug 2016

400.000 0.0054.032800Local1.000000
54.032800 0.00 6.00Base

6.00
0.00
0.00 21,619.12

21,619.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29476L107 EQUITY RESIDENTIAL 11 Aug 2016 0.02REIT USD.01 16 Aug 2016

300.000 0.0066.338300Local1.000000
66.338300 0.00 4.50Base

4.50
0.00
0.00 19,905.99

19,905.99
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30161N101 EXELON CORP 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

700.000 0.0034.719300Local1.000000
34.719300 0.00 10.50Base

10.50
0.00
0.00 24,314.01

24,314.01

CABRERA CAPITAL MARKETS USD/DTC30231G102 EXXON MOBIL CORP 08 Jul 2016 0.02COMMON STOCK 13 Jul 2016

2,500.000 0.0093.397000Local1.000000
93.397000 0.00 37.50Base

37.50
0.00
0.00 233,530.00

233,530.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

700.000 0.0086.725000Local1.000000
86.725000 0.00 10.50Base

10.50
0.00
0.00 60,718.00

60,718.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

3,150.000 0.0087.414100Local1.000000
87.414100 0.00 47.25Base

47.25
0.00
0.00 275,401.67

275,401.67
30231G102 Total

95.25 0.000.00 569,649.676,350.000 Local

0.00 95.25 0.00 569,649.67Base

CABRERA CAPITAL MARKETS USD/DTC345370860 FORD MOTOR CO 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

2,400.000 0.0013.086300Local1.000000
13.086300 0.00 36.00Base

36.00
0.00
0.00 31,443.12

31,443.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

3,600.000 0.0012.745000Local1.000000
12.745000 0.00 54.00Base

54.00
0.00
0.00 45,936.00

45,936.00
345370860 Total

90.00 0.000.00 77,379.126,000.000 Local

0.00 90.00 0.00 77,379.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC35671D857 FREEPORT MCMORAN INC 12 Sep 2016 0.02COMMON STOCK USD.1 15 Sep 2016

6,700.000 0.0011.085000Local1.000000
11.085000 0.00 100.50Base

100.50
0.00
0.00 74,370.00

74,370.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC369550108 GENERAL DYNAMICS CORP 12 Sep 2016 0.02COMMON STOCK USD1.0 15 Sep 2016

219.000 0.00152.180000Local1.000000
152.180000 0.00 3.29Base

3.29
0.00
0.00 33,330.71

33,330.71

CABRERA CAPITAL MARKETS USD/DTC369604103 GENERAL ELECTRIC CO 08 Jul 2016 0.02COMMON STOCK USD.06 13 Jul 2016

4,500.000 0.0032.195400Local1.000000
32.195400 0.00 67.50Base

67.50
0.00
0.00 144,946.80

144,946.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

1,200.000 0.0031.260000Local1.000000
31.260000 0.00 18.00Base

18.00
0.00
0.00 37,530.00

37,530.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

5,725.000 0.0030.544200Local1.000000
30.544200 0.00 85.88Base

85.88
0.00
0.00 174,951.43

174,951.43
369604103 Total

171.38 0.000.00 357,428.2311,425.000 Local

0.00 171.38 0.00 357,428.23Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC37045V100 GENERAL MOTORS CO 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

1,100.000 0.0031.728200Local1.000000
31.728200 0.00 16.50Base

16.50
0.00
0.00 34,917.52

34,917.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

1,075.000 0.0031.330000Local1.000000
31.330000 0.00 16.12Base

16.12
0.00
0.00 33,695.87

33,695.87
37045V100 Total

32.62 0.000.00 68,613.392,175.000 Local

0.00 32.62 0.00 68,613.39Base

CABRERA CAPITAL MARKETS USD/DTC38141G104 GOLDMAN SACHS GROUP INC 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

234.000 0.00150.230000Local1.000000
150.230000 0.00 3.51Base

3.51
0.00
0.00 35,157.33

35,157.33
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

357.000 0.00171.512000Local1.000000
171.512000 0.00 5.36Base

5.36
0.00
0.00 61,235.14

61,235.14
38141G104 Total

8.87 0.000.00 96,392.47591.000 Local

0.00 8.87 0.00 96,392.47Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC40434L105 HP INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

1,300.000 0.0014.305000Local1.000000
14.305000 0.00 19.50Base

19.50
0.00
0.00 18,616.00

18,616.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC406216101 HALLIBURTON CO 11 Aug 2016 0.02COMMON STOCK USD2.5 16 Aug 2016

600.000 0.0044.240800Local1.000000
44.240800 0.00 9.00Base

9.00
0.00
0.00 26,553.48

26,553.48

REVERSE SPLIT NON CASH USD/DTC42704L104 HERC HOLDINGS INC 01 Jul 2016COMMON STOCK USD.01

1,633.342 0.00160.973145Local1.000000
160.973145 0.00 0.00Base

0.00
0.00
0.00 262,924.20

262,924.20

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 CANCEL

-1,633.342 0.00160.973145Local1.000000
160.973145 0.00 0.00Base

0.00
0.00
0.00 -262,924.20

-262,924.20

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 07 Jul 2016

1,633.342 0.0033.808547Local1.000000
33.808547 0.00 0.00Base

0.00
0.00
0.00 55,220.92

55,220.92
42704L104 Total

0.00 0.000.00 55,220.921,633.342 Local

0.00 0.00 0.00 55,220.92Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC42824C109 HEWLETT PACKARD ENTERPRIS 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

1,300.000 0.0021.788000Local1.000000
21.788000 0.00 19.50Base

19.50
0.00
0.00 28,343.90

28,343.90
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC44106M102 HOSPITALITY PROPERTIES TRUST 12 Sep 2016 0.02REIT USD.01 15 Sep 2016

1,200.000 0.0029.234600Local1.000000
29.234600 0.00 18.00Base

18.00
0.00
0.00 35,099.52

35,099.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC446150104 HUNTINGTON BANCSHARES INC 12 Sep 2016 0.02COMMON STOCK USD.01 15 Sep 2016

25,625.000 0.0010.002300Local1.000000
10.002300 0.00 384.38Base

384.38
0.00
0.00 256,693.32

256,693.32

CABRERA CAPITAL MARKETS USD/DTC458140100 INTEL CORP 08 Jul 2016 0.02COMMON STOCK USD.001 13 Jul 2016

2,700.000 0.0033.956100Local1.000000
33.956100 0.00 40.50Base

40.50
0.00
0.00 91,721.97

91,721.97

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

600.000 0.0034.600000Local1.000000
34.600000 0.00 9.00Base

9.00
0.00
0.00 20,769.00

20,769.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

3,350.000 0.0036.047200Local1.000000
36.047200 0.00 50.25Base

50.25
0.00
0.00 120,808.37

120,808.37
458140100 Total

99.75 0.000.00 233,299.346,650.000 Local

0.00 99.75 0.00 233,299.34Base

CABRERA CAPITAL MARKETS USD/DTC459200101 INTL BUSINESS MACHINES CORP 08 Jul 2016 0.02COMMON STOCK USD.2 13 Jul 2016

167.000 0.00154.426000Local1.000000
154.426000 0.00 2.51Base

2.51
0.00
0.00 25,791.65

25,791.65

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

255.000 0.00158.437800Local1.000000
158.437800 0.00 3.83Base

3.83
0.00
0.00 40,405.47

40,405.47
459200101 Total

6.34 0.000.00 66,197.12422.000 Local

0.00 6.34 0.00 66,197.12Base
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CABRERA CAPITAL MARKETS USD/DTC464287598 ISHARES RUSSELL 1000 VALUE ETF 08 Jul 2016 0.02ISHARES RUSSELL 1000 13 Jul 2016

6,595.000 0.00103.585900Local1.000000
103.585900 0.00 98.93Base

98.93
0.00
0.00 683,247.94

683,247.94

LOOP CAPITAL MARKETS USD/DTC29 Aug 2016 0.0201 Sep 2016

25,000.000 0.00106.680000Local1.000000
106.680000 0.00 375.00Base

375.00
0.00
0.00 2,667,375.00

2,667,375.00
464287598 Total

473.93 0.000.00 3,350,622.9431,595.000 Local

0.00 473.93 0.00 3,350,622.94Base

CABRERA CAPITAL MARKETS USD/DTC46625H100 JPMORGAN CHASE + CO 08 Jul 2016 0.02COMMON STOCK USD1.0 13 Jul 2016

2,200.000 0.0061.826100Local1.000000
61.826100 0.00 33.00Base

33.00
0.00
0.00 136,050.42

136,050.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

500.000 0.0065.540000Local1.000000
65.540000 0.00 7.50Base

7.50
0.00
0.00 32,777.50

32,777.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

2,825.000 0.0067.260400Local1.000000
67.260400 0.00 42.38Base

42.38
0.00
0.00 190,053.01

190,053.01
46625H100 Total

82.88 0.000.00 358,880.935,525.000 Local

0.00 82.88 0.00 358,880.93Base

CABRERA CAPITAL MARKETS USD/DTC478160104 JOHNSON + JOHNSON 08 Jul 2016 0.02COMMON STOCK USD1.0 13 Jul 2016

1,379.000 0.00122.634900Local1.000000
122.634900 0.00 20.69Base

20.69
0.00
0.00 169,134.22

169,134.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

360.000 0.00123.719200Local1.000000
123.719200 0.00 5.40Base

5.40
0.00
0.00 44,544.31

44,544.31
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,748.000 0.00119.323600Local1.000000
119.323600 0.00 26.22Base

26.22
0.00
0.00 208,603.87

208,603.87
478160104 Total

52.31 0.000.00 422,282.403,487.000 Local

0.00 52.31 0.00 422,282.40Base

MERGER USD/DTC493267108 KEYCORP 01 Aug 2016COMMON STOCK USD1.0 01 Aug 2016

20,264.000 0.0011.907126Local1.000000
11.907126 0.00 0.00Base

0.00
0.00
0.00 241,286.01

241,286.01

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC49456B101 KINDER MORGAN INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

1,400.000 0.0020.821800Local1.000000
20.821800 0.00 21.00Base

21.00
0.00
0.00 29,171.52

29,171.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,550.000 0.0022.525000Local1.000000
22.525000 0.00 23.25Base

23.25
0.00
0.00 34,937.00

34,937.00
49456B101 Total

44.25 0.000.00 64,108.522,950.000 Local

0.00 44.25 0.00 64,108.52Base

CABRERA CAPITAL MARKETS USD/DTC500754106 KRAFT HEINZ CO/THE 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

400.000 0.0089.852500Local1.000000
89.852500 0.00 6.00Base

6.00
0.00
0.00 35,947.00

35,947.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

425.000 0.0088.671400Local1.000000
88.671400 0.00 6.38Base

6.38
0.00
0.00 37,691.73

37,691.73
500754106 Total

12.38 0.000.00 73,638.73825.000 Local

0.00 12.38 0.00 73,638.73Base
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NAME CHANGE NON CASH USD/DTC53223X107 LIFE STORAGE INC 15 Aug 2016REIT USD.01 15 Aug 2016

1,337.000 0.00102.501600Local1.000000
102.501600 0.00 0.00Base

0.00
0.00
0.00 137,044.64

137,044.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC56585A102 MARATHON PETROLEUM CORP 12 Sep 2016 0.02COMMON STOCK 15 Sep 2016

825.000 0.0043.648800Local1.000000
43.648800 0.00 12.38Base

12.38
0.00
0.00 36,022.64

36,022.64

MERGER USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

4,720.000 0.0069.360000Local1.000000
69.360000 0.00 0.00Base

0.00
0.00
0.00 327,379.20

327,379.20

CABRERA CAPITAL MARKETS USD/DTC58933Y105 MERCK + CO. INC. 08 Jul 2016 0.02COMMON STOCK USD.5 13 Jul 2016

1,700.000 0.0059.232200Local1.000000
59.232200 0.00 25.50Base

25.50
0.00
0.00 100,720.24

100,720.24

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

400.000 0.0063.600000Local1.000000
63.600000 0.00 6.00Base

6.00
0.00
0.00 25,446.00

25,446.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

2,125.000 0.0063.305200Local1.000000
63.305200 0.00 31.88Base

31.88
0.00
0.00 134,555.43

134,555.43
58933Y105 Total

63.38 0.000.00 260,721.674,225.000 Local

0.00 63.38 0.00 260,721.67Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC59156R108 METLIFE INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

700.000 0.0040.185000Local1.000000
40.185000 0.00 10.50Base

10.50
0.00
0.00 28,140.00

28,140.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC60871R209 MOLSON COORS BREWING CO  B 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

200.000 0.0099.730000Local1.000000
99.730000 0.00 3.00Base

3.00
0.00
0.00 19,949.00

19,949.00
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CABRERA CAPITAL MARKETS USD/DTC609207105 MONDELEZ INTERNATIONAL INC A 08 Jul 2016 0.02COMMON STOCK 13 Jul 2016

900.000 0.0045.991700Local1.000000
45.991700 0.00 13.50Base

13.50
0.00
0.00 41,406.03

41,406.03

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,425.000 0.0043.568900Local1.000000
43.568900 0.00 21.38Base

21.38
0.00
0.00 62,107.06

62,107.06
609207105 Total

34.88 0.000.00 103,513.092,325.000 Local

0.00 34.88 0.00 103,513.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC617446448 MORGAN STANLEY 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

1,100.000 0.0029.355500Local1.000000
29.355500 0.00 16.50Base

16.50
0.00
0.00 32,307.55

32,307.55

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,100.000 0.0032.312700Local1.000000
32.312700 0.00 16.50Base

16.50
0.00
0.00 35,560.47

35,560.47
617446448 Total

33.00 0.000.00 67,868.022,200.000 Local

0.00 33.00 0.00 67,868.02Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC651639106 NEWMONT MINING CORP 11 Aug 2016 0.02COMMON STOCK USD1.6 16 Aug 2016

500.000 0.0045.500000Local1.000000
45.500000 0.00 7.50Base

7.50
0.00
0.00 22,757.50

22,757.50

CABRERA CAPITAL MARKETS USD/DTC65339F101 NEXTERA ENERGY INC 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

279.000 0.00129.627800Local1.000000
129.627800 0.00 4.19Base

4.19
0.00
0.00 36,170.35

36,170.35

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

427.000 0.00123.452900Local1.000000
123.452900 0.00 6.41Base

6.41
0.00
0.00 52,720.80

52,720.80
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65339F101 Total

10.60 0.000.00 88,891.15706.000 Local

0.00 10.60 0.00 88,891.15Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC655844108 NORFOLK SOUTHERN CORP 12 Sep 2016 0.02COMMON STOCK USD1.0 15 Sep 2016

425.000 0.0092.565900Local1.000000
92.565900 0.00 6.38Base

6.38
0.00
0.00 39,346.89

39,346.89

CABRERA CAPITAL MARKETS USD/DTC674599105 OCCIDENTAL PETROLEUM CORP 08 Jul 2016 0.02COMMON STOCK USD.2 13 Jul 2016

400.000 0.0076.027500Local1.000000
76.027500 0.00 6.00Base

6.00
0.00
0.00 30,417.00

30,417.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

725.000 0.0076.004500Local1.000000
76.004500 0.00 10.88Base

10.88
0.00
0.00 55,114.14

55,114.14
674599105 Total

16.88 0.000.00 85,531.141,125.000 Local

0.00 16.88 0.00 85,531.14Base

CABRERA CAPITAL MARKETS USD/DTC68389X105 ORACLE CORP 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

1,600.000 0.0040.778100Local1.000000
40.778100 0.00 24.00Base

24.00
0.00
0.00 65,268.96

65,268.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

2,475.000 0.0040.703200Local1.000000
40.703200 0.00 37.12Base

37.12
0.00
0.00 100,777.54

100,777.54
68389X105 Total

61.12 0.000.00 166,046.504,075.000 Local

0.00 61.12 0.00 166,046.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69331C108 P G + E CORP 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

300.000 0.0063.775800Local1.000000
63.775800 0.00 4.50Base

4.50
0.00
0.00 19,137.24

19,137.24
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC693475105 PNC FINANCIAL SERVICES GROUP 11 Aug 2016 0.02COMMON STOCK USD5.0 16 Aug 2016

300.000 0.0085.556700Local1.000000
85.556700 0.00 4.50Base

4.50
0.00
0.00 25,671.51

25,671.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

400.000 0.0091.087500Local1.000000
91.087500 0.00 6.00Base

6.00
0.00
0.00 36,441.00

36,441.00
693475105 Total

10.50 0.000.00 62,112.51700.000 Local

0.00 10.50 0.00 62,112.51Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69351T106 PPL CORP 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

500.000 0.0036.247000Local1.000000
36.247000 0.00 7.50Base

7.50
0.00
0.00 18,131.00

18,131.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC701877102 PARSLEY ENERGY INC CLASS A 12 Sep 2016 0.02COMMON STOCK USD.01 15 Sep 2016

1,100.000 0.0033.924100Local1.000000
33.924100 0.00 16.50Base

16.50
0.00
0.00 37,333.01

37,333.01

CABRERA CAPITAL MARKETS USD/DTC717081103 PFIZER INC 08 Jul 2016 0.02COMMON STOCK USD.05 13 Jul 2016

3,400.000 0.0036.086000Local1.000000
36.086000 0.00 51.00Base

51.00
0.00
0.00 122,743.40

122,743.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

800.000 0.0035.200000Local1.000000
35.200000 0.00 12.00Base

12.00
0.00
0.00 28,172.00

28,172.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

4,350.000 0.0034.694400Local1.000000
34.694400 0.00 65.25Base

65.25
0.00
0.00 150,985.89

150,985.89
717081103 Total

128.25 0.000.00 301,901.298,550.000 Local

0.00 128.25 0.00 301,901.29Base
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CABRERA CAPITAL MARKETS USD/DTC718172109 PHILIP MORRIS INTERNATIONAL 08 Jul 2016 0.02COMMON STOCK 13 Jul 2016

839.000 0.00102.903600Local1.000000
102.903600 0.00 12.59Base

12.59
0.00
0.00 86,348.71

86,348.71

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

200.000 0.0099.075000Local1.000000
99.075000 0.00 3.00Base

3.00
0.00
0.00 19,818.00

19,818.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,100.000 0.00100.857700Local1.000000
100.857700 0.00 16.50Base

16.50
0.00
0.00 110,959.97

110,959.97
718172109 Total

32.09 0.000.00 217,126.682,139.000 Local

0.00 32.09 0.00 217,126.68Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC718546104 PHILLIPS 66 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

400.000 0.0078.212500Local1.000000
78.212500 0.00 6.00Base

6.00
0.00
0.00 31,291.00

31,291.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC723787107 PIONEER NATURAL RESOURCES CO 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

124.000 0.00174.740000Local1.000000
174.740000 0.00 1.86Base

1.86
0.00
0.00 21,669.62

21,669.62

CABRERA CAPITAL MARKETS USD/DTC742718109 PROCTER + GAMBLE CO WHEN DIS 08 Jul 2016 0.02COMMON STOCK 13 Jul 2016

1,600.000 0.0085.652800Local1.000000
85.652800 0.00 24.00Base

24.00
0.00
0.00 137,068.48

137,068.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

400.000 0.0086.838800Local1.000000
86.838800 0.00 6.00Base

6.00
0.00
0.00 34,741.52

34,741.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

2,075.000 0.0088.202500Local1.000000
88.202500 0.00 31.12Base

31.12
0.00
0.00 183,051.31

183,051.31
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742718109 Total

61.12 0.000.00 354,861.314,075.000 Local

0.00 61.12 0.00 354,861.31Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74340W103 PROLOGIS INC 11 Aug 2016 0.02REIT USD.01 16 Aug 2016

400.000 0.0053.936300Local1.000000
53.936300 0.00 6.00Base

6.00
0.00
0.00 21,580.52

21,580.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC744320102 PRUDENTIAL FINANCIAL INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

300.000 0.0076.500000Local1.000000
76.500000 0.00 4.50Base

4.50
0.00
0.00 22,954.50

22,954.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC744573106 PUBLIC SERVICE ENTERPRISE GP 12 Sep 2016 0.02COMMON STOCK 15 Sep 2016

800.000 0.0041.963800Local1.000000
41.963800 0.00 12.00Base

12.00
0.00
0.00 33,583.04

33,583.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74733V100 QEP RESOURCES INC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

2,100.000 0.0019.331900Local1.000000
19.331900 0.00 31.50Base

31.50
0.00
0.00 40,628.49

40,628.49

CABRERA CAPITAL MARKETS USD/DTC747525103 QUALCOMM INC 08 Jul 2016 0.02COMMON STOCK USD.000 13 Jul 2016

700.000 0.0054.155700Local1.000000
54.155700 0.00 10.50Base

10.50
0.00
0.00 37,919.49

37,919.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,100.000 0.0062.206800Local1.000000
62.206800 0.00 16.50Base

16.50
0.00
0.00 68,443.98

68,443.98
747525103 Total

27.00 0.000.00 106,363.471,800.000 Local

0.00 27.00 0.00 106,363.47Base

MERGER NON CASH USD/DTC75281A109 RANGE RESOURCES CORP 19 Sep 2016COMMON STOCK USD.01 19 Sep 2016

2,550.000 0.0042.457600Local1.000000
42.457600 0.00 0.00Base

0.00
0.00
0.00 108,266.88

108,266.88
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC755111507 RAYTHEON COMPANY 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

141.000 0.00142.035800Local1.000000
142.035800 0.00 2.12Base

2.12
0.00
0.00 20,029.17

20,029.17

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC758849103 REGENCY CENTERS CORP 11 Aug 2016 0.02REIT USD.01 16 Aug 2016

600.000 0.0081.035000Local1.000000
81.035000 0.00 9.00Base

9.00
0.00
0.00 48,630.00

48,630.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC78454L100 SM ENERGY CO 12 Sep 2016 0.02COMMON STOCK USD.01 15 Sep 2016

1,700.000 0.0036.566200Local1.000000
36.566200 0.00 25.50Base

25.50
0.00
0.00 62,188.04

62,188.04

CABRERA CAPITAL MARKETS USD/DTC806857108 SCHLUMBERGER LTD 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

900.000 0.0078.611700Local1.000000
78.611700 0.00 13.50Base

13.50
0.00
0.00 70,764.03

70,764.03

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,225.000 0.0079.055900Local1.000000
79.055900 0.00 18.38Base

18.38
0.00
0.00 96,861.86

96,861.86
806857108 Total

31.88 0.000.00 167,625.892,125.000 Local

0.00 31.88 0.00 167,625.89Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC816851109 SEMPRA ENERGY 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

191.000 0.00106.729300Local1.000000
106.729300 0.00 2.87Base

2.87
0.00
0.00 20,388.17

20,388.17

CABRERA CAPITAL MARKETS USD/DTC842587107 SOUTHERN CO/THE 08 Jul 2016 0.02COMMON STOCK USD5.0 13 Jul 2016

600.000 0.0054.001700Local1.000000
54.001700 0.00 9.00Base

9.00
0.00
0.00 32,410.02

32,410.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

825.000 0.0052.085200Local1.000000
52.085200 0.00 12.38Base

12.38
0.00
0.00 42,982.67

42,982.67
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842587107 Total

21.38 0.000.00 75,392.691,425.000 Local

0.00 21.38 0.00 75,392.69Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC847560109 SPECTRA ENERGY CORP 12 Sep 2016 0.02COMMON STOCK USD.001 15 Sep 2016

950.000 0.0043.393700Local1.000000
43.393700 0.00 14.25Base

14.25
0.00
0.00 41,238.27

41,238.27

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC857477103 STATE STREET CORP 11 Aug 2016 0.02COMMON STOCK USD1.0 16 Aug 2016

400.000 0.0068.590000Local1.000000
68.590000 0.00 6.00Base

6.00
0.00
0.00 27,442.00

27,442.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC867914103 SUNTRUST BANKS INC 12 Sep 2016 0.02COMMON STOCK USD1.0 15 Sep 2016

750.000 0.0044.178000Local1.000000
44.178000 0.00 11.25Base

11.25
0.00
0.00 33,144.75

33,144.75

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87165B103 SYNCHRONY FINANCIAL 12 Sep 2016 0.02COMMON STOCK USD.001 15 Sep 2016

1,300.000 0.0027.466200Local1.000000
27.466200 0.00 19.50Base

19.50
0.00
0.00 35,725.56

35,725.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87612E106 TARGET CORP 11 Aug 2016 0.02COMMON STOCK USD.083 16 Aug 2016

400.000 0.0073.995000Local1.000000
73.995000 0.00 6.00Base

6.00
0.00
0.00 29,604.00

29,604.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC883556102 THERMO FISHER SCIENTIFIC INC 11 Aug 2016 0.02COMMON STOCK USD1.0 16 Aug 2016

164.000 0.00157.374600Local1.000000
157.374600 0.00 2.46Base

2.46
0.00
0.00 25,811.89

25,811.89

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC887317303 TIME WARNER INC 12 Sep 2016 0.02COMMON STOCK USD.01 15 Sep 2016

425.000 0.0078.567600Local1.000000
78.567600 0.00 6.38Base

6.38
0.00
0.00 33,397.61

33,397.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC89417E109 TRAVELERS COS INC/THE 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

223.000 0.00118.639900Local1.000000 3.35 0.00 26,460.05
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118.639900 0.00 3.35Base 0.00 26,460.05

CABRERA CAPITAL MARKETS USD/DTC902973304 US BANCORP 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

1,000.000 0.0040.037000Local1.000000
40.037000 0.00 15.00Base

15.00
0.00
0.00 40,052.00

40,052.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

1,475.000 0.0043.888100Local1.000000
43.888100 0.00 22.12Base

22.12
0.00
0.00 64,757.07

64,757.07
902973304 Total

37.12 0.000.00 104,809.072,475.000 Local

0.00 37.12 0.00 104,809.07Base

CABRERA CAPITAL MARKETS USD/DTC907818108 UNION PACIFIC CORP 08 Jul 2016 0.02COMMON STOCK USD2.5 13 Jul 2016

400.000 0.0090.708800Local1.000000
90.708800 0.00 6.00Base

6.00
0.00
0.00 36,289.52

36,289.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

200.000 0.0093.180000Local1.000000
93.180000 0.00 3.00Base

3.00
0.00
0.00 18,639.00

18,639.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

475.000 0.0094.134200Local1.000000
94.134200 0.00 7.12Base

7.12
0.00
0.00 44,720.87

44,720.87
907818108 Total

16.12 0.000.00 99,649.391,075.000 Local

0.00 16.12 0.00 99,649.39Base

CABRERA CAPITAL MARKETS USD/DTC913017109 UNITED TECHNOLOGIES CORP 08 Jul 2016 0.02COMMON STOCK USD1.0 13 Jul 2016

471.000 0.00103.514700Local1.000000
103.514700 0.00 7.07Base

7.07
0.00
0.00 48,762.49

48,762.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

720.000 0.00104.336100Local1.000000
104.336100 0.00 10.80Base

10.80
0.00
0.00 75,132.79

75,132.79
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913017109 Total

17.87 0.000.00 123,895.281,191.000 Local

0.00 17.87 0.00 123,895.28Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC91913Y100 VALERO ENERGY CORP 12 Sep 2016 0.02COMMON STOCK USD.01 15 Sep 2016

700.000 0.0056.149100Local1.000000
56.149100 0.00 10.50Base

10.50
0.00
0.00 39,314.87

39,314.87

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92339V100 VEREIT INC 12 Sep 2016 0.02REIT USD.01 15 Sep 2016

6,625.000 0.0010.090000Local1.000000
10.090000 0.00 99.38Base

99.38
0.00
0.00 66,945.63

66,945.63

CABRERA CAPITAL MARKETS USD/DTC92343V104 VERIZON COMMUNICATIONS INC 08 Jul 2016 0.02COMMON STOCK USD.1 13 Jul 2016

1,300.000 0.0055.843100Local1.000000
55.843100 0.00 19.50Base

19.50
0.00
0.00 72,615.53

72,615.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,850.000 0.0052.750900Local1.000000
52.750900 0.00 27.75Base

27.75
0.00
0.00 97,616.92

97,616.92
92343V104 Total

47.25 0.000.00 170,232.453,150.000 Local

0.00 47.25 0.00 170,232.45Base

CABRERA CAPITAL MARKETS USD/DTC931142103 WAL MART STORES INC 08 Jul 2016 0.02COMMON STOCK USD.1 13 Jul 2016

900.000 0.0073.689400Local1.000000
73.689400 0.00 13.50Base

13.50
0.00
0.00 66,333.96

66,333.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

300.000 0.0073.955000Local1.000000
73.955000 0.00 4.50Base

4.50
0.00
0.00 22,191.00

22,191.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

1,100.000 0.0072.205500Local1.000000
72.205500 0.00 16.50Base

16.50
0.00
0.00 79,442.55

79,442.55
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

931142103 Total

34.50 0.000.00 167,967.512,300.000 Local

0.00 34.50 0.00 167,967.51Base

CABRERA CAPITAL MARKETS USD/DTC931427108 WALGREENS BOOTS ALLIANCE INC 08 Jul 2016 0.02COMMON STOCK USD.01 13 Jul 2016

400.000 0.0081.645000Local1.000000
81.645000 0.00 6.00Base

6.00
0.00
0.00 32,664.00

32,664.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

675.000 0.0083.718500Local1.000000
83.718500 0.00 10.12Base

10.12
0.00
0.00 56,520.11

56,520.11
931427108 Total

16.12 0.000.00 89,184.111,075.000 Local

0.00 16.12 0.00 89,184.11Base

CABRERA CAPITAL MARKETS USD/DTC949746101 WELLS FARGO + CO 08 Jul 2016 0.02COMMON STOCK USD1.66 13 Jul 2016

2,800.000 0.0047.755700Local1.000000
47.755700 0.00 42.00Base

42.00
0.00
0.00 133,757.96

133,757.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC11 Aug 2016 0.0216 Aug 2016

700.000 0.0048.357100Local1.000000
48.357100 0.00 10.50Base

10.50
0.00
0.00 33,860.47

33,860.47

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0215 Sep 2016

3,525.000 0.0048.602100Local1.000000
48.602100 0.00 52.88Base

52.88
0.00
0.00 171,375.28

171,375.28
949746101 Total

105.38 0.000.00 338,993.717,025.000 Local

0.00 105.38 0.00 338,993.71Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC95040Q104 WELLTOWER INC 12 Sep 2016 0.02REIT USD1.0 15 Sep 2016

500.000 0.0075.053000Local1.000000
75.053000 0.00 7.50Base

7.50
0.00
0.00 37,534.00

37,534.00
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC962166104 WEYERHAEUSER CO 11 Aug 2016 0.02REIT USD1.25 16 Aug 2016

600.000 0.0032.450800Local1.000000
32.450800 0.00 9.00Base

9.00
0.00
0.00 19,479.48

19,479.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC98212B103 WPX ENERGY INC 11 Aug 2016 0.02COMMON STOCK 16 Aug 2016

5,000.000 0.0010.967800Local1.000000
10.967800 0.00 75.00Base

75.00
0.00
0.00 54,914.00

54,914.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC984332106 YAHOO  INC 11 Aug 2016 0.02COMMON STOCK USD.001 16 Aug 2016

700.000 0.0041.635000Local1.000000
41.635000 0.00 10.50Base

10.50
0.00
0.00 29,155.00

29,155.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0177J108 ALLERGAN PLC 11 Aug 2016 0.02COMMON STOCK USD.003 16 Aug 2016

124.000 0.00252.614200Local1.000000
252.614200 0.00 1.86Base

1.86
0.00
0.00 31,326.02

31,326.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG29183103 EATON CORP PLC 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

300.000 0.0067.313300Local1.000000
67.313300 0.00 4.50Base

4.50
0.00
0.00 20,198.49

20,198.49

MERGER NON CASH USD/DTCG47567105 IHS MARKIT LTD 13 Jul 2016COMMON STOCK USD.01 13 Jul 2016

2,148.186 0.0032.880002Local1.000000
32.880002 0.00 0.00Base

0.00
0.00
0.00 70,632.36

70,632.36

MERGER NON CASH USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 06 Sep 2016COMMON STOCK USD.01 06 Sep 2016

29,318.000 0.0043.549324Local1.000000
43.549324 0.00 0.00Base

0.00
0.00
0.00 1,276,779.11

1,276,779.11

MERGER USD/DTC06 Sep 2016 06 Sep 2016

32,262.199 0.0047.659999Local1.000000
47.659999 0.00 0.00Base

0.00
0.00
0.00 1,537,616.40

1,537,616.40
G51502105 Total

0.00 0.000.00 2,814,395.5161,580.199 Local

0.00 0.00 0.00 2,814,395.51Base
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTCG5960L103 MEDTRONIC PLC 08 Jul 2016 0.02COMMON STOCK USD.1 13 Jul 2016

900.000 0.0088.104400Local1.000000
88.104400 0.00 13.50Base

13.50
0.00
0.00 79,307.46

79,307.46

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

1,275.000 0.0086.300400Local1.000000
86.300400 0.00 19.12Base

19.12
0.00
0.00 110,052.13

110,052.13
G5960L103 Total

32.62 0.000.00 189,359.592,175.000 Local

0.00 32.62 0.00 189,359.59Base

MANDATORY EXCHANGE NON CASH USD/DTCG98294104 XL GROUP LTD 25 Jul 2016COMMON STOCK 25 Jul 2016

15,675.000 0.0026.723076Local1.000000
26.723076 0.00 0.00Base

0.00
0.00
0.00 418,884.22

418,884.22

CABRERA CAPITAL MARKETS USD/DTCH1467J104 CHUBB LTD 08 Jul 2016 0.02COMMON STOCK 13 Jul 2016

280.000 0.00130.005400Local1.000000
130.005400 0.00 4.20Base

4.20
0.00
0.00 36,405.71

36,405.71

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12 Sep 2016 0.0115 Sep 2016

429.000 0.00126.515300Local1.000000
126.515300 0.00 6.43Base

6.43
0.00
0.00 54,281.49

54,281.49
H1467J104 Total

10.63 0.000.00 90,687.20709.000 Local

0.00 10.63 0.00 90,687.20Base

0.00508,216.638 Local
0.00Base

4,280.89
4,280.89

0.00
0.00

22,355,232.05
22,355,232.05

US DOLLAR Total

EQUITY  Total
508,216.638

Base 0.00 4,280.89 0.00 22,355,232.05
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

34,093,303.580.004,280.890.00

12,246,288.168

PURCHASE Total

Base
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.498% 31 Dec 2030 13 Jul 2016

STIF FUND

3,974,848.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,974,848.04

3,974,848.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.489% 31 Dec 2030 22 Jul 2016

STIF FUND

498.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 498.43

498.43

STATE STREET BANK AND TRUST USD/CSW16 Aug 201631 Dec 2030 16 Aug 2016

STIF FUND

1,961,264.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,961,264.57

1,961,264.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.535% 31 Dec 2030 15 Sep 2016

STIF FUND

5,556,059.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,556,059.84

5,556,059.84
86199E9B7 Total

0.00 0.000.00 11,492,670.8811,492,670.880 Local

0.00 0.00 0.00 11,492,670.88Base

0.0011,492,670.880 Local
0.00Base

0.00
0.00

0.00
0.00

11,492,670.88
11,492,670.88

US DOLLAR Total

CASH EQUIVALENTS  Total
11,492,670.880

Base 0.00 0.00 0.00 11,492,670.88

EQUITY
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

MERGER USD/DTC001204106 AGL RESOURCES INC 01 Jul 2016COMMON STOCK USD5.0 01 Jul 2016

10,180.000 0.0066.000000Local1.000000
66.000000 0.00 0.00Base

0.00
0.00
0.00 671,880.00

671,880.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 12 Sep 2016 0.02COMMON STOCK 15 Sep 2016

3,300.000 0.0038.318900Local1.000000
38.318900 0.00 49.50Base

49.50
2.76
2.76 126,400.11

126,400.11

LOOP CAPITAL MARKETS USD/DTC03674X106 ANTERO RESOURCES CORP 29 Aug 2016 0.02COMMON STOCK USD.01 01 Sep 2016

91,000.000 0.0026.143100Local1.000000
26.143100 0.00 1,365.00Base

1,365.00
51.87
51.87 2,377,605.23

2,377,605.23

MERGER NON CASH USD/DTC044209104 ASHLAND INC 20 Sep 2016COMMON STOCK USD.01

5,268.000 0.0085.426199Local1.000000
85.426199 0.00 0.00Base

0.00
0.00
0.00 450,025.22

450,025.22

MERGER NON CASH USD/DTC20 Sep 2016 CANCEL

-5,268.000 0.0085.426199Local1.000000
85.426199 0.00 0.00Base

0.00
0.00
0.00 -450,025.22

-450,025.22

MERGER NON CASH USD/DTC20 Sep 2016 20 Sep 2016

5,268.000 0.0085.426199Local1.000000
85.426199 0.00 0.00Base

0.00
0.00
0.00 450,025.22

450,025.22
044209104 Total

0.00 0.000.00 450,025.225,268.000 Local

0.00 0.00 0.00 450,025.22Base

MERGER USD/DTC198280109 COLUMBIA PIPELINE GROUP 01 Jul 2016COMMON STOCK USD.01 01 Jul 2016

33,908.000 0.0025.500000Local1.000000
25.500000 0.00 0.00Base

0.00
0.00
0.00 864,654.00

864,654.00

SALE OF FRACTIONAL S USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 30 Sep 2016TRACKING STK 30 Sep 2016

0.911 0.0047.881448Local1.000000 0.00 0.00 43.62
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

47.881448 0.00 0.00Base 0.00 43.62

MERGER USD/DTC268648102 EMC CORP/MA 07 Sep 2016COMMON STOCK USD.01 07 Sep 2016

149,425.000 0.0029.073502Local1.000000
29.073502 0.00 0.00Base

0.00
0.00
0.00 4,344,308.07

4,344,308.07

MERGER USD/DTC33582V108 FIRST NIAGARA FINANCIAL GRP 01 Aug 2016COMMON STOCK USD.01 01 Aug 2016

29,800.000 0.0010.396845Local1.000000
10.396845 0.00 0.00Base

0.00
0.00
0.00 309,826.01

309,826.01

SALE OF FRACTIONAL S USD/DTC34959J108 FORTIVE CORP 20 Jul 2016COMMON STOCK USD.01 20 Jul 2016

0.500 0.0050.860000Local1.000000
50.860000 0.00 0.00Base

0.00
0.00
0.00 25.43

25.43

SALE OF FRACTIONAL S USD/DTC42704L104 HERC HOLDINGS INC 15 Aug 2016COMMON STOCK USD.01 15 Aug 2016

0.342 0.0031.842105Local1.000000
31.842105 0.00 0.00Base

0.00
0.00
0.00 10.89

10.89

REVERSE SPLIT NON CASH USD/DTC42805T105 HERTZ GLOBAL HOLDINGS INC 01 Jul 2016COMMON STOCK USD.01

24,500.000 0.0010.731600Local1.000000
10.731600 0.00 0.00Base

0.00
0.00
0.00 262,924.20

262,924.20

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 CANCEL

-24,500.000 0.0010.731600Local1.000000
10.731600 0.00 0.00Base

0.00
0.00
0.00 -262,924.20

-262,924.20

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 07 Jul 2016

24,500.000 0.002.253915Local1.000000
2.253915 0.00 0.00Base

0.00
0.00
0.00 55,220.92

55,220.92
42805T105 Total

0.00 0.000.00 55,220.9224,500.000 Local

0.00 0.00 0.00 55,220.92Base

MERGER NON CASH USD/DTC451734107 IHS INC CLASS A 13 Jul 2016COMMON STOCK USD.01 13 Jul 2016

604.000 0.00116.940993Local1.000000 0.00 0.00 70,632.36
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Broker NameTrd Date Stl Date
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116.940993 0.00 0.00Base 0.00 70,632.36

MERGER USD/DTC478366107 JOHNSON CONTROLS INC 06 Sep 2016COMMON STOCK USD.013 06 Sep 2016

38,605.000 0.0045.558762Local1.000000
45.558762 0.00 0.00Base

0.00
0.00
0.00 1,758,796.03

1,758,796.03

MERGER NON CASH USD/DTC58605Q109 MEMORIAL RESOURCE DEVELOPMEN 19 Sep 2016COMMON STOCK USD.01 19 Sep 2016

6,800.000 0.0015.921600Local1.000000
15.921600 0.00 0.00Base

0.00
0.00
0.00 108,266.88

108,266.88

MERGER USD/DTC748356102 QUESTAR CORP 19 Sep 2016COMMON STOCK 19 Sep 2016

14,862.000 0.0025.000000Local1.000000
25.000000 0.00 0.00Base

0.00
0.00
0.00 371,550.00

371,550.00

NAME CHANGE NON CASH USD/DTC84610H108 SOVRAN SELF STORAGE INC 15 Aug 2016REIT USD.01 15 Aug 2016

1,337.000 0.00102.501600Local1.000000
102.501600 0.00 0.00Base

0.00
0.00
0.00 137,044.64

137,044.64

MERGER USD/DTC85590A401 STARWOOD HOTELS + RESORTS 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

5,900.000 0.0076.488000Local1.000000
76.488000 0.00 0.00Base

0.00
0.00
0.00 451,279.20

451,279.20

MERGER USD/DTC872375100 TECO ENERGY INC 01 Jul 2016COMMON STOCK USD1.0 01 Jul 2016

19,790.000 0.0027.550000Local1.000000
27.550000 0.00 0.00Base

0.00
0.00
0.00 545,214.50

545,214.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG47567105 IHS MARKIT LTD 11 Aug 2016 0.02COMMON STOCK USD.01 16 Aug 2016

2,148.000 0.0035.376300Local1.000000
35.376300 0.00 32.22Base

32.22
1.66
1.66 75,954.41

75,954.41

SALE OF FRACTIONAL S USD/DTC19 Aug 2016 19 Aug 2016

0.186 0.0035.215053Local1.000000
35.215053 0.00 0.00Base

0.00
0.00
0.00 6.55

6.55
G47567105 Total
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Broker NameTrd Date Stl Date
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Comm Per Shr

32.22 1.660.00 75,960.962,148.186 Local

0.00 32.22 1.66 75,960.96Base

SALE OF FRACTIONAL S USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 28 Sep 2016COMMON STOCK USD.01 28 Sep 2016

0.199 0.0043.819095Local1.000000
43.819095 0.00 0.00Base

0.00
0.00
0.00 8.72

8.72

MERGER NON CASH USD/DTCG91442106 TYCO INTERNATIONAL PLC 06 Sep 2016COMMON STOCK CHF.5 06 Sep 2016

30,700.000 0.0041.588896Local1.000000
41.588896 0.00 0.00Base

0.00
0.00
0.00 1,276,779.11

1,276,779.11

MANDATORY EXCHANGE NON CASH USD/DTCG98290102 XL GROUP PLC 25 Jul 2016COMMON STOCK USD.01 25 Jul 2016

15,675.000 0.0026.723076Local1.000000
26.723076 0.00 0.00Base

0.00
0.00
0.00 418,884.22

418,884.22

0.00483,804.138 Local
0.00Base

1,446.72
1,446.72

56.29
56.29

14,414,416.12
14,414,416.12

US DOLLAR Total

EQUITY  Total
483,804.138

Base 0.00 1,446.72 56.29 14,414,416.12

25,907,087.0056.291,446.720.00

11,976,475.018

SALES Total

Base
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

559.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 559.07

559.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

1,299.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,299.54

1,299.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20161.000% 31 Dec 2030 01 Aug 2016

STIF FUND

7,347.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,347.84

7,347.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

220.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 220.83

220.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

3.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3.53

3.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.561% 31 Dec 2030 02 Sep 2016

STIF FUND

40.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40.75

40.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.591% 31 Dec 2030 21 Sep 2016

STIF FUND

1,287.700 0.00100.000000Local1.000000 0.00 0.00 1,287.70
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July 1, 2016
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,287.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

2,399.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,399.01

2,399.01
86199E9B7 Total

0.00 0.000.00 13,158.2713,158.270 Local

0.00 0.00 0.00 13,158.27Base

0.0013,158.270 Local
0.00Base

0.00
0.00

0.00
0.00

13,158.27
13,158.27

US DOLLAR Total

CASH EQUIVALENTS  Total
13,158.270

Base 0.00 0.00 0.00 13,158.27

13,158.270.000.000.00

13,158.270

PURCHASE Total

Base
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NHHZ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20161.000% 31 Dec 2030 22 Jul 2016

STIF FUND

1,858.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,858.61

1,858.61

0.001,858.610 Local
0.00Base

0.00
0.00

0.00
0.00

1,858.61
1,858.61

US DOLLAR Total

CASH EQUIVALENTS  Total
1,858.610

Base 0.00 0.00 0.00 1,858.61

1,858.610.000.000.00

1,858.610

SALES Total

Base
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

30,349.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,349.05

30,349.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

94,036.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,036.25

94,036.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

282,837.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 282,837.47

282,837.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

5,243,587.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,243,587.21

5,243,587.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

4,989,553.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,989,553.03

4,989,553.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20161.000% 31 Dec 2030 18 Jul 2016

STIF FUND

1,710,789.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,710,789.26

1,710,789.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

0.070 0.00100.000000Local1.000000 0.00 0.00 0.07
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 0.07

STATE STREET BANK AND TRUST USD/CSW25 Jul 201631 Dec 2030 25 Jul 2016

STIF FUND

862,387.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 862,387.96

862,387.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

16,709.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,709.87

16,709.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

94,131.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,131.28

94,131.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

6,728,899.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,728,899.95

6,728,899.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

94,306.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,306.06

94,306.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

7,255.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,255.93

7,255.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

91,431.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 91,431.86

91,431.86
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

8,501,908.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,501,908.25

8,501,908.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

2,394,199.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,394,199.19

2,394,199.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

9,541.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,541.96

9,541.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

12,201.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,201.31

12,201.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

79,237.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 79,237.90

79,237.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

4,008,287.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,008,287.88

4,008,287.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

18,311.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,311.38

18,311.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

Books Closed Prepared by State StreetPage 2200



NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

3,198,348.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,198,348.20

3,198,348.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

3,539.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,539.81

3,539.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

18,190.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,190.47

18,190.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

6,401.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,401.80

6,401.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

1,261,414.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,261,414.84

1,261,414.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Sep 20160.609% 31 Dec 2030 16 Sep 2016

STIF FUND

4,910,122.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,910,122.57

4,910,122.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

12,817.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,817.08

12,817.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

1,930,166.820 0.00100.000000Local1.000000 0.00 0.00 1,930,166.82
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,930,166.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

111,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 111,250.00

111,250.00
86199E9B7 Total

0.00 0.000.00 46,722,214.7146,722,214.710 Local

0.00 0.00 0.00 46,722,214.71Base

0.0046,722,214.710 Local
0.00Base

0.00
0.00

0.00
0.00

46,722,214.71
46,722,214.71

US DOLLAR Total

CASH EQUIVALENTS  Total
46,722,214.710

Base 0.00 0.00 0.00 46,722,214.71

FIXED INCOME
US DOLLAR

US BANCORP INVESTMENTS INC USD/DTC084670BS6 BERKSHIRE HATHAWAY INC 11 Jul 20163.125%   15 Mar 2026

4,980,000.000 51,442.71105.872000Local1.000000
105.872000 51,442.71 0.00Base

0.00
0.00
0.00 5,272,425.60

5,272,425.60

US BANCORP INVESTMENTS INC USD/DTC11 Jul 2016 CANCEL

-4,980,000.000 -51,442.71105.872000Local1.000000
105.872000 -51,442.71 0.00Base

0.00
0.00
0.00 -5,272,425.60

-5,272,425.60
084670BS6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

FIRST TENNESSEE SECURITIES CORP USD/DTC172967JT9 CITIGROUP INC 06 Jul 20164.4%   10 Jun 2025 11 Jul 2016

4,640,000.000 17,580.44106.074000Local1.000000
106.074000 17,580.44 0.00Base

0.00
0.00
0.00 4,921,833.60

4,921,833.60
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIRST TENNESSEE SECURITIES CORP USD/DTC172967KA8 CITIGROUP INC 13 Jul 20164.45%   29 Sep 2027 18 Jul 2016

5,000,000.000 67,368.06105.123000Local1.000000
105.123000 67,368.06 0.00Base

0.00
0.00
0.00 5,256,150.00

5,256,150.00

PERSHING LLC USD/DTC172967KX8 CITIGROUP INC 29 Aug 20161%   01 Sep 2023 01 Sep 2016

4,665,000.000 1,778.01100.859000Local1.000000
100.859000 1,778.01 0.00Base

0.00
0.00
0.00 4,705,072.35

4,705,072.35

MERRILL LYNCH PIERCE FENNER + SMITH USD/FED3130A8F32 FEDERAL HOME LOAN BANK 13 Jul 20161%   05 Dec 2017 15 Jul 2016

15,750,000.000 2,340.63100.000130Local1.000000
100.000130 2,340.63 0.00Base

0.00
0.00
0.00 15,750,020.40

15,750,020.40

HILLTOP SECURITIES INC USD/FED3138EPFK5 FNMA POOL AL6469 21 Jul 20161%   01 Nov 2025 25 Jul 2016

1,222,536.330 4,482.63107.531250Local
2,065,000.000

1.000000
107.531250 4,482.63 0.00Base

0.00
0.00
0.00 1,314,608.60

1,314,608.60

FIRST TENNESSEE SECURITIES CORP USD/DTC38141GVV3 GOLDMAN SACHS GROUP INC 09 Aug 20161%   25 Apr 2019 12 Aug 2016

9,090,000.000 7,974.20100.791000Local1.000000
100.791000 7,974.20 0.00Base

0.00
0.00
0.00 9,161,901.90

9,161,901.90

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC38141GVV3 GOLDMAN SACHS GROUP INC 16 Aug 20161%   25 Apr 2019 19 Aug 2016

2,000,000.000 2,436.81100.833000Local1.000000
100.833000 2,436.81 0.00Base

0.00
0.00
0.00 2,016,660.00

2,016,660.00
38141GVV3 Total

0.00 0.0010,411.01 11,178,561.9011,090,000.000 Local

10,411.01 0.00 0.00 11,178,561.90Base

FIRST TENNESSEE SECURITIES CORP USD/DTC46625HJS0 JPMORGAN CHASE + CO 28 Jul 20161%   28 Jan 2019 02 Aug 2016

8,870,000.000 1,691.46100.381000Local1.000000
100.381000 1,691.46 0.00Base

0.00
0.00
0.00 8,903,794.70

8,903,794.70

FIRST TENNESSEE SECURITIES CORP USD/DTC61746BDZ6 MORGAN STANLEY 07 Jul 20163.875%   27 Jan 2026 12 Jul 2016

4,805,000.000 85,338.80107.772000Local1.000000 0.00 0.00 5,178,444.60
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

107.772000 85,338.80 0.00Base 0.00 5,178,444.60

FIRST TENNESSEE SECURITIES CORP USD/DTC949746RT0 WELLS FARGO + COMPANY 19 Sep 20161%   04 Mar 2021 22 Sep 2016

5,000,000.000 4,833.58102.715000Local1.000000
102.715000 4,833.58 0.00Base

0.00
0.00
0.00 5,135,750.00

5,135,750.00

MORGAN STANLEY CO INCORPORATED USD/DTC949746SB8 WELLS FARGO + COMPANY 09 Aug 20161%   26 Jul 2021 12 Aug 2016

4,815,000.000 4,187.85101.133000Local1.000000
101.133000 4,187.85 0.00Base

0.00
0.00
0.00 4,869,553.95

4,869,553.95

MORGAN STANLEY CO INCORPORATED USD/DTC949746SB8 WELLS FARGO + COMPANY 24 Aug 20161%   26 Jul 2021 29 Aug 2016

2,600,000.000 4,397.07101.615000Local1.000000
101.615000 4,397.07 0.00Base

0.00
0.00
0.00 2,641,990.00

2,641,990.00
949746SB8 Total

0.00 0.008,584.92 7,511,543.957,415,000.000 Local

8,584.92 0.00 0.00 7,511,543.95Base

204,409.5468,457,536.330 Local
204,409.542,065,000.000 Base

0.00
0.00

0.00
0.00

69,855,780.10
69,855,780.10

US DOLLAR Total

FIXED INCOME  Total
68,457,536.330

2,065,000.000 Base 204,409.54 0.00 0.00 69,855,780.10

116,577,994.810.000.00204,409.54

115,179,751.040

2,065,000.000

PURCHASE Total

Base
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.501% 31 Dec 2030 01 Jul 2016

STIF FUND

2,564,289.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,564,289.10

2,564,289.10

STATE STREET BANK AND TRUST USD/CSW14 Jul 201631 Dec 2030 14 Jul 2016

STIF FUND

5,323,868.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,323,868.31

5,323,868.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.504% 31 Dec 2030 15 Jul 2016

STIF FUND

5,796,733.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,796,733.06

5,796,733.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20161.000% 31 Dec 2030 22 Jul 2016

STIF FUND

163,169.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 163,169.99

163,169.99

STATE STREET BANK AND TRUST USD/CSW02 Aug 201631 Dec 2030 02 Aug 2016

STIF FUND

8,905,486.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,905,486.16

8,905,486.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.538% 31 Dec 2030 12 Aug 2016

STIF FUND

8,828,438.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,828,438.85

8,828,438.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.542% 31 Dec 2030 19 Aug 2016

STIF FUND

2,019,096.810 0.00100.000000Local1.000000 0.00 0.00 2,019,096.81
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,019,096.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.549% 31 Dec 2030 29 Aug 2016

STIF FUND

2,646,387.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,646,387.07

2,646,387.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.559% 31 Dec 2030 01 Sep 2016

STIF FUND

4,705,852.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,705,852.51

4,705,852.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.568% 31 Dec 2030 22 Sep 2016

STIF FUND

5,140,583.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,140,583.58

5,140,583.58
86199E9B7 Total

0.00 0.000.00 46,093,905.4446,093,905.440 Local

0.00 0.00 0.00 46,093,905.44Base

0.0046,093,905.440 Local
0.00Base

0.00
0.00

0.00
0.00

46,093,905.44
46,093,905.44

US DOLLAR Total

CASH EQUIVALENTS  Total
46,093,905.440

Base 0.00 0.00 0.00 46,093,905.44

FIXED INCOME
US DOLLAR

FIRST TENNESSEE SECURITIES CORP USD/DTC001055AM4 AFLAC INC 13 Jul 20163.625%   15 Nov 2024 18 Jul 2016

4,830,000.000 30,640.31108.085000Local1.000000
108.085000 30,640.31 0.00Base

0.00
0.00
0.00 5,220,505.50

5,220,505.50

FIRST TENNESSEE SECURITIES CORP USD/DTC037833AS9 APPLE INC 07 Jul 20163.45%   06 May 2024 12 Jul 2016
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,810,000.000 30,423.25109.118000Local1.000000
109.118000 30,423.25 0.00Base

0.00
0.00
0.00 5,248,575.80

5,248,575.80

US BANCORP INVESTMENTS INC USD/DTC084670BS6 BERKSHIRE HATHAWAY INC 11 Jul 20163.125%   15 Mar 2026

4,980,000.000 51,442.71105.872000Local1.000000
105.872000 51,442.71 0.00Base

0.00
0.00
0.00 5,272,425.60

5,272,425.60

US BANCORP INVESTMENTS INC USD/DTC11 Jul 2016 CANCEL

-4,980,000.000 -51,442.71105.872000Local1.000000
105.872000 -51,442.71 0.00Base

0.00
0.00
0.00 -5,272,425.60

-5,272,425.60

US BANCORP INVESTMENTS INC USD/DTC11 Jul 2016 14 Jul 2016

4,980,000.000 51,442.71105.872000Local1.000000
105.872000 51,442.71 0.00Base

0.00
0.00
0.00 5,272,425.60

5,272,425.60
084670BS6 Total

0.00 0.0051,442.71 5,272,425.604,980,000.000 Local

51,442.71 0.00 0.00 5,272,425.60Base

J.P. MORGAN CLEARING CORP. USD/FED3130A8F32 FEDERAL HOME LOAN BANK 09 Aug 20161%   05 Dec 2017 11 Aug 2016

3,700,000.000 349.65100.013000Local1.000000
100.013000 349.65 0.00Base

0.00
0.00
0.00 3,700,481.00

3,700,481.00

J.P. MORGAN CLEARING CORP. USD/FED09 Aug 2016 11 Aug 2016

4,800,000.000 453.60100.013000Local1.000000
100.013000 453.60 0.00Base

0.00
0.00
0.00 4,800,624.00

4,800,624.00
3130A8F32 Total

0.00 0.00803.25 8,501,105.008,500,000.000 Local

803.25 0.00 0.00 8,501,105.00Base

STEPHENS,INC. USD/FED3138EPBN3 FNMA POOL AL6344 26 Jul 20161%   01 Feb 2031 28 Jul 2016

6,039,119.290 22,646.70111.046875Local
8,973,286.000

1.000000
111.046875 22,646.70 0.00Base

0.00
0.00
0.00 6,706,253.25

6,706,253.25

FIRST TENNESSEE SECURITIES CORP USD/DTC341081FK8 FLORIDA POWER + LIGHT CO 06 Jul 20163.25%   01 Jun 2024 11 Jul 2016
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NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,805,000.000 17,351.39107.995000Local1.000000
107.995000 17,351.39 0.00Base

0.00
0.00
0.00 5,189,159.75

5,189,159.75

FIRST TENNESSEE SECURITIES CORP USD/DTC459200HU8 IBM CORP 07 Jul 20163.625%   12 Feb 2024 12 Jul 2016

4,695,000.000 70,914.06109.850000Local1.000000
109.850000 70,914.06 0.00Base

0.00
0.00
0.00 5,157,457.50

5,157,457.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC46625HJT8 JPMORGAN CHASE + CO 09 Aug 20163.875%   01 Feb 2024 12 Aug 2016

4,805,000.000 5,689.25108.418102Local1.000000
108.418102 5,689.25 0.00Base

0.00
0.00
0.00 5,209,489.80

5,209,489.80

US BANCORP INVESTMENTS INC USD/DTC59156RBB3 METLIFE INC 13 Sep 20164.368%   15 Sep 2023 16 Sep 2016

4,480,000.000 543.57109.366000Local1.000000
109.366000 543.57 0.00Base

0.00
0.00
0.00 4,899,596.80

4,899,596.80

FIRST TENNESSEE SECURITIES CORP USD/DTC595620AM7 MIDAMERICAN ENERGY CO 08 Jul 20163.5%   15 Oct 2024 13 Jul 2016

4,515,000.000 38,628.33109.533000Local1.000000
109.533000 38,628.33 0.00Base

0.00
0.00
0.00 4,945,414.95

4,945,414.95

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810QX9 US TREASURY N/B 23 Aug 20162.75%   15 Aug 2042 25 Aug 2016

1,885,000.000 1,408.63111.656250Local1.000000
111.656250 1,408.63 0.00Base

0.00
0.00
0.00 2,104,720.31

2,104,720.31

CABRERA CAPITAL MARKETS USD/FED29 Aug 2016 31 Aug 2016

2,865,000.000 3,425.54111.515625Local1.000000
111.515625 3,425.54 0.00Base

0.00
0.00
0.00 3,194,922.66

3,194,922.66
912810QX9 Total

0.00 0.004,834.17 5,299,642.974,750,000.000 Local

4,834.17 0.00 0.00 5,299,642.97Base

GOLDMAN SACHS + CO USD/DTC983024AF7 WYETH LLC 30 Jun 20166.45%   01 Feb 2024 06 Jul 2016

4,010,000.000 111,361.04128.487000Local1.000000
128.487000 111,361.04 0.00Base

0.00
0.00
0.00 5,152,328.70

5,152,328.70

Books Closed Prepared by State StreetPage 2208



NHID
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

385,278.0361,219,119.290 Local
385,278.038,973,286.000 Base

0.00
0.00

0.00
0.00

66,801,955.62
66,801,955.62

US DOLLAR Total

FIXED INCOME  Total
61,219,119.290

8,973,286.000 Base 385,278.03 0.00 0.00 66,801,955.62

112,895,861.060.000.00385,278.03

107,313,024.730

8,973,286.000

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20161.000% 31 Dec 2030 07 Jul 2016

STIF FUND

271,978.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 271,978.45

271,978.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

66,339.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66,339.59

66,339.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

32,939.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,939.99

32,939.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

266,581.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 266,581.45

266,581.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

12,643.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,643.22

12,643.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

89,088.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89,088.97

89,088.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

7,396.640 0.00100.000000Local1.000000 0.00 0.00 7,396.64
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NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 7,396.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

6,292.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,292.51

6,292.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

4,706.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,706.03

4,706.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

7,518.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,518.67

7,518.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

5,183.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,183.98

5,183.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

3,780.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,780.83

3,780.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

5,852.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,852.54

5,852.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

284,360.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 284,360.35

284,360.35

Books Closed Prepared by State StreetPage 2211
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

56,435.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,435.27

56,435.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

453.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 453.57

453.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

1,976.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,976.71

1,976.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

2,640.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,640.17

2,640.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

2,593.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,593.00

2,593.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

18,211.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,211.68

18,211.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

2,475.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,475.54

2,475.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016
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FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

30,512.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,512.18

30,512.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

9,575.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,575.53

9,575.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

1,215.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,215.25

1,215.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

280,817.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 280,817.46

280,817.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

14,561.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,561.03

14,561.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

8,641.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,641.94

8,641.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

332,262.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 332,262.92

332,262.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

276,925.540 0.00100.000000Local1.000000 0.00 0.00 276,925.54
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SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 276,925.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

19,914.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,914.02

19,914.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

237,961.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 237,961.18

237,961.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

13,431.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,431.87

13,431.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

86,123.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 86,123.97

86,123.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

23,589.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,589.49

23,589.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.591% 31 Dec 2030 12 Sep 2016

STIF FUND

14,364.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,364.94

14,364.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

27,430.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,430.50

27,430.50
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SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

36,782.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,782.11

36,782.11

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

8,190.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,190.93

8,190.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

94,726.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,726.50

94,726.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

25,841.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,841.25

25,841.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

8,806.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,806.00

8,806.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

211,540.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211,540.17

211,540.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

750.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750.45

750.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016
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SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

650.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 650.00

650.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

229,740.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 229,740.65

229,740.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

40,236.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,236.86

40,236.86
86199E9B7 Total

0.00 0.000.00 3,184,041.903,184,041.900 Local

0.00 0.00 0.00 3,184,041.90Base

0.003,184,041.900 Local
0.00Base

0.00
0.00

0.00
0.00

3,184,041.90
3,184,041.90

US DOLLAR Total

CASH EQUIVALENTS  Total
3,184,041.900

Base 0.00 0.00 0.00 3,184,041.90

EQUITY
US DOLLAR

WELLS FARGO SECURITIES, LLC USD/DTC000360206 AAON INC 19 Jul 2016 0.01COMMON STOCK USD.004 22 Jul 2016

300.000 0.0027.650100Local1.000000
27.650100 0.00 2.25Base

2.25
0.00
0.00 8,297.28

8,297.28

WELLS FARGO SECURITIES, LLC USD/DTC00081T108 ACCO BRANDS CORP 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

400.000 0.0010.091400Local1.000000
10.091400 0.00 3.00Base

3.00
0.00
0.00 4,039.56

4,039.56
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WELLS FARGO SECURITIES, LLC USD/DTC001031103 AEP INDUSTRIES INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0078.026400Local1.000000
78.026400 0.00 0.75Base

0.75
0.00
0.00 7,803.39

7,803.39

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC002121101 A10 NETWORKS INC 12 Jul 2016 0.01COMMON STOCK USD.000 15 Jul 2016

1,000.000 0.007.084500Local1.000000
7.084500 0.00 7.50Base

7.50
0.00
0.00 7,092.00

7,092.00

WELLS FARGO SECURITIES, LLC USD/DTC00215F107 ATN INTERNATIONAL INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0070.314700Local1.000000
70.314700 0.00 0.75Base

0.75
0.00
0.00 7,032.22

7,032.22

WELLS FARGO SECURITIES, LLC USD/DTC002535300 AARON S INC 06 Sep 2016 0.01COMMON STOCK USD.5 09 Sep 2016

200.000 0.0024.327800Local1.000000
24.327800 0.00 1.50Base

1.50
0.00
0.00 4,867.06

4,867.06

WELLS FARGO SECURITIES, LLC USD/DTC002896207 ABERCROMBIE + FITCH CO CL A 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

200.000 0.0020.701400Local1.000000
20.701400 0.00 1.50Base

1.50
0.00
0.00 4,141.78

4,141.78

LOOP CAPITAL MARKETS USD/DTC003830106 ABRAXAS PETROLEUM CORP 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

3,100.000 0.001.149200Local1.000000
1.149200 0.00 23.25Base

23.25
0.00
0.00 3,585.77

3,585.77

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC004239109 ACADIA REALTY TRUST 31 Aug 2016REIT USD.001 06 Sep 2016

900.000 0.0036.956800Local1.000000
36.956800 0.00 2.25Base

2.25
0.00
0.00 33,263.37

33,263.37

WELLS FARGO SECURITIES, LLC USD/DTC00434H108 ACCELERON PHARMA INC 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

100.000 0.0033.530400Local1.000000
33.530400 0.00 0.75Base

0.75
0.00
0.00 3,353.79

3,353.79

WELLS FARGO SECURITIES, LLC USD/DTC004498101 ACI WORLDWIDE INC 01 Sep 2016 0.01COMMON STOCK USD.005 07 Sep 2016

200.000 0.0019.073400Local1.000000 1.50 0.00 3,816.18
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19.073400 0.00 1.50Base 0.00 3,816.18

WELLS FARGO SECURITIES, LLC USD/DTC00508X203 ACTUANT CORP A 06 Sep 2016 0.01COMMON STOCK USD.2 09 Sep 2016

200.000 0.0023.788000Local1.000000
23.788000 0.00 1.50Base

1.50
0.00
0.00 4,759.10

4,759.10

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC005125109 ACXIOM CORP 23 Aug 2016COMMON STOCK USD.1 26 Aug 2016

200.000 0.0025.620000Local1.000000
25.620000 0.00 0.50Base

0.50
0.00
0.00 5,124.50

5,124.50

WELLS FARGO SECURITIES, LLC USD/DTC00548A106 ADAMAS PHARMACEUTICALS INC 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

300.000 0.0014.730500Local1.000000
14.730500 0.00 2.25Base

2.25
0.00
0.00 4,421.40

4,421.40

LOOP CAPITAL MARKETS USD/DTC006739106 ADDUS HOMECARE CORP 09 Sep 2016 0.01COMMON STOCK USD.001 14 Sep 2016

100.000 0.0024.950000Local1.000000
24.950000 0.00 1.10Base

1.10
0.00
0.00 2,496.10

2,496.10

WEEDEN + CO. USD/DTC006855100 ADEPTUS HEALTH INC CLASS A 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0044.594500Local1.000000
44.594500 0.00 0.75Base

0.75
0.00
0.00 4,460.20

4,460.20

WELLS FARGO SECURITIES, LLC USD/DTC00738A106 ADTRAN INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0019.317900Local1.000000
19.317900 0.00 1.50Base

1.50
0.00
0.00 3,865.08

3,865.08

WELLS FARGO SECURITIES, LLC USD/DTC00762W107 ADVISORY BOARD CO/THE 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0041.769100Local1.000000
41.769100 0.00 0.75Base

0.75
0.00
0.00 4,177.66

4,177.66

LOOP CAPITAL MARKETS USD/DTC00771V108 AERIE PHARMACEUTICALS INC 09 Sep 2016 0.01COMMON STOCK USD.001 14 Sep 2016

200.000 0.0020.650000Local1.000000
20.650000 0.00 2.20Base

2.20
0.00
0.00 4,132.20

4,132.20

GOLDMAN SACHS + CO USD/DTC00782L107 ADVANCEPIERRE FOODS HOLDINGS 30 Sep 2016COMMON STOCK USD.01 OPEN
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1,900.000 0.0027.573400Local1.000000
27.573400 0.00 4.75Base

4.75
0.00
0.00 52,394.21

52,394.21

LOOP CAPITAL MARKETS USD/DTC007903107 ADVANCED MICRO DEVICES 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

1,600.000 0.007.009100Local1.000000
7.009100 0.00 12.00Base

12.00
0.00
0.00 11,226.56

11,226.56

LOOP CAPITAL MARKETS USD/DTC30 Sep 2016 OPEN

7,800.000 0.006.910000Local1.000000
6.910000 0.00 19.50Base

19.50
0.00
0.00 53,917.50

53,917.50
007903107 Total

31.50 0.000.00 65,144.069,400.000 Local

0.00 31.50 0.00 65,144.06Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC007973100 ADVANCED ENERGY INDUSTRIES 23 Aug 2016COMMON STOCK USD.001 26 Aug 2016

100.000 0.0043.620000Local1.000000
43.620000 0.00 0.25Base

0.25
0.00
0.00 4,362.25

4,362.25

WELLS FARGO SECURITIES, LLC USD/DTC008073108 AEROVIRONMENT INC 13 Jul 2016 0.01COMMON STOCK USD.000 18 Jul 2016

200.000 0.0027.650500Local1.000000
27.650500 0.00 1.50Base

1.50
0.00
0.00 5,531.60

5,531.60

WELLS FARGO SECURITIES, LLC USD/DTC009128307 AIR METHODS CORP 01 Sep 2016 0.01COMMON STOCK USD.06 07 Sep 2016

100.000 0.0034.922100Local1.000000
34.922100 0.00 0.75Base

0.75
0.00
0.00 3,492.96

3,492.96

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC014339105 ALDER BIOPHARMACEUTICALS INC 23 Aug 2016COMMON STOCK USD.000 26 Aug 2016

200.000 0.0033.310000Local1.000000
33.310000 0.00 0.50Base

0.50
0.00
0.00 6,662.50

6,662.50

WELLS FARGO SECURITIES, LLC USD/DTC014491104 ALEXANDER + BALDWIN INC 18 Aug 2016 0.01COMMON STOCK 23 Aug 2016

200.000 0.0041.871700Local1.000000
41.871700 0.00 1.50Base

1.50
0.00
0.00 8,375.84

8,375.84
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WELLS FARGO SECURITIES, LLC USD/DTC018522300 ALLETE INC 24 Aug 2016 0.01COMMON STOCK 29 Aug 2016

200.000 0.0059.969600Local1.000000
59.969600 0.00 1.50Base

1.50
0.00
0.00 11,995.42

11,995.42

WELLS FARGO SECURITIES, LLC USD/DTC020409108 ALMOST FAMILY INC 15 Jul 2016 0.01COMMON STOCK USD.1 20 Jul 2016

100.000 0.0042.437000Local1.000000
42.437000 0.00 0.75Base

0.75
0.00
0.00 4,244.45

4,244.45

WELLS FARGO SECURITIES, LLC USD/DTC023139884 AMBAC FINANCIAL GROUP INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

300.000 0.0017.225400Local1.000000
17.225400 0.00 2.25Base

2.25
0.00
0.00 5,169.87

5,169.87

WELLS FARGO SECURITIES, LLC USD/DTC02553E106 AMERICAN EAGLE OUTFITTERS 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

500.000 0.0018.930500Local1.000000
18.930500 0.00 3.75Base

3.75
0.00
0.00 9,469.00

9,469.00

WELLS FARGO SECURITIES, LLC USD/DTC025676206 AMERICAN EQUITY INVT LIFE HL 14 Jul 2016 0.01COMMON STOCK USD1.0 19 Jul 2016

300.000 0.0016.105100Local1.000000
16.105100 0.00 2.25Base

2.25
0.00
0.00 4,833.78

4,833.78

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

500.000 0.0017.620000Local1.000000
17.620000 0.00 1.25Base

1.25
0.00
0.00 8,811.25

8,811.25
025676206 Total

3.50 0.000.00 13,645.03800.000 Local

0.00 3.50 0.00 13,645.03Base

WELLS FARGO SECURITIES, LLC USD/DTC030506109 AMERICAN WOODMARK CORP 14 Jul 2016 0.01COMMON STOCK 19 Jul 2016

100.000 0.0074.698500Local1.000000
74.698500 0.00 0.75Base

0.75
0.00
0.00 7,470.60

7,470.60

WELLS FARGO SECURITIES, LLC USD/DTC03071H100 AMERISAFE INC 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0061.225300Local1.000000
61.225300 0.00 0.75Base

0.75
0.00
0.00 6,123.28

6,123.28
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03152W109 AMICUS THERAPEUTICS INC 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

1,200.000 0.006.611700Local1.000000
6.611700 0.00 9.00Base

9.00
0.00
0.00 7,943.04

7,943.04

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC031652100 AMKOR TECHNOLOGY INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

1,000.000 0.006.145500Local1.000000
6.145500 0.00 7.50Base

7.50
0.00
0.00 6,153.00

6,153.00

WELLS FARGO SECURITIES, LLC USD/DTC03209R103 AMPHASTAR PHARMACEUTICALS IN 21 Sep 2016 0.01COMMON STOCK USD.000 26 Sep 2016

200.000 0.0020.661400Local1.000000
20.661400 0.00 1.50Base

1.50
0.00
0.00 4,133.78

4,133.78

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC032797300 ANAVEX LIFE SCIENCES CORP 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

2,300.000 0.007.609700Local1.000000
7.609700 0.00 17.25Base

17.25
0.00
0.00 17,519.56

17,519.56

WELLS FARGO SECURITIES, LLC USD/DTC035290105 ANIXTER INTERNATIONAL INC 15 Jul 2016 0.01COMMON STOCK USD1.0 20 Jul 2016

100.000 0.0057.624700Local1.000000
57.624700 0.00 0.75Base

0.75
0.00
0.00 5,763.22

5,763.22

MERGER NON CASH USD/DTC035710409 ANNALY CAPITAL MANAGEMENT IN 11 Jul 2016REIT USD.01 15 Jul 2016

8,729.066 0.0012.630322Local1.000000
12.630322 0.00 0.00Base

0.00
0.00
0.00 110,250.92

110,250.92

LOOP CAPITAL MARKETS USD/DTC037347101 ANWORTH MORTGAGE ASSET CORP 03 Aug 2016 0.01REIT USD.01 08 Aug 2016

900.000 0.004.904400Local1.000000
4.904400 0.00 6.75Base

6.75
0.00
0.00 4,420.71

4,420.71

MERGER USD/DTC03762U105 APOLLO COMMERCIAL REAL ESTAT 01 Sep 2016REIT USD.01 01 Sep 2016

1,106.563 0.0016.300002Local1.000000
16.300002 0.00 0.00Base

0.00
0.00
0.00 18,036.98

18,036.98

WELLS FARGO SECURITIES, LLC USD/DTC03874P101 ARATANA THERAPEUTICS INC 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016
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600.000 0.008.132600Local1.000000
8.132600 0.00 4.50Base

4.50
0.00
0.00 4,884.06

4,884.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC039697107 ARDELYX INC 01 Sep 2016 0.01COMMON STOCK USD.000 07 Sep 2016

600.000 0.0010.083300Local1.000000
10.083300 0.00 6.60Base

6.60
0.00
0.00 6,056.58

6,056.58

WELLS FARGO SECURITIES, LLC USD/DTC04033A100 ARIAD PHARMACEUTICALS INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

400.000 0.0011.956800Local1.000000
11.956800 0.00 3.00Base

3.00
0.00
0.00 4,785.72

4,785.72

WELLS FARGO SECURITIES, LLC USD/DTC042315507 ARMOUR RESIDENTIAL REIT INC 13 Jul 2016 0.01REIT USD.0001 18 Jul 2016

300.000 0.0020.498200Local1.000000
20.498200 0.00 2.25Base

2.25
0.00
0.00 6,151.71

6,151.71

WELLS FARGO SECURITIES, LLC USD/DTC045327103 ASPEN TECHNOLOGY INC 29 Jul 2016 0.01COMMON STOCK USD.1 03 Aug 2016

100.000 0.0041.862400Local1.000000
41.862400 0.00 0.75Base

0.75
0.00
0.00 4,186.99

4,186.99

WELLS FARGO SECURITIES, LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

100.000 0.0045.246600Local1.000000
45.246600 0.00 0.75Base

0.75
0.00
0.00 4,525.41

4,525.41
045327103 Total

1.50 0.000.00 8,712.40200.000 Local

0.00 1.50 0.00 8,712.40Base

LOOP CAPITAL MARKETS USD/DTC04624N107 ASTERIAS BIOTHERAPEUTICS 29 Jul 2016 0.01COMMON STOCK USD.000 03 Aug 2016

1,100.000 0.002.967400Local1.000000
2.967400 0.00 8.25Base

8.25
0.00
0.00 3,272.39

3,272.39

GOLDMAN SACHS + CO USD/DTC04650Y100 AT HOME GROUP INC 30 Sep 2016COMMON STOCK USD.01 OPEN

700.000 0.0015.165200Local1.000000
15.165200 0.00 1.75Base

1.75
0.00
0.00 10,617.39

10,617.39
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GOLDMAN SACHS + CO USD/DTC047649108 ATKORE INTERNATIONAL GROUP I 30 Sep 2016COMMON STOCK USD.01 OPEN

1,000.000 0.0018.759500Local1.000000
18.759500 0.00 2.50Base

2.50
0.00
0.00 18,762.00

18,762.00

GOLDMAN SACHS + CO USD/DTC05070R104 AUDENTES THERAPEUTICS INC 30 Sep 2016COMMON STOCK USD.000 OPEN

500.000 0.0017.825400Local1.000000
17.825400 0.00 1.25Base

1.25
0.00
0.00 8,913.95

8,913.95

WELLS FARGO SECURITIES, LLC USD/DTC05379B107 AVISTA CORP 06 Sep 2016 0.01COMMON STOCK 09 Sep 2016

100.000 0.0041.608100Local1.000000
41.608100 0.00 0.75Base

0.75
0.00
0.00 4,161.56

4,161.56

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC054303102 AVON PRODUCTS INC 23 Aug 2016COMMON STOCK USD.25 26 Aug 2016

1,100.000 0.005.610000Local1.000000
5.610000 0.00 2.75Base

2.75
0.00
0.00 6,173.75

6,173.75

REVERSE SPLIT NON CASH USD/DTC054540208 AXCELIS TECHNOLOGIES INC 01 Jul 2016COMMON STOCK USD.001 01 Jul 2016

2,575.000 0.007.114174Local1.000000
7.114174 0.00 0.00Base

0.00
0.00
0.00 18,319.00

18,319.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05508R106 B+G FOODS INC 31 Aug 2016COMMON STOCK USD.01 06 Sep 2016

400.000 0.0047.480000Local1.000000
47.480000 0.00 1.00Base

1.00
0.00
0.00 18,993.00

18,993.00

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC05541T101 BGC PARTNERS INC CL A 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

500.000 0.008.912000Local1.000000
8.912000 0.00 3.75Base

3.75
0.00
0.00 4,459.75

4,459.75

WELLS FARGO SECURITIES, LLC USD/DTC05566T101 BNC BANCORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

100.000 0.0024.329500Local1.000000
24.329500 0.00 0.75Base

0.75
0.00
0.00 2,433.70

2,433.70

WELLS FARGO SECURITIES, LLC USD/DTC05566U108 BOFI HOLDING INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

300.000 0.0016.826800Local1.000000 2.25 0.00 5,050.29
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16.826800 0.00 2.25Base 0.00 5,050.29

WELLS FARGO SECURITIES, LLC USD/DTC056525108 BADGER METER INC 06 Sep 2016 0.01COMMON STOCK USD1.0 09 Sep 2016

100.000 0.0066.353200Local1.000000
66.353200 0.00 0.75Base

0.75
0.00
0.00 6,636.07

6,636.07

WELLS FARGO SECURITIES, LLC USD/DTC05945F103 BANCFIRST CORP 14 Jul 2016 0.01COMMON STOCK USD1.0 19 Jul 2016

100.000 0.0062.545800Local1.000000
62.545800 0.00 0.75Base

0.75
0.00
0.00 6,255.33

6,255.33

MERGER NON CASH USD/DTC063904106 BANK OF THE OZARKS 22 Jul 2016COMMON STOCK USD.01 22 Jul 2016

314.000 0.0029.484681Local1.000000
29.484681 0.00 0.00Base

0.00
0.00
0.00 9,258.19

9,258.19

WELLS FARGO SECURITIES, LLC USD/DTC29 Jul 2016 0.0103 Aug 2016

100.000 0.0036.014500Local1.000000
36.014500 0.00 0.75Base

0.75
0.00
0.00 3,602.20

3,602.20

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23 Aug 2016 26 Aug 2016

200.000 0.0038.330000Local1.000000
38.330000 0.00 0.50Base

0.50
0.00
0.00 7,666.50

7,666.50
063904106 Total

1.25 0.000.00 20,526.89614.000 Local

0.00 1.25 0.00 20,526.89Base

WELLS FARGO SECURITIES, LLC USD/DTC06777U101 BARNES + NOBLE EDUCATION INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

500.000 0.0011.407400Local1.000000
11.407400 0.00 3.75Base

3.75
0.00
0.00 5,707.45

5,707.45

WELLS FARGO SECURITIES, LLC USD/DTC067806109 BARNES GROUP INC 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

100.000 0.0039.323500Local1.000000
39.323500 0.00 0.75Base

0.75
0.00
0.00 3,933.10

3,933.10

MONTROSE SECURITIES EQUITIES USD/DTC073271108 BAZAARVOICE INC 13 Jul 2016 0.01COMMON STOCK USD.000 18 Jul 2016

1,300.000 0.004.305300Local1.000000 9.75 0.00 5,606.64

Books Closed Prepared by State StreetPage 2224



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face
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4.305300 0.00 9.75Base 0.00 5,606.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC073685109 BEACON ROOFING SUPPLY INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

100.000 0.0047.170000Local1.000000
47.170000 0.00 0.25Base

0.25
0.00
0.00 4,717.25

4,717.25

WELLS FARGO SECURITIES, LLC USD/DTC073844102 BEAR STATE FINANCIAL INC 14 Jul 2016 0.01COMMON STOCK USD.01 19 Jul 2016

500.000 0.0010.058000Local1.000000
10.058000 0.00 3.75Base

3.75
0.00
0.00 5,032.75

5,032.75

WELLS FARGO SECURITIES, LLC USD/DTC077454106 BELDEN INC 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

100.000 0.0073.071200Local1.000000
73.071200 0.00 0.75Base

0.75
0.00
0.00 7,307.87

7,307.87

LOOP CAPITAL MARKETS USD/DTC09066L105 BIOTIME INC 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

1,400.000 0.003.152800Local1.000000
3.152800 0.00 10.50Base

10.50
0.00
0.00 4,424.42

4,424.42

LOOP CAPITAL MARKETS USD/DTC09069N108 BIOSCRIP INC 29 Jul 2016 0.01COMMON STOCK USD.000 03 Aug 2016

4,100.000 0.002.596300Local1.000000
2.596300 0.00 30.75Base

30.75
0.00
0.00 10,675.58

10,675.58

WELLS FARGO SECURITIES, LLC USD/DTC092113109 BLACK HILLS CORP 21 Sep 2016 0.01COMMON STOCK USD1.0 26 Sep 2016

100.000 0.0061.077100Local1.000000
61.077100 0.00 0.75Base

0.75
0.00
0.00 6,108.46

6,108.46

WELLS FARGO SECURITIES, LLC USD/DTC09227Q100 BLACKBAUD INC 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

100.000 0.0068.040000Local1.000000
68.040000 0.00 0.75Base

0.75
0.00
0.00 6,804.75

6,804.75

WELLS FARGO SECURITIES, LLC USD/DTC09238E104 BLACKHAWK NETWORK HOLDINGS I 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

100.000 0.0033.889700Local1.000000
33.889700 0.00 0.75Base

0.75
0.00
0.00 3,389.72

3,389.72

WELLS FARGO SECURITIES, LLC USD/DTC094235108 BLOOMIN  BRANDS INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016
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300.000 0.0019.673700Local1.000000
19.673700 0.00 2.25Base

2.25
0.00
0.00 5,904.36

5,904.36

WELLS FARGO SECURITIES, LLC USD/DTC09609G100 BLUEBIRD BIO INC 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

200.000 0.0057.122500Local1.000000
57.122500 0.00 1.50Base

1.50
0.00
0.00 11,426.00

11,426.00

WELLS FARGO SECURITIES, LLC USD/DTC09739D100 BOISE CASCADE CO 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

600.000 0.0022.423000Local1.000000
22.423000 0.00 4.50Base

4.50
0.00
0.00 13,458.30

13,458.30

WELLS FARGO SECURITIES, LLC USD/DTC100557107 BOSTON BEER COMPANY INC A 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

100.000 0.00171.096500Local1.000000
171.096500 0.00 0.75Base

0.75
0.00
0.00 17,110.40

17,110.40

WELLS FARGO SECURITIES, LLC USD/DTC101119105 BOSTON PRIVATE FINL HOLDING 14 Jul 2016 0.01COMMON STOCK USD1.0 19 Jul 2016

400.000 0.0012.387500Local1.000000
12.387500 0.00 3.00Base

3.00
0.00
0.00 4,958.00

4,958.00

WELLS FARGO SECURITIES, LLC USD/DTC101388106 BOTTOMLINE TECHNOLOGIES (DE) 06 Sep 2016 0.01COMMON STOCK USD.001 09 Sep 2016

200.000 0.0023.703800Local1.000000
23.703800 0.00 1.50Base

1.50
0.00
0.00 4,742.26

4,742.26

WELLS FARGO SECURITIES, LLC USD/DTC104674106 BRADY CORPORATION   CL A 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

100.000 0.0034.838600Local1.000000
34.838600 0.00 0.75Base

0.75
0.00
0.00 3,484.61

3,484.61

WELLS FARGO SECURITIES, LLC USD/DTC109194100 BRIGHT HORIZONS FAMILY SOLUT 18 Aug 2016 0.01COMMON STOCK USD.001 23 Aug 2016

200.000 0.0067.314100Local1.000000
67.314100 0.00 1.50Base

1.50
0.00
0.00 13,464.32

13,464.32

WELLS FARGO SECURITIES, LLC USD/DTC109696104 BRINK S CO/THE 12 Aug 2016 0.01COMMON STOCK USD1.0 17 Aug 2016

100.000 0.0037.305300Local1.000000
37.305300 0.00 0.75Base

0.75
0.00
0.00 3,731.28

3,731.28
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WELLS FARGO SECURITIES, LLC USD/DTC118440106 BUCKLE INC/THE 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0026.816400Local1.000000
26.816400 0.00 1.50Base

1.50
0.00
0.00 5,364.78

5,364.78

WELLS FARGO SECURITIES, LLC USD/DTC119848109 BUFFALO WILD WINGS INC 12 Jul 2016 0.01COMMON STOCK 15 Jul 2016

100.000 0.00142.171900Local1.000000
142.171900 0.00 0.75Base

0.75
0.00
0.00 14,217.94

14,217.94

WELLS FARGO SECURITIES, LLC USD/DTC124830100 CBL + ASSOCIATES PROPERTIES 01 Sep 2016 0.01REIT USD.01 07 Sep 2016

300.000 0.0013.768900Local1.000000
13.768900 0.00 2.25Base

2.25
0.00
0.00 4,132.92

4,132.92

WELLS FARGO SECURITIES, LLC USD/DTC125134106 CEB INC 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

100.000 0.0058.463800Local1.000000
58.463800 0.00 0.75Base

0.75
0.00
0.00 5,847.13

5,847.13

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12621E103 CNO FINANCIAL GROUP INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

400.000 0.0015.730000Local1.000000
15.730000 0.00 1.00Base

1.00
0.00
0.00 6,293.00

6,293.00

WELLS FARGO SECURITIES, LLC USD/DTC12709P103 CABOT MICROELECTRONICS CORP 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

100.000 0.0049.871600Local1.000000
49.871600 0.00 0.75Base

0.75
0.00
0.00 4,987.91

4,987.91

WELLS FARGO SECURITIES, LLC USD/DTC127190304 CACI INTERNATIONAL INC  CL A 24 Aug 2016 0.01COMMON STOCK USD.1 29 Aug 2016

100.000 0.0097.569000Local1.000000
97.569000 0.00 0.75Base

0.75
0.00
0.00 9,757.65

9,757.65

WELLS FARGO SECURITIES, LLC USD/DTC129500104 CALERES INC 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

200.000 0.0026.465000Local1.000000
26.465000 0.00 1.50Base

1.50
0.00
0.00 5,294.50

5,294.50

LOOP CAPITAL MARKETS USD/DTC13123X102 CALLON PETROLEUM CO 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

300.000 0.0015.053300Local1.000000 3.30 0.00 4,519.29
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15.053300 0.00 3.30Base 0.00 4,519.29

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

2,000.000 0.0015.700500Local1.000000
15.700500 0.00 5.00Base

5.00
0.00
0.00 31,406.00

31,406.00
13123X102 Total

8.30 0.000.00 35,925.292,300.000 Local

0.00 8.30 0.00 35,925.29Base

LOOP CAPITAL MARKETS USD/DTC133034108 CAMDEN NATIONAL CORP 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

100.000 0.0048.110000Local1.000000
48.110000 0.00 1.10Base

1.10
0.00
0.00 4,812.10

4,812.10

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

400.000 0.0047.740000Local1.000000
47.740000 0.00 1.00Base

1.00
0.00
0.00 19,097.00

19,097.00
133034108 Total

2.10 0.000.00 23,909.10500.000 Local

0.00 2.10 0.00 23,909.10Base

WELLS FARGO SECURITIES, LLC USD/DTC138098108 CANTEL MEDICAL CORP 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

100.000 0.0080.083600Local1.000000
80.083600 0.00 0.75Base

0.75
0.00
0.00 8,009.11

8,009.11

WELLS FARGO SECURITIES, LLC USD/DTC139794101 CAPITAL BANK FINANCIAL CL A 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

100.000 0.0031.398400Local1.000000
31.398400 0.00 0.75Base

0.75
0.00
0.00 3,140.59

3,140.59

WELLS FARGO SECURITIES, LLC USD/DTC14057J101 CAPITOL FEDERAL FINANCIAL IN 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

400.000 0.0014.315700Local1.000000
14.315700 0.00 3.00Base

3.00
0.00
0.00 5,729.28

5,729.28

WELLS FARGO SECURITIES, LLC USD/DTC144285103 CARPENTER TECHNOLOGY 21 Sep 2016 0.01COMMON STOCK USD5.0 26 Sep 2016

100.000 0.0038.141600Local1.000000 0.75 0.00 3,814.91
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38.141600 0.00 0.75Base 0.00 3,814.91

WELLS FARGO SECURITIES, LLC USD/DTC144577103 CARRIZO OIL + GAS INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

100.000 0.0039.762400Local1.000000
39.762400 0.00 0.75Base

0.75
0.00
0.00 3,976.99

3,976.99

WELLS FARGO SECURITIES, LLC USD/DTC148806102 CATALENT INC 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

400.000 0.0025.336900Local1.000000
25.336900 0.00 3.00Base

3.00
0.00
0.00 10,137.76

10,137.76

WELLS FARGO SECURITIES, LLC USD/DTC149205106 CATO CORP CLASS A 13 Jul 2016 0.01COMMON STOCK USD.033 18 Jul 2016

100.000 0.0036.309800Local1.000000
36.309800 0.00 0.75Base

0.75
0.00
0.00 3,631.73

3,631.73

EXCHANGE OFFER USD/DTC14964U108 CAVIUM INC 15 Aug 2016COMMON STOCK USD.001 17 Aug 2016

695.800 0.0051.579994Local1.000000
51.579994 0.00 0.00Base

0.00
0.00
0.00 35,889.36

35,889.36

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23 Aug 2016 26 Aug 2016

100.000 0.0055.440000Local1.000000
55.440000 0.00 0.25Base

0.25
0.00
0.00 5,544.25

5,544.25
14964U108 Total

0.25 0.000.00 41,433.61795.800 Local

0.00 0.25 0.00 41,433.61Base

WELLS FARGO SECURITIES, LLC USD/DTC15117P102 CELLULAR BIOMEDICINE GROUP I 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

200.000 0.0014.855900Local1.000000
14.855900 0.00 1.50Base

1.50
0.00
0.00 2,972.68

2,972.68

WELLS FARGO SECURITIES, LLC USD/DTC15130J109 CEMPRA INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

300.000 0.0018.956000Local1.000000
18.956000 0.00 2.25Base

2.25
0.00
0.00 5,689.05

5,689.05

WELLS FARGO SECURITIES, LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

300.000 0.0021.939700Local1.000000 2.25 0.00 6,584.16

Books Closed Prepared by State StreetPage 2229



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

21.939700 0.00 2.25Base 0.00 6,584.16
15130J109 Total

4.50 0.000.00 12,273.21600.000 Local

0.00 4.50 0.00 12,273.21Base

LOOP CAPITAL MARKETS USD/DTC15670R107 CEPHEID 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

100.000 0.0052.370000Local1.000000
52.370000 0.00 1.10Base

1.10
0.00
0.00 5,238.10

5,238.10

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC159179100 CHANNELADVISOR CORP 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,000.000 0.0014.509000Local1.000000
14.509000 0.00 11.00Base

11.00
0.00
0.00 14,520.00

14,520.00

WELLS FARGO SECURITIES, LLC USD/DTC16115Q308 CHART INDUSTRIES INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0025.918700Local1.000000
25.918700 0.00 1.50Base

1.50
0.00
0.00 5,185.24

5,185.24

WELLS FARGO SECURITIES, LLC USD/DTC16208T102 CHATHAM LODGING TRUST 03 Aug 2016 0.01REIT USD.01 08 Aug 2016

200.000 0.0022.459800Local1.000000
22.459800 0.00 1.50Base

1.50
0.00
0.00 4,493.46

4,493.46

WELLS FARGO SECURITIES, LLC USD/DTC163072101 CHEESECAKE FACTORY INC/THE 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

100.000 0.0050.513900Local1.000000
50.513900 0.00 0.75Base

0.75
0.00
0.00 5,052.14

5,052.14

WELLS FARGO SECURITIES, LLC USD/DTC16359R103 CHEMED CORP 18 Aug 2016 0.01COMMON STOCK USD1.0 23 Aug 2016

100.000 0.00132.276700Local1.000000
132.276700 0.00 0.75Base

0.75
0.00
0.00 13,228.42

13,228.42

MERGER USD/DTC163731102 CHEMICAL FINANCIAL CORP 01 Sep 2016COMMON STOCK USD1.0 02 Sep 2016

2,409.750 0.0034.651158Local1.000000
34.651158 0.00 0.00Base

0.00
0.00
0.00 83,500.63

83,500.63

LOOP CAPITAL MARKETS USD/DTC163851108 CHEMOURS CO/THE 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

Books Closed Prepared by State StreetPage 2230



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300.000 0.0012.903300Local1.000000
12.903300 0.00 3.30Base

3.30
0.00
0.00 3,874.29

3,874.29

WELLS FARGO SECURITIES, LLC USD/DTC163893209 CHEMTURA CORP 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

100.000 0.0030.098900Local1.000000
30.098900 0.00 0.75Base

0.75
0.00
0.00 3,010.64

3,010.64

WELLS FARGO SECURITIES, LLC USD/DTC168905107 CHILDREN S PLACE INC/THE 01 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0079.782600Local1.000000
79.782600 0.00 1.50Base

1.50
0.00
0.00 15,958.02

15,958.02

WELLS FARGO SECURITIES, LLC USD/DTC03 Aug 2016 0.0108 Aug 2016

100.000 0.0079.757000Local1.000000
79.757000 0.00 0.75Base

0.75
0.00
0.00 7,976.45

7,976.45
168905107 Total

2.25 0.000.00 23,934.47300.000 Local

0.00 2.25 0.00 23,934.47Base

WELLS FARGO SECURITIES, LLC USD/DTC171757107 CIDARA THERAPEUTICS INC 12 Jul 2016 0.01COMMON STOCK USD.000 15 Jul 2016

600.000 0.0011.272500Local1.000000
11.272500 0.00 4.50Base

4.50
0.00
0.00 6,768.00

6,768.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC171779309 CIENA CORP 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

300.000 0.0021.930000Local1.000000
21.930000 0.00 0.75Base

0.75
0.00
0.00 6,579.75

6,579.75

WELLS FARGO SECURITIES, LLC USD/DTC17273K109 CIRCOR INTERNATIONAL INC 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

100.000 0.0058.384700Local1.000000
58.384700 0.00 0.75Base

0.75
0.00
0.00 5,839.22

5,839.22

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC172755100 CIRRUS LOGIC INC 23 Aug 2016COMMON STOCK USD.001 26 Aug 2016

100.000 0.0052.000000Local1.000000
52.000000 0.00 0.25Base

0.25
0.00
0.00 5,200.25

5,200.25
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WELLS FARGO SECURITIES, LLC USD/DTC178587101 CITY OFFICE REIT INC 03 Aug 2016 0.01REIT USD.01 08 Aug 2016

300.000 0.0013.521000Local1.000000
13.521000 0.00 2.25Base

2.25
0.00
0.00 4,058.55

4,058.55

WELLS FARGO SECURITIES, LLC USD/DTC17887R102 CIVITAS SOLUTIONS INC 14 Jul 2016 0.01COMMON STOCK USD.01 19 Jul 2016

200.000 0.0022.547700Local1.000000
22.547700 0.00 1.50Base

1.50
0.00
0.00 4,511.04

4,511.04

WELLS FARGO SECURITIES, LLC USD/DTC179895107 CLARCOR INC 21 Sep 2016 0.01COMMON STOCK USD1.0 26 Sep 2016

100.000 0.0063.459800Local1.000000
63.459800 0.00 0.75Base

0.75
0.00
0.00 6,346.73

6,346.73

MONTROSE SECURITIES EQUITIES USD/DTC184499101 CLEAN ENERGY FUELS CORP 13 Jul 2016 0.01COMMON STOCK USD.000 18 Jul 2016

1,300.000 0.003.561200Local1.000000
3.561200 0.00 9.75Base

9.75
0.00
0.00 4,639.31

4,639.31

GOLDMAN SACHS + CO USD/DTC185063104 CLEARSIDE BIOMEDICAL INC 30 Sep 2016COMMON STOCK USD.001 OPEN

700.000 0.0017.346600Local1.000000
17.346600 0.00 1.75Base

1.75
0.00
0.00 12,144.37

12,144.37

WELLS FARGO SECURITIES, LLC USD/DTC18683K101 CLIFFS NATURAL RESOURCES INC 29 Jul 2016 0.01COMMON STOCK USD.125 03 Aug 2016

400.000 0.007.938500Local1.000000
7.938500 0.00 3.00Base

3.00
0.00
0.00 3,178.40

3,178.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

4,100.000 0.005.700000Local1.000000
5.700000 0.00 10.25Base

10.25
0.00
0.00 23,380.25

23,380.25
18683K101 Total

13.25 0.000.00 26,558.654,500.000 Local

0.00 13.25 0.00 26,558.65Base

WELLS FARGO SECURITIES, LLC USD/DTC189464100 CLOVIS ONCOLOGY INC 12 Aug 2016 0.01COMMON STOCK USD.001 17 Aug 2016

200.000 0.0016.699800Local1.000000
16.699800 0.00 1.50Base

1.50
0.00
0.00 3,341.46

3,341.46
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BARCLAYS CAPITAL INC./LE USD/DTC192108504 COEUR MINING INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

900.000 0.0015.341700Local1.000000
15.341700 0.00 6.75Base

6.75
0.00
0.00 13,814.28

13,814.28

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC19249H103 COHERUS BIOSCIENCES INC 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

900.000 0.0016.863300Local1.000000
16.863300 0.00 9.90Base

9.90
0.00
0.00 15,186.87

15,186.87

WELLS FARGO SECURITIES, LLC USD/DTC19459J104 COLLEGIUM PHARMACEUTICAL INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

500.000 0.0012.929800Local1.000000
12.929800 0.00 3.75Base

3.75
0.00
0.00 6,468.65

6,468.65

LOOP CAPITAL MARKETS USD/DTC19624R106 COLONY CAPITAL INC   A 09 Sep 2016 0.01REIT USD.01 14 Sep 2016

200.000 0.0018.005000Local1.000000
18.005000 0.00 2.20Base

2.20
0.00
0.00 3,603.20

3,603.20

WELLS FARGO SECURITIES, LLC USD/DTC19625X102 COLONY STARWOOD HOMES 21 Sep 2016 0.01REIT USD.01 26 Sep 2016

100.000 0.0030.314400Local1.000000
30.314400 0.00 0.75Base

0.75
0.00
0.00 3,032.19

3,032.19

WELLS FARGO SECURITIES, LLC USD/DTC197236102 COLUMBIA BANKING SYSTEM INC 18 Aug 2016 0.01COMMON STOCK 23 Aug 2016

300.000 0.0032.038800Local1.000000
32.038800 0.00 2.25Base

2.25
0.00
0.00 9,613.89

9,613.89

WELLS FARGO SECURITIES, LLC USD/DTC203607106 COMMUNITY BANK SYSTEM INC 18 Aug 2016 0.01COMMON STOCK USD1.0 23 Aug 2016

200.000 0.0045.323600Local1.000000
45.323600 0.00 1.50Base

1.50
0.00
0.00 9,066.22

9,066.22

WELLS FARGO SECURITIES, LLC USD/DTC20564W105 COMSCORE INC 18 Aug 2016 0.01COMMON STOCK USD.001 23 Aug 2016

400.000 0.0027.300300Local1.000000
27.300300 0.00 3.00Base

3.00
0.00
0.00 10,923.12

10,923.12

WELLS FARGO SECURITIES, LLC USD/DTC205826209 COMTECH TELECOMMUNICATIONS 29 Jul 2016 0.01COMMON STOCK USD.1 03 Aug 2016
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500.000 0.0013.245600Local1.000000
13.245600 0.00 3.75Base

3.75
0.00
0.00 6,626.55

6,626.55

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC21075N204 CONTANGO OIL + GAS 01 Sep 2016 0.01COMMON STOCK USD.04 07 Sep 2016

500.000 0.009.834000Local1.000000
9.834000 0.00 3.75Base

3.75
0.00
0.00 4,920.75

4,920.75

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC212485106 CONVERGYS CORP 23 Aug 2016COMMON STOCK 26 Aug 2016

200.000 0.0029.570000Local1.000000
29.570000 0.00 0.50Base

0.50
0.00
0.00 5,914.50

5,914.50

WELLS FARGO SECURITIES, LLC USD/DTC21676P103 COOPER STANDARD HOLDING 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

100.000 0.0083.448800Local1.000000
83.448800 0.00 0.75Base

0.75
0.00
0.00 8,345.63

8,345.63

WELLS FARGO SECURITIES, LLC USD/DTC216831107 COOPER TIRE + RUBBER 06 Sep 2016 0.01COMMON STOCK USD1.0 09 Sep 2016

100.000 0.0034.565400Local1.000000
34.565400 0.00 0.75Base

0.75
0.00
0.00 3,457.29

3,457.29

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC218730109 CORINDUS VASCULAR ROBOTICS I 14 Jul 2016 0.01COMMON STOCK USD.000 19 Jul 2016

3,200.000 0.001.557900Local1.000000
1.557900 0.00 24.00Base

24.00
0.00
0.00 5,009.28

5,009.28

WELLS FARGO SECURITIES, LLC USD/DTC21925Y103 CORNERSTONE ONDEMAND INC 06 Sep 2016 0.01COMMON STOCK USD.000 09 Sep 2016

100.000 0.0046.977900Local1.000000
46.977900 0.00 0.75Base

0.75
0.00
0.00 4,698.54

4,698.54

WELLS FARGO SECURITIES, LLC USD/DTC222795106 COUSINS PROPERTIES INC 06 Sep 2016 0.01REIT USD1.0 09 Sep 2016

400.000 0.0011.191500Local1.000000
11.191500 0.00 3.00Base

3.00
0.00
0.00 4,479.60

4,479.60

WELLS FARGO SECURITIES, LLC USD/DTC225223304 CRAY INC 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0030.979100Local1.000000
30.979100 0.00 0.75Base

0.75
0.00
0.00 3,098.66

3,098.66
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WELLS FARGO SECURITIES, LLC USD/DTC228903100 CRYOLIFE INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

500.000 0.0012.249400Local1.000000
12.249400 0.00 3.75Base

3.75
0.00
0.00 6,128.45

6,128.45

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC231561101 CURTISS WRIGHT CORP 23 Aug 2016COMMON STOCK USD1.0 26 Aug 2016

100.000 0.0089.880000Local1.000000
89.880000 0.00 0.25Base

0.25
0.00
0.00 8,988.25

8,988.25

WELLS FARGO SECURITIES, LLC USD/DTC23335C101 DTS INC 21 Sep 2016 0.01COMMON STOCK USD.000 26 Sep 2016

100.000 0.0042.407300Local1.000000
42.407300 0.00 0.75Base

0.75
0.00
0.00 4,241.48

4,241.48

LOOP CAPITAL MARKETS USD/DTC235825205 DANA INC 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

200.000 0.0014.680000Local1.000000
14.680000 0.00 2.20Base

2.20
0.00
0.00 2,938.20

2,938.20

LOOP CAPITAL MARKETS USD/DTC237266101 DARLING INGREDIENTS INC 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

300.000 0.0014.320000Local1.000000
14.320000 0.00 3.30Base

3.30
0.00
0.00 4,299.30

4,299.30

WELLS FARGO SECURITIES, LLC USD/DTC243537107 DECKERS OUTDOOR CORP 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0065.687500Local1.000000
65.687500 0.00 0.75Base

0.75
0.00
0.00 6,569.50

6,569.50

WELLS FARGO SECURITIES, LLC USD/DTC247850100 DELTIC TIMBER CORP 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0069.077200Local1.000000
69.077200 0.00 0.75Base

0.75
0.00
0.00 6,908.47

6,908.47

WELLS FARGO SECURITIES, LLC USD/DTC248019101 DELUXE CORP 06 Sep 2016 0.01COMMON STOCK USD1.0 09 Sep 2016

100.000 0.0069.125100Local1.000000
69.125100 0.00 0.75Base

0.75
0.00
0.00 6,913.26

6,913.26

WEEDEN + CO. USD/DTC24983L104 DERMIRA INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

300.000 0.0033.679900Local1.000000 2.25 0.00 10,106.22
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33.679900 0.00 2.25Base 0.00 10,106.22

WELLS FARGO SECURITIES, LLC USD/DTC249908104 DEPOMED INC 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

200.000 0.0021.402600Local1.000000
21.402600 0.00 1.50Base

1.50
0.00
0.00 4,282.02

4,282.02

WELLS FARGO SECURITIES, LLC USD/DTC251893103 DEVRY EDUCATION GROUP INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0021.334200Local1.000000
21.334200 0.00 1.50Base

1.50
0.00
0.00 4,268.34

4,268.34

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC252784301 DIAMONDROCK HOSPITALITY CO 21 Sep 2016 0.01REIT USD.01 26 Sep 2016

500.000 0.009.227000Local1.000000
9.227000 0.00 3.75Base

3.75
0.00
0.00 4,617.25

4,617.25

LOOP CAPITAL MARKETS USD/DTC253651103 DIEBOLD INC 18 Aug 2016 0.01COMMON STOCK USD1.25 23 Aug 2016

1,100.000 0.0028.219800Local1.000000
28.219800 0.00 12.10Base

12.10
0.00
0.00 31,053.88

31,053.88

WELLS FARGO SECURITIES, LLC USD/DTC25381B101 DIGIMARC CORP 14 Jul 2016 0.01COMMON STOCK USD.001 19 Jul 2016

100.000 0.0034.970800Local1.000000
34.970800 0.00 0.75Base

0.75
0.00
0.00 3,497.83

3,497.83

WELLS FARGO SECURITIES, LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

100.000 0.0035.608000Local1.000000
35.608000 0.00 0.75Base

0.75
0.00
0.00 3,561.55

3,561.55
25381B101 Total

1.50 0.000.00 7,059.38200.000 Local

0.00 1.50 0.00 7,059.38Base

LOOP CAPITAL MARKETS USD/DTC25433V105 DIMENSION THERAPEUTICS INC 09 Sep 2016 0.01COMMON STOCK USD.000 14 Sep 2016

500.000 0.008.324000Local1.000000
8.324000 0.00 3.75Base

3.75
0.00
0.00 4,165.75

4,165.75

WELLS FARGO SECURITIES, LLC USD/DTC254423106 DINEEQUITY INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016
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100.000 0.0076.467900Local1.000000
76.467900 0.00 0.75Base

0.75
0.00
0.00 7,647.54

7,647.54

WELLS FARGO SECURITIES, LLC USD/DTC258278100 DORMAN PRODUCTS INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0062.122400Local1.000000
62.122400 0.00 0.75Base

0.75
0.00
0.00 6,212.99

6,212.99

WELLS FARGO SECURITIES, LLC USD/DTC26153C103 DREAMWORKS ANIMATION SKG A 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0040.980000Local1.000000
40.980000 0.00 0.75Base

0.75
0.00
0.00 4,098.75

4,098.75

WELLS FARGO SECURITIES, LLC USD/DTC26613Q106 DUPONT FABROS TECHNOLOGY 16 Sep 2016 0.01REIT USD.001 21 Sep 2016

100.000 0.0042.484300Local1.000000
42.484300 0.00 0.75Base

0.75
0.00
0.00 4,249.18

4,249.18

WELLS FARGO SECURITIES, LLC USD/DTC268603107 EL POLLO LOCO HOLDINGS INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

500.000 0.0013.276700Local1.000000
13.276700 0.00 3.75Base

3.75
0.00
0.00 6,642.10

6,642.10

NATIONAL FINANCIAL SERVICES CORP. USD/DTC27616P103 EASTERLY GOVERNMENT PROPERTI 29 Jul 2016 0.01REIT USD.01 03 Aug 2016

700.000 0.0020.590800Local1.000000
20.590800 0.00 5.25Base

5.25
0.00
0.00 14,418.81

14,418.81

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC277276101 EASTGROUP PROPERTIES INC 23 Aug 2016REIT 26 Aug 2016

100.000 0.0072.860000Local1.000000
72.860000 0.00 0.25Base

0.25
0.00
0.00 7,286.25

7,286.25

WELLS FARGO SECURITIES, LLC USD/DTC278715206 EBIX INC 01 Sep 2016 0.01COMMON STOCK USD.1 07 Sep 2016

100.000 0.0057.717300Local1.000000
57.717300 0.00 0.75Base

0.75
0.00
0.00 5,772.48

5,772.48

WELLS FARGO SECURITIES, LLC USD/DTC279870109 EDGE THERAPEUTICS INC 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

300.000 0.0011.951700Local1.000000
11.951700 0.00 2.25Base

2.25
0.00
0.00 3,587.76

3,587.76
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28140H203 EDUCATION REALTY TRUST INC 23 Aug 2016REIT USD.01 26 Aug 2016

100.000 0.0045.760000Local1.000000
45.760000 0.00 0.25Base

0.25
0.00
0.00 4,576.25

4,576.25

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

600.000 0.0045.372500Local1.000000
45.372500 0.00 1.50Base

1.50
0.00
0.00 27,225.00

27,225.00
28140H203 Total

1.75 0.000.00 31,801.25700.000 Local

0.00 1.75 0.00 31,801.25Base

WELLS FARGO SECURITIES, LLC USD/DTC283677854 EL PASO ELECTRIC CO 06 Sep 2016 0.01COMMON STOCK 09 Sep 2016

100.000 0.0046.431100Local1.000000
46.431100 0.00 0.75Base

0.75
0.00
0.00 4,643.86

4,643.86

WELLS FARGO SECURITIES, LLC USD/DTC286082102 ELECTRONICS FOR IMAGING 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

200.000 0.0045.324300Local1.000000
45.324300 0.00 1.50Base

1.50
0.00
0.00 9,066.36

9,066.36

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC28849P100 ELLIE MAE INC 31 Aug 2016COMMON STOCK USD.000 06 Sep 2016

300.000 0.0097.890600Local1.000000
97.890600 0.00 0.75Base

0.75
0.00
0.00 29,367.93

29,367.93

WELLS FARGO SECURITIES, LLC USD/DTC29084Q100 EMCOR GROUP INC 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

100.000 0.0056.528300Local1.000000
56.528300 0.00 0.75Base

0.75
0.00
0.00 5,653.58

5,653.58

WELLS FARGO SECURITIES, LLC USD/DTC292052305 EMPIRE RESORTS INC 14 Jul 2016 0.01COMMON STOCK 19 Jul 2016

300.000 0.0016.367100Local1.000000
16.367100 0.00 2.25Base

2.25
0.00
0.00 4,912.38

4,912.38

LOOP CAPITAL MARKETS USD/DTC292562105 ENCORE WIRE CORP 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

100.000 0.0037.280000Local1.000000
37.280000 0.00 1.10Base

1.10
0.00
0.00 3,729.10

3,729.10
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LOOP CAPITAL MARKETS USD/DTC29275Y102 ENERSYS 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

100.000 0.0068.035000Local1.000000
68.035000 0.00 1.10Base

1.10
0.00
0.00 6,804.60

6,804.60

WELLS FARGO SECURITIES, LLC USD/DTC29362U104 ENTEGRIS INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

300.000 0.0017.066800Local1.000000
17.066800 0.00 2.25Base

2.25
0.00
0.00 5,122.29

5,122.29

WELLS FARGO SECURITIES, LLC USD/DTC29414B104 EPAM SYSTEMS INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

100.000 0.0068.032600Local1.000000
68.032600 0.00 0.75Base

0.75
0.00
0.00 6,804.01

6,804.01

WELLS FARGO SECURITIES, LLC USD/DTC294268107 EPLUS INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

100.000 0.0091.836100Local1.000000
91.836100 0.00 0.75Base

0.75
0.00
0.00 9,184.36

9,184.36

WELLS FARGO SECURITIES, LLC USD/DTC29460X109 EQUITY BANCSHARES INC   CL A 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0021.757600Local1.000000
21.757600 0.00 1.50Base

1.50
0.00
0.00 4,353.02

4,353.02

WELLS FARGO SECURITIES, LLC USD/DTC296315104 ESCO TECHNOLOGIES INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

100.000 0.0042.376600Local1.000000
42.376600 0.00 0.75Base

0.75
0.00
0.00 4,238.41

4,238.41

WELLS FARGO SECURITIES, LLC USD/DTC297425100 ESTERLINE TECHNOLOGIES CORP 16 Sep 2016 0.01COMMON STOCK USD.2 21 Sep 2016

100.000 0.0074.961100Local1.000000
74.961100 0.00 0.75Base

0.75
0.00
0.00 7,496.86

7,496.86

WELLS FARGO SECURITIES, LLC USD/DTC297602104 ETHAN ALLEN INTERIORS INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0035.062000Local1.000000
35.062000 0.00 1.50Base

1.50
0.00
0.00 7,013.90

7,013.90

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC30040P103 EVERTEC INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016
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400.000 0.0017.010000Local1.000000
17.010000 0.00 1.00Base

1.00
0.00
0.00 6,805.00

6,805.00

WELLS FARGO SECURITIES, LLC USD/DTC300415106 EVERYDAY HEALTH INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

600.000 0.008.490800Local1.000000
8.490800 0.00 4.50Base

4.50
0.00
0.00 5,098.98

5,098.98

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30063P105 EXACT SCIENCES CORP 31 Aug 2016COMMON STOCK USD.01 06 Sep 2016

900.000 0.0018.470000Local1.000000
18.470000 0.00 2.25Base

2.25
0.00
0.00 16,625.25

16,625.25

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC30161Q104 EXELIXIS INC 23 Aug 2016COMMON STOCK USD.001 26 Aug 2016

600.000 0.0011.610000Local1.000000
11.610000 0.00 1.50Base

1.50
0.00
0.00 6,967.50

6,967.50

WELLS FARGO SECURITIES, LLC USD/DTC302520101 FNB CORP 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

300.000 0.0012.395200Local1.000000
12.395200 0.00 2.25Base

2.25
0.00
0.00 3,720.81

3,720.81

WELLS FARGO SECURITIES, LLC USD/DTC302941109 FTI CONSULTING INC 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

100.000 0.0043.200900Local1.000000
43.200900 0.00 0.75Base

0.75
0.00
0.00 4,320.84

4,320.84

WELLS FARGO SECURITIES, LLC USD/DTC303250104 FAIR ISAAC CORP 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

100.000 0.00126.188400Local1.000000
126.188400 0.00 0.75Base

0.75
0.00
0.00 12,619.59

12,619.59

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30555Q108 FAIRMOUNT SANTROL HOLDINGS I 31 Aug 2016COMMON STOCK USD.01 06 Sep 2016

1,400.000 0.007.430000Local1.000000
7.430000 0.00 3.50Base

3.50
0.00
0.00 10,405.50

10,405.50

WELLS FARGO SECURITIES, LLC USD/DTC31572Q808 FIBROGEN INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

300.000 0.0017.043300Local1.000000
17.043300 0.00 2.25Base

2.25
0.00
0.00 5,115.24

5,115.24
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WELLS FARGO SECURITIES, LLC USD/DTC31660B101 FIESTA RESTAURANT GROUP 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

200.000 0.0025.347800Local1.000000
25.347800 0.00 1.50Base

1.50
0.00
0.00 5,071.06

5,071.06

WELLS FARGO SECURITIES, LLC USD/DTC31787A507 FINISAR CORPORATION 24 Aug 2016 0.01COMMON STOCK USD.001 29 Aug 2016

500.000 0.0020.830900Local1.000000
20.830900 0.00 3.75Base

3.75
0.00
0.00 10,419.20

10,419.20

WELLS FARGO SECURITIES, LLC USD/DTC31946M103 FIRST CITIZENS BCSHS   CL A 19 Jul 2016 0.01COMMON STOCK USD1.0 22 Jul 2016

100.000 0.00264.172600Local1.000000
264.172600 0.00 0.75Base

0.75
0.00
0.00 26,418.01

26,418.01

WELLS FARGO SECURITIES, LLC USD/DTC18 Aug 2016 0.0123 Aug 2016

100.000 0.00277.594500Local1.000000
277.594500 0.00 0.75Base

0.75
0.00
0.00 27,760.20

27,760.20
31946M103 Total

1.50 0.000.00 54,178.21200.000 Local

0.00 1.50 0.00 54,178.21Base

WELLS FARGO SECURITIES, LLC USD/DTC32020R109 FIRST FINL BANKSHARES INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

100.000 0.0035.883500Local1.000000
35.883500 0.00 0.75Base

0.75
0.00
0.00 3,589.10

3,589.10

WELLS FARGO SECURITIES, LLC USD/DTC32054K103 FIRST INDUSTRIAL REALTY TR 01 Sep 2016 0.01REIT USD.01 07 Sep 2016

100.000 0.0028.465300Local1.000000
28.465300 0.00 0.75Base

0.75
0.00
0.00 2,847.28

2,847.28

WELLS FARGO SECURITIES, LLC USD/DTC320866106 FIRST MID ILLINOIS BNCSHS 16 Sep 2016 0.01COMMON STOCK USD4.0 21 Sep 2016

200.000 0.0025.295700Local1.000000
25.295700 0.00 1.50Base

1.50
0.00
0.00 5,060.64

5,060.64

MERGER NON CASH USD/DTC33767D105 FIRSTCASH INC 02 Sep 2016COMMON STOCK USD.01 02 Sep 2016

1,680.000 0.0024.560428Local1.000000
24.560428 0.00 0.00Base

0.00
0.00
0.00 41,261.52

41,261.52
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WELLS FARGO SECURITIES, LLC USD/DTC06 Sep 2016 0.0109 Sep 2016

100.000 0.0050.803100Local1.000000
50.803100 0.00 0.75Base

0.75
0.00
0.00 5,081.06

5,081.06
33767D105 Total

0.75 0.000.00 46,342.581,780.000 Local

0.00 0.75 0.00 46,342.58Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC33829M101 FIVE BELOW 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

200.000 0.0048.150000Local1.000000
48.150000 0.00 0.50Base

0.50
0.00
0.00 9,630.50

9,630.50

WELLS FARGO SECURITIES, LLC USD/DTC33938J106 FLEXION THERAPEUTICS INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

400.000 0.0016.435100Local1.000000
16.435100 0.00 3.00Base

3.00
0.00
0.00 6,577.04

6,577.04

J.P. MORGAN SECURITIES INC. USD/DTC29 Jul 2016 0.0103 Aug 2016

400.000 0.0016.497500Local1.000000
16.497500 0.00 3.00Base

3.00
0.00
0.00 6,602.00

6,602.00
33938J106 Total

6.00 0.000.00 13,179.04800.000 Local

0.00 6.00 0.00 13,179.04Base

WELLS FARGO SECURITIES, LLC USD/DTC343389102 FLOTEK INDUSTRIES INC 01 Sep 2016 0.01COMMON STOCK USD.000 07 Sep 2016

400.000 0.0015.086800Local1.000000
15.086800 0.00 3.00Base

3.00
0.00
0.00 6,037.72

6,037.72

WELLS FARGO SECURITIES, LLC USD/DTC350465100 FOUNDATION MEDICINE INC 14 Jul 2016 0.01COMMON STOCK USD.000 19 Jul 2016

200.000 0.0021.761500Local1.000000
21.761500 0.00 1.50Base

1.50
0.00
0.00 4,353.80

4,353.80

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC35471R106 FRANKLIN STREET PROPERTIES C 31 Aug 2016REIT USD.0001 06 Sep 2016

800.000 0.0012.560000Local1.000000
12.560000 0.00 2.00Base

2.00
0.00
0.00 10,050.00

10,050.00
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WELLS FARGO SECURITIES, LLC USD/DTC359694106 H.B. FULLER CO. 21 Sep 2016 0.01COMMON STOCK USD1.0 26 Sep 2016

100.000 0.0047.763200Local1.000000
47.763200 0.00 0.75Base

0.75
0.00
0.00 4,777.07

4,777.07

WELLS FARGO SECURITIES, LLC USD/DTC360271100 FULTON FINANCIAL CORP 01 Sep 2016 0.01COMMON STOCK USD2.5 07 Sep 2016

300.000 0.0014.275400Local1.000000
14.275400 0.00 2.25Base

2.25
0.00
0.00 4,284.87

4,284.87

WELLS FARGO SECURITIES, LLC USD/DTC361448103 GATX CORP 29 Jul 2016 0.01COMMON STOCK USD.625 03 Aug 2016

100.000 0.0044.845700Local1.000000
44.845700 0.00 0.75Base

0.75
0.00
0.00 4,485.32

4,485.32

WELLS FARGO SECURITIES, LLC USD/DTC36162J106 GEO GROUP INC/THE 03 Aug 2016 0.01REIT USD.01 08 Aug 2016

100.000 0.0032.935100Local1.000000
32.935100 0.00 0.75Base

0.75
0.00
0.00 3,294.26

3,294.26

WELLS FARGO SECURITIES, LLC USD/DTC36269P104 GAIA INC 13 Jul 2016 0.01COMMON STOCK USD.000 18 Jul 2016

600.000 0.008.105200Local1.000000
8.105200 0.00 4.50Base

4.50
0.00
0.00 4,867.62

4,867.62

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC37247D106 GENWORTH FINANCIAL INC CL A 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

900.000 0.004.688900Local1.000000
4.688900 0.00 6.75Base

6.75
0.00
0.00 4,226.76

4,226.76

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC37637Q105 GLACIER BANCORP INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

200.000 0.0028.960000Local1.000000
28.960000 0.00 0.50Base

0.50
0.00
0.00 5,792.50

5,792.50

WELLS FARGO SECURITIES, LLC USD/DTC37890U108 GLOBAL BLOOD THERAPEUTICS IN 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

200.000 0.0017.904900Local1.000000
17.904900 0.00 1.50Base

1.50
0.00
0.00 3,582.48

3,582.48

GOLDMAN SACHS + CO USD/DTC37954A204 GLOBAL MEDICAL REIT INC 30 Sep 2016REIT OPEN

1,300.000 0.009.761500Local1.000000 3.25 0.00 12,693.20
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9.761500 0.00 3.25Base 0.00 12,693.20

WELLS FARGO SECURITIES, LLC USD/DTC38376A103 GOVERNMENT PROPERTIES INCOME 21 Sep 2016 0.01REIT USD.01 26 Sep 2016

200.000 0.0022.807300Local1.000000
22.807300 0.00 1.50Base

1.50
0.00
0.00 4,562.96

4,562.96

LOOP CAPITAL MARKETS USD/DTC385002100 GRAMERCY PROPERTY TRUST 18 Aug 2016 0.01REIT USD.01 23 Aug 2016

1,100.000 0.009.640500Local1.000000
9.640500 0.00 8.25Base

8.25
0.00
0.00 10,612.80

10,612.80

WELLS FARGO SECURITIES, LLC USD/DTC39260X100 GREEN BANCORP INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

400.000 0.009.641100Local1.000000
9.641100 0.00 3.00Base

3.00
0.00
0.00 3,859.44

3,859.44

WELLS FARGO SECURITIES, LLC USD/DTC400110102 GRUBHUB INC 18 Aug 2016 0.01COMMON STOCK USD.000 23 Aug 2016

300.000 0.0036.611100Local1.000000
36.611100 0.00 2.25Base

2.25
0.00
0.00 10,985.58

10,985.58

WELLS FARGO SECURITIES, LLC USD/DTC401617105 GUESS? INC 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

700.000 0.0015.423400Local1.000000
15.423400 0.00 5.25Base

5.25
0.00
0.00 10,801.63

10,801.63

WELLS FARGO SECURITIES, LLC USD/DTC404251100 HNI CORP 12 Aug 2016 0.01COMMON STOCK USD1.0 17 Aug 2016

100.000 0.0052.623600Local1.000000
52.623600 0.00 0.75Base

0.75
0.00
0.00 5,263.11

5,263.11

WELLS FARGO SECURITIES, LLC USD/DTC40425J101 HMS HOLDINGS CORP 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

400.000 0.0021.944000Local1.000000
21.944000 0.00 3.00Base

3.00
0.00
0.00 8,780.60

8,780.60

WELLS FARGO SECURITIES, LLC USD/DTC40434J100 HRG GROUP INC 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

300.000 0.0016.072900Local1.000000
16.072900 0.00 2.25Base

2.25
0.00
0.00 4,824.12

4,824.12

WELLS FARGO SECURITIES, LLC USD/DTC405024100 HAEMONETICS CORP/MASS 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016
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100.000 0.0037.782300Local1.000000
37.782300 0.00 0.75Base

0.75
0.00
0.00 3,778.98

3,778.98

WELLS FARGO SECURITIES, LLC USD/DTC40637H109 HALOZYME THERAPEUTICS INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

400.000 0.009.914600Local1.000000
9.914600 0.00 3.00Base

3.00
0.00
0.00 3,968.84

3,968.84

WELLS FARGO SECURITIES, LLC USD/DTC40650V100 HALYARD HEALTH INC 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

300.000 0.0036.046000Local1.000000
36.046000 0.00 2.25Base

2.25
0.00
0.00 10,816.05

10,816.05

WELLS FARGO SECURITIES, LLC USD/DTC410120109 HANCOCK HOLDING CO 18 Aug 2016 0.01COMMON STOCK USD3.33 23 Aug 2016

300.000 0.0031.486600Local1.000000
31.486600 0.00 2.25Base

2.25
0.00
0.00 9,448.23

9,448.23

WELLS FARGO SECURITIES, LLC USD/DTC410495204 HANMI FINANCIAL CORPORATION 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

100.000 0.0024.533300Local1.000000
24.533300 0.00 0.75Base

0.75
0.00
0.00 2,454.08

2,454.08

WELLS FARGO SECURITIES, LLC USD/DTC41068X100 HANNON ARMSTRONG SUSTAINABLE 29 Jul 2016 0.01REIT USD.01 03 Aug 2016

400.000 0.0022.522800Local1.000000
22.522800 0.00 3.00Base

3.00
0.00
0.00 9,012.12

9,012.12

GOLDMAN SACHS + CO USD/DTC41165F101 HARBORONE BANCORP INC 30 Sep 2016COMMON STOCK OPEN

1,300.000 0.0015.766000Local1.000000
15.766000 0.00 3.25Base

3.25
0.00
0.00 20,499.05

20,499.05

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC413160102 HARMONIC INC 15 Jul 2016 0.01COMMON STOCK USD.001 20 Jul 2016

1,300.000 0.003.135400Local1.000000
3.135400 0.00 9.75Base

9.75
0.00
0.00 4,085.77

4,085.77

WELLS FARGO SECURITIES, LLC USD/DTC419879101 HAWAIIAN HOLDINGS INC 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

100.000 0.0047.169900Local1.000000
47.169900 0.00 0.75Base

0.75
0.00
0.00 4,717.74

4,717.74
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WELLS FARGO SECURITIES, LLC USD/DTC421906108 HEALTHCARE SERVICES GROUP 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0038.638200Local1.000000
38.638200 0.00 0.75Base

0.75
0.00
0.00 3,864.57

3,864.57

WELLS FARGO SECURITIES, LLC USD/DTC421924309 HEALTHSOUTH CORP 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0043.059200Local1.000000
43.059200 0.00 0.75Base

0.75
0.00
0.00 4,306.67

4,306.67

LOOP CAPITAL MARKETS USD/DTC09 Sep 2016 0.0114 Sep 2016

100.000 0.0040.870000Local1.000000
40.870000 0.00 1.10Base

1.10
0.00
0.00 4,088.10

4,088.10
421924309 Total

1.85 0.000.00 8,394.77200.000 Local

0.00 1.85 0.00 8,394.77Base

WEEDEN + CO. USD/DTC421946104 HEALTHCARE REALTY TRUST INC 29 Jul 2016 0.01REIT USD.01 03 Aug 2016

900.000 0.0036.206800Local1.000000
36.206800 0.00 6.75Base

6.75
0.00
0.00 32,592.87

32,592.87

WELLS FARGO SECURITIES, LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

100.000 0.0034.917200Local1.000000
34.917200 0.00 0.75Base

0.75
0.00
0.00 3,492.47

3,492.47
421946104 Total

7.50 0.000.00 36,085.341,000.000 Local

0.00 7.50 0.00 36,085.34Base

WELLS FARGO SECURITIES, LLC USD/DTC42210P102 HEADWATERS INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

800.000 0.0018.088400Local1.000000
18.088400 0.00 6.00Base

6.00
0.00
0.00 14,476.72

14,476.72

WELLS FARGO SECURITIES, LLC USD/DTC42226A107 HEALTHEQUITY INC 06 Sep 2016 0.01COMMON STOCK USD.000 09 Sep 2016

100.000 0.0033.728500Local1.000000
33.728500 0.00 0.75Base

0.75
0.00
0.00 3,373.60

3,373.60
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WELLS FARGO SECURITIES, LLC USD/DTC42234Q102 HEARTLAND FINANCIAL USA INC 14 Jul 2016 0.01COMMON STOCK USD1.0 19 Jul 2016

100.000 0.0036.507700Local1.000000
36.507700 0.00 0.75Base

0.75
0.00
0.00 3,651.52

3,651.52

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC422704106 HECLA MINING CO 23 Aug 2016COMMON STOCK USD.25 26 Aug 2016

1,000.000 0.006.330000Local1.000000
6.330000 0.00 2.50Base

2.50
0.00
0.00 6,332.50

6,332.50

WELLS FARGO SECURITIES, LLC USD/DTC428567101 HIBBETT SPORTS INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

100.000 0.0035.885900Local1.000000
35.885900 0.00 0.75Base

0.75
0.00
0.00 3,589.34

3,589.34

WELLS FARGO SECURITIES, LLC USD/DTC431571108 HILLENBRAND INC 24 Aug 2016 0.01COMMON STOCK 29 Aug 2016

300.000 0.0032.990900Local1.000000
32.990900 0.00 2.25Base

2.25
0.00
0.00 9,899.52

9,899.52

WELLS FARGO SECURITIES, LLC USD/DTC432748101 HILLTOP HOLDINGS INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

200.000 0.0022.293600Local1.000000
22.293600 0.00 1.50Base

1.50
0.00
0.00 4,460.22

4,460.22

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC436893200 HOME BANCSHARES INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

300.000 0.0022.400000Local1.000000
22.400000 0.00 0.75Base

0.75
0.00
0.00 6,720.75

6,720.75

MERGER NON CASH USD/DTC43940T109 HOPE BANCORP INC 01 Aug 2016COMMON STOCK USD.001 02 Aug 2016

4,255.570 0.0010.337872Local1.000000
10.337872 0.00 0.00Base

0.00
0.00
0.00 43,993.54

43,993.54

WELLS FARGO SECURITIES, LLC USD/DTC03 Aug 2016 0.0108 Aug 2016

300.000 0.0015.272900Local1.000000
15.272900 0.00 2.25Base

2.25
0.00
0.00 4,584.12

4,584.12
43940T109 Total

2.25 0.000.00 48,577.664,555.570 Local

0.00 2.25 0.00 48,577.66Base
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WELLS FARGO SECURITIES, LLC USD/DTC440327104 HORACE MANN EDUCATORS 21 Sep 2016 0.01COMMON STOCK USD.001 26 Sep 2016

100.000 0.0036.402400Local1.000000
36.402400 0.00 0.75Base

0.75
0.00
0.00 3,640.99

3,640.99

WELLS FARGO SECURITIES, LLC USD/DTC440407104 HORIZON BANCORP INDIANA 19 Jul 2016 0.01COMMON STOCK 22 Jul 2016

400.000 0.0027.557600Local1.000000
27.557600 0.00 3.00Base

3.00
0.00
0.00 11,026.04

11,026.04

KCG AMERICAS LLC USD/DTC444097109 HUDSON PACIFIC PROPERTIES IN 29 Jul 2016 0.01REIT USD.01 03 Aug 2016

1,300.000 0.0033.782400Local1.000000
33.782400 0.00 9.75Base

9.75
0.00
0.00 43,926.87

43,926.87

WELLS FARGO SECURITIES, LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

100.000 0.0032.177800Local1.000000
32.177800 0.00 0.75Base

0.75
0.00
0.00 3,218.53

3,218.53
444097109 Total

10.50 0.000.00 47,145.401,400.000 Local

0.00 10.50 0.00 47,145.40Base

MERGER USD/DTC446150104 HUNTINGTON BANCSHARES INC 17 Aug 2016COMMON STOCK USD.01 18 Aug 2016

24,018.080 0.009.620000Local1.000000
9.620000 0.00 0.00Base

0.00
0.00
0.00 231,053.93

231,053.93

WELLS FARGO SECURITIES, LLC USD/DTC44967H101 ILG INC 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

200.000 0.0017.318600Local1.000000
17.318600 0.00 1.50Base

1.50
0.00
0.00 3,465.22

3,465.22

WELLS FARGO SECURITIES, LLC USD/DTC451107106 IDACORP INC 15 Jul 2016 0.01COMMON STOCK 20 Jul 2016

100.000 0.0080.387200Local1.000000
80.387200 0.00 0.75Base

0.75
0.00
0.00 8,039.47

8,039.47

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC451731103 IGNYTA INC 21 Sep 2016 0.01COMMON STOCK 26 Sep 2016

600.000 0.006.053300Local1.000000 4.50 0.00 3,636.48
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6.053300 0.00 4.50Base 0.00 3,636.48

GOLDMAN SACHS + CO USD/DTC453204109 IMPINJ INC 30 Sep 2016COMMON STOCK USD.001 OPEN

500.000 0.0037.423300Local1.000000
37.423300 0.00 1.25Base

1.25
0.00
0.00 18,712.90

18,712.90

LOOP CAPITAL MARKETS USD/DTC453415309 INDEPENDENCE CONTRACT DRILLI 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

900.000 0.005.003300Local1.000000
5.003300 0.00 6.75Base

6.75
0.00
0.00 4,509.72

4,509.72

LOOP CAPITAL MARKETS USD/DTC45378A106 INDEPENDENCE REALTY TRUST IN 09 Sep 2016 0.01REIT USD.01 14 Sep 2016

400.000 0.009.780000Local1.000000
9.780000 0.00 3.00Base

3.00
0.00
0.00 3,915.00

3,915.00

WELLS FARGO SECURITIES, LLC USD/DTC45688C107 INGEVITY CORP 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

100.000 0.0046.200800Local1.000000
46.200800 0.00 0.75Base

0.75
0.00
0.00 4,620.83

4,620.83

WELLS FARGO SECURITIES, LLC USD/DTC45768S105 INNOSPEC INC 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

100.000 0.0059.008500Local1.000000
59.008500 0.00 0.75Base

0.75
0.00
0.00 5,901.60

5,901.60

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC45772F107 INPHI CORP 23 Aug 2016COMMON STOCK 26 Aug 2016

200.000 0.0043.660000Local1.000000
43.660000 0.00 0.50Base

0.50
0.00
0.00 8,732.50

8,732.50

WELLS FARGO SECURITIES, LLC USD/DTC45781U103 INSTRUCTURE INC 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

800.000 0.0019.251500Local1.000000
19.251500 0.00 6.00Base

6.00
0.00
0.00 15,407.20

15,407.20

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC45784P101 INSULET CORP 23 Aug 2016COMMON STOCK USD.001 26 Aug 2016

200.000 0.0043.350000Local1.000000
43.350000 0.00 0.50Base

0.50
0.00
0.00 8,670.50

8,670.50

WELLS FARGO SECURITIES, LLC USD/DTC458118106 INTEGRATED DEVICE TECH INC 06 Sep 2016 0.01COMMON STOCK USD.001 09 Sep 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300.000 0.0020.448300Local1.000000
20.448300 0.00 2.25Base

2.25
0.00
0.00 6,136.74

6,136.74

WELLS FARGO SECURITIES, LLC USD/DTC458665304 INTERFACE INC 14 Jul 2016 0.01COMMON STOCK USD.1 19 Jul 2016

300.000 0.0015.825800Local1.000000
15.825800 0.00 2.25Base

2.25
0.00
0.00 4,749.99

4,749.99

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC46069S109 INTERSIL CORP A 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

400.000 0.0018.690000Local1.000000
18.690000 0.00 1.00Base

1.00
0.00
0.00 7,477.00

7,477.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC46123D205 INVENSENSE INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

1,000.000 0.006.471000Local1.000000
6.471000 0.00 7.50Base

7.50
0.00
0.00 6,478.50

6,478.50

WELLS FARGO SECURITIES, LLC USD/DTC46131B100 INVESCO MORTGAGE CAPITAL 21 Sep 2016 0.01REIT USD.01 26 Sep 2016

300.000 0.0015.601700Local1.000000
15.601700 0.00 2.25Base

2.25
0.00
0.00 4,682.76

4,682.76

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC46146L101 INVESTORS BANCORP INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

600.000 0.0011.800000Local1.000000
11.800000 0.00 1.50Base

1.50
0.00
0.00 7,081.50

7,081.50

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC461730103 INVESTORS REAL ESTATE TRUST 15 Jul 2016 0.01REIT 20 Jul 2016

600.000 0.006.423300Local1.000000
6.423300 0.00 4.50Base

4.50
0.00
0.00 3,858.48

3,858.48

WELLS FARGO SECURITIES, LLC USD/DTC465741106 ITRON INC 06 Sep 2016 0.01COMMON STOCK 09 Sep 2016

100.000 0.0053.611900Local1.000000
53.611900 0.00 0.75Base

0.75
0.00
0.00 5,361.94

5,361.94

WELLS FARGO SECURITIES, LLC USD/DTC46600W106 IXYS CORPORATION 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

400.000 0.0011.325200Local1.000000
11.325200 0.00 3.00Base

3.00
0.00
0.00 4,533.08

4,533.08
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Broker NameTrd Date Stl Date
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WELLS FARGO SECURITIES, LLC USD/DTC466032109 J + J SNACK FOODS CORP 18 Aug 2016 0.01COMMON STOCK 23 Aug 2016

100.000 0.00121.956700Local1.000000
121.956700 0.00 0.75Base

0.75
0.00
0.00 12,196.42

12,196.42

WELLS FARGO SECURITIES, LLC USD/DTC481165108 JOY GLOBAL INC 18 Aug 2016 0.01COMMON STOCK USD1.0 23 Aug 2016

400.000 0.0027.606800Local1.000000
27.606800 0.00 3.00Base

3.00
0.00
0.00 11,045.72

11,045.72

WELLS FARGO SECURITIES, LLC USD/DTC48123V102 J2 GLOBAL INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0066.770300Local1.000000
66.770300 0.00 0.75Base

0.75
0.00
0.00 6,677.78

6,677.78

WELLS FARGO SECURITIES, LLC USD/DTC482539103 KLX INC 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

100.000 0.0033.904100Local1.000000
33.904100 0.00 0.75Base

0.75
0.00
0.00 3,391.16

3,391.16

GOLDMAN SACHS + CO USD/DTC48283N106 KADMON HOLDINGS INC 30 Sep 2016COMMON STOCK USD.001 OPEN

700.000 0.007.350300Local1.000000
7.350300 0.00 1.75Base

1.75
0.00
0.00 5,146.96

5,146.96

WELLS FARGO SECURITIES, LLC USD/DTC483007704 KAISER ALUMINUM CORP 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

100.000 0.0093.460500Local1.000000
93.460500 0.00 0.75Base

0.75
0.00
0.00 9,346.80

9,346.80

WELLS FARGO SECURITIES, LLC USD/DTC488152208 KELLY SERVICES INC  A 13 Jul 2016 0.01COMMON STOCK USD1.0 18 Jul 2016

300.000 0.0020.245600Local1.000000
20.245600 0.00 2.25Base

2.25
0.00
0.00 6,075.93

6,075.93

WELLS FARGO SECURITIES, LLC USD/DTC488401100 KEMPER CORP 24 Aug 2016 0.01COMMON STOCK USD.1 29 Aug 2016

300.000 0.0036.654800Local1.000000
36.654800 0.00 2.25Base

2.25
0.00
0.00 10,998.69

10,998.69

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC489398107 KENNEDY WILSON HOLDINGS INC 24 Aug 2016 0.01COMMON STOCK USD.000 29 Aug 2016

500.000 0.0021.683700Local1.000000 5.50 0.00 10,847.35
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21.683700 0.00 5.50Base 0.00 10,847.35

GOLDMAN SACHS + CO USD/DTC49714P108 KINSALE CAPITAL GROUP INC 30 Sep 2016COMMON STOCK USD.01 OPEN

600.000 0.0022.013800Local1.000000
22.013800 0.00 1.50Base

1.50
0.00
0.00 13,209.78

13,209.78

WELLS FARGO SECURITIES, LLC USD/DTC49803L109 KITE PHARMA INC 24 Aug 2016 0.01COMMON STOCK USD.001 29 Aug 2016

200.000 0.0058.869100Local1.000000
58.869100 0.00 1.50Base

1.50
0.00
0.00 11,775.32

11,775.32

WELLS FARGO SECURITIES, LLC USD/DTC49803T300 KITE REALTY GROUP TRUST 18 Aug 2016 0.01REIT USD.01 23 Aug 2016

400.000 0.0028.467400Local1.000000
28.467400 0.00 3.00Base

3.00
0.00
0.00 11,389.96

11,389.96

WELLS FARGO SECURITIES, LLC USD/DTC499064103 KNIGHT TRANSPORTATION INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

100.000 0.0029.196700Local1.000000
29.196700 0.00 0.75Base

0.75
0.00
0.00 2,920.42

2,920.42

WELLS FARGO SECURITIES, LLC USD/DTC50187A107 LHC GROUP INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

100.000 0.0046.378300Local1.000000
46.378300 0.00 0.75Base

0.75
0.00
0.00 4,638.58

4,638.58

WELLS FARGO SECURITIES, LLC USD/DTC505336107 LA Z BOY INC 29 Jul 2016 0.01COMMON STOCK USD1.0 03 Aug 2016

100.000 0.0030.209800Local1.000000
30.209800 0.00 0.75Base

0.75
0.00
0.00 3,021.73

3,021.73

WELLS FARGO SECURITIES, LLC USD/DTC513847103 LANCASTER COLONY CORP 19 Jul 2016 0.01COMMON STOCK 22 Jul 2016

100.000 0.00127.469200Local1.000000
127.469200 0.00 0.75Base

0.75
0.00
0.00 12,747.67

12,747.67

WELLS FARGO SECURITIES, LLC USD/DTC51476K103 LANDAUER INC 01 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

400.000 0.0039.383800Local1.000000
39.383800 0.00 3.00Base

3.00
0.00
0.00 15,756.52

15,756.52

LOOP CAPITAL MARKETS USD/DTC517942108 LASALLE HOTEL PROPERTIES 09 Sep 2016 0.01REIT USD.01 14 Sep 2016
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100.000 0.0025.510000Local1.000000
25.510000 0.00 1.10Base

1.10
0.00
0.00 2,552.10

2,552.10

WELLS FARGO SECURITIES, LLC USD/DTC525558201 LEMAITRE VASCULAR INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

200.000 0.0020.877600Local1.000000
20.877600 0.00 1.50Base

1.50
0.00
0.00 4,177.02

4,177.02

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC52603A109 LENDINGCLUB CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

700.000 0.006.347900Local1.000000
6.347900 0.00 5.25Base

5.25
0.00
0.00 4,448.78

4,448.78

WELLS FARGO SECURITIES, LLC USD/DTC52603B107 LENDINGTREE INC 19 Jul 2016 0.01COMMON STOCK USD.01 22 Jul 2016

100.000 0.00101.893400Local1.000000
101.893400 0.00 0.75Base

0.75
0.00
0.00 10,190.09

10,190.09

WELLS FARGO SECURITIES, LLC USD/DTC529043101 LEXINGTON REALTY TRUST 01 Sep 2016 0.01REIT USD.0001 07 Sep 2016

400.000 0.0010.713500Local1.000000
10.713500 0.00 3.00Base

3.00
0.00
0.00 4,288.40

4,288.40

WELLS FARGO SECURITIES, LLC USD/DTC531465102 LIBERTY TRIPADVISOR HDG A 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

200.000 0.0020.870800Local1.000000
20.870800 0.00 1.50Base

1.50
0.00
0.00 4,175.66

4,175.66

WEEDEN + CO. USD/DTC53619R102 LION BIOTECHNOLOGIES INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

700.000 0.008.884700Local1.000000
8.884700 0.00 5.25Base

5.25
0.00
0.00 6,224.54

6,224.54

WELLS FARGO SECURITIES, LLC USD/DTC537008104 LITTELFUSE INC 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

100.000 0.00122.512300Local1.000000
122.512300 0.00 0.75Base

0.75
0.00
0.00 12,251.98

12,251.98

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC546347105 LOUISIANA PACIFIC CORP 23 Aug 2016COMMON STOCK USD1.0 26 Aug 2016

400.000 0.0019.300000Local1.000000
19.300000 0.00 1.00Base

1.00
0.00
0.00 7,721.00

7,721.00
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WELLS FARGO SECURITIES, LLC USD/DTC548862101 LOXO ONCOLOGY INC 12 Jul 2016 0.01COMMON STOCK USD.000 15 Jul 2016

300.000 0.0025.202500Local1.000000
25.202500 0.00 2.25Base

2.25
0.00
0.00 7,563.00

7,563.00

WELLS FARGO SECURITIES, LLC USD/DTC550819106 LYDALL INC 18 Aug 2016 0.01COMMON STOCK USD.1 23 Aug 2016

200.000 0.0048.643700Local1.000000
48.643700 0.00 1.50Base

1.50
0.00
0.00 9,730.24

9,730.24

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC55264U108 MB FINANCIAL INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

200.000 0.0039.170000Local1.000000
39.170000 0.00 0.50Base

0.50
0.00
0.00 7,834.50

7,834.50

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

400.000 0.0038.046100Local1.000000
38.046100 0.00 1.00Base

1.00
0.00
0.00 15,219.44

15,219.44
55264U108 Total

1.50 0.000.00 23,053.94600.000 Local

0.00 1.50 0.00 23,053.94Base

WELLS FARGO SECURITIES, LLC USD/DTC55277P104 MGE ENERGY INC 18 Aug 2016 0.01COMMON STOCK USD1.0 23 Aug 2016

200.000 0.0056.747400Local1.000000
56.747400 0.00 1.50Base

1.50
0.00
0.00 11,350.98

11,350.98

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC552848103 MGIC INVESTMENT CORP 23 Aug 2016COMMON STOCK USD1.0 26 Aug 2016

800.000 0.007.990000Local1.000000
7.990000 0.00 2.00Base

2.00
0.00
0.00 6,394.00

6,394.00

WELLS FARGO SECURITIES, LLC USD/DTC55303J106 MGP INGREDIENTS INC 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0037.688700Local1.000000
37.688700 0.00 3.00Base

3.00
0.00
0.00 15,078.48

15,078.48

WELLS FARGO SECURITIES, LLC USD/DTC55306N104 MKS INSTRUMENTS INC 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

100.000 0.0045.651900Local1.000000
45.651900 0.00 0.75Base

0.75
0.00
0.00 4,565.94

4,565.94
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WELLS FARGO SECURITIES, LLC USD/DTC553777103 MTS SYSTEMS CORP 13 Jul 2016 0.01COMMON STOCK USD.25 18 Jul 2016

100.000 0.0045.691900Local1.000000
45.691900 0.00 0.75Base

0.75
0.00
0.00 4,569.94

4,569.94

WELLS FARGO SECURITIES, LLC USD/DTC29 Jul 2016 0.0103 Aug 2016

200.000 0.0047.524300Local1.000000
47.524300 0.00 1.50Base

1.50
0.00
0.00 9,506.36

9,506.36
553777103 Total

2.25 0.000.00 14,076.30300.000 Local

0.00 2.25 0.00 14,076.30Base

WELLS FARGO SECURITIES, LLC USD/DTC55378A105 MTGE INVESTMENT CORP 29 Jul 2016 0.01REIT USD.01 03 Aug 2016

200.000 0.0016.352400Local1.000000
16.352400 0.00 1.50Base

1.50
0.00
0.00 3,271.98

3,271.98

WELLS FARGO SECURITIES, LLC USD/DTC55405Y100 MACOM TECHNOLOGY SOLUTIONS H 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

100.000 0.0038.238800Local1.000000
38.238800 0.00 0.75Base

0.75
0.00
0.00 3,824.63

3,824.63

WELLS FARGO SECURITIES, LLC USD/DTC554489104 MACK CALI REALTY CORP 18 Aug 2016 0.01REIT USD.01 23 Aug 2016

400.000 0.0027.501500Local1.000000
27.501500 0.00 3.00Base

3.00
0.00
0.00 11,003.60

11,003.60

WELLS FARGO SECURITIES, LLC USD/DTC556269108 STEVEN MADDEN LTD 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

100.000 0.0034.406400Local1.000000
34.406400 0.00 0.75Base

0.75
0.00
0.00 3,441.39

3,441.39

MONTROSE SECURITIES EQUITIES USD/DTC56400P201 MANNKIND CORP 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

5,000.000 0.001.076100Local1.000000
1.076100 0.00 37.50Base

37.50
0.00
0.00 5,418.00

5,418.00

WELLS FARGO SECURITIES, LLC USD/DTC574795100 MASIMO CORP 15 Jul 2016 0.01COMMON STOCK USD.001 20 Jul 2016

100.000 0.0052.461300Local1.000000 0.75 0.00 5,246.88
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52.461300 0.00 0.75Base 0.00 5,246.88

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC576323109 MASTEC INC 23 Aug 2016COMMON STOCK USD.1 26 Aug 2016

200.000 0.0030.860000Local1.000000
30.860000 0.00 0.50Base

0.50
0.00
0.00 6,172.50

6,172.50

LOOP CAPITAL MARKETS USD/DTC576485205 MATADOR RESOURCES CO 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

200.000 0.0023.325000Local1.000000
23.325000 0.00 2.20Base

2.20
0.00
0.00 4,667.20

4,667.20

WELLS FARGO SECURITIES, LLC USD/DTC57686G105 MATSON INC 18 Aug 2016 0.01COMMON STOCK 23 Aug 2016

300.000 0.0036.476600Local1.000000
36.476600 0.00 2.25Base

2.25
0.00
0.00 10,945.23

10,945.23

WELLS FARGO SECURITIES, LLC USD/DTC577128101 MATTHEWS INTL CORP CLASS A 14 Jul 2016 0.01COMMON STOCK USD1.0 19 Jul 2016

100.000 0.0059.329300Local1.000000
59.329300 0.00 0.75Base

0.75
0.00
0.00 5,933.68

5,933.68

WELLS FARGO SECURITIES, LLC USD/DTC577933104 MAXIMUS INC 03 Aug 2016 0.01COMMON STOCK 08 Aug 2016

100.000 0.0057.674300Local1.000000
57.674300 0.00 0.75Base

0.75
0.00
0.00 5,768.18

5,768.18

WELLS FARGO SECURITIES, LLC USD/DTC580589109 MCGRATH RENTCORP 13 Jul 2016 0.01COMMON STOCK 18 Jul 2016

200.000 0.0031.578000Local1.000000
31.578000 0.00 1.50Base

1.50
0.00
0.00 6,317.10

6,317.10

WELLS FARGO SECURITIES, LLC USD/DTC58441K100 MEDIA GENERAL INC 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

200.000 0.0017.893400Local1.000000
17.893400 0.00 1.50Base

1.50
0.00
0.00 3,580.18

3,580.18

WELLS FARGO SECURITIES, LLC USD/DTC58463J304 MEDICAL PROPERTIES TRUST INC 18 Aug 2016 0.01REIT USD.001 23 Aug 2016

700.000 0.0015.376000Local1.000000
15.376000 0.00 5.25Base

5.25
0.00
0.00 10,768.45

10,768.45

WELLS FARGO SECURITIES, LLC USD/DTC584688105 MEDICINES COMPANY 18 Aug 2016 0.01COMMON STOCK USD.001 23 Aug 2016
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300.000 0.0038.098600Local1.000000
38.098600 0.00 2.25Base

2.25
0.00
0.00 11,431.83

11,431.83

WELLS FARGO SECURITIES, LLC USD/DTC58471A105 MEDIDATA SOLUTIONS INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0053.207700Local1.000000
53.207700 0.00 0.75Base

0.75
0.00
0.00 5,321.52

5,321.52

GOLDMAN SACHS + CO USD/DTC58506Q109 MEDPACE HOLDINGS INC 30 Sep 2016COMMON STOCK USD.01 OPEN

700.000 0.0029.877100Local1.000000
29.877100 0.00 1.75Base

1.75
0.00
0.00 20,915.72

20,915.72

WELLS FARGO SECURITIES, LLC USD/DTC587200106 MENTOR GRAPHICS CORP 01 Sep 2016 0.01COMMON STOCK 07 Sep 2016

200.000 0.0024.202600Local1.000000
24.202600 0.00 1.50Base

1.50
0.00
0.00 4,842.02

4,842.02

WELLS FARGO SECURITIES, LLC USD/DTC589889104 MERIT MEDICAL SYSTEMS INC 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

200.000 0.0023.536700Local1.000000
23.536700 0.00 1.50Base

1.50
0.00
0.00 4,708.84

4,708.84

WELLS FARGO SECURITIES, LLC USD/DTC59064R109 MESA LABORATORIES INC 12 Jul 2016 0.01COMMON STOCK 15 Jul 2016

100.000 0.00127.093900Local1.000000
127.093900 0.00 0.75Base

0.75
0.00
0.00 12,710.14

12,710.14

WELLS FARGO SECURITIES, LLC USD/DTC59100U108 META FINANCIAL GROUP INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

100.000 0.0052.339400Local1.000000
52.339400 0.00 0.75Base

0.75
0.00
0.00 5,234.69

5,234.69

WELLS FARGO SECURITIES, LLC USD/DTC595137100 MICROSEMI CORP 03 Aug 2016 0.01COMMON STOCK USD.2 08 Aug 2016

100.000 0.0038.242200Local1.000000
38.242200 0.00 0.75Base

0.75
0.00
0.00 3,824.97

3,824.97

WELLS FARGO SECURITIES, LLC USD/DTC01 Sep 2016 0.0107 Sep 2016

100.000 0.0040.108500Local1.000000
40.108500 0.00 0.75Base

0.75
0.00
0.00 4,011.60

4,011.60
595137100 Total
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1.50 0.000.00 7,836.57200.000 Local

0.00 1.50 0.00 7,836.57Base

WELLS FARGO SECURITIES, LLC USD/DTC600544100 HERMAN MILLER INC 06 Sep 2016 0.01COMMON STOCK USD.2 09 Sep 2016

100.000 0.0035.734300Local1.000000
35.734300 0.00 0.75Base

0.75
0.00
0.00 3,574.18

3,574.18

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC60255W105 MINDBODY INC   CLASS A 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

900.000 0.0015.989700Local1.000000
15.989700 0.00 9.90Base

9.90
0.00
0.00 14,400.63

14,400.63

WELLS FARGO SECURITIES, LLC USD/DTC603158106 MINERALS TECHNOLOGIES INC 03 Aug 2016 0.01COMMON STOCK USD.1 08 Aug 2016

100.000 0.0065.741600Local1.000000
65.741600 0.00 0.75Base

0.75
0.00
0.00 6,574.91

6,574.91

WELLS FARGO SECURITIES, LLC USD/DTC603380106 MINERVA NEUROSCIENCES INC 16 Sep 2016 0.01COMMON STOCK USD.000 21 Sep 2016

300.000 0.0013.940300Local1.000000
13.940300 0.00 2.25Base

2.25
0.00
0.00 4,184.34

4,184.34

WELLS FARGO SECURITIES, LLC USD/DTC60855R100 MOLINA HEALTHCARE INC 15 Jul 2016 0.01COMMON STOCK USD.001 20 Jul 2016

100.000 0.0052.006700Local1.000000
52.006700 0.00 0.75Base

0.75
0.00
0.00 5,201.42

5,201.42

WELLS FARGO SECURITIES, LLC USD/DTC609839105 MONOLITHIC POWER SYSTEMS INC 06 Sep 2016 0.01COMMON STOCK USD.001 09 Sep 2016

100.000 0.0076.541600Local1.000000
76.541600 0.00 0.75Base

0.75
0.00
0.00 7,654.91

7,654.91

WELLS FARGO SECURITIES, LLC USD/DTC624758108 MUELLER WATER PRODUCTS INC A 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

400.000 0.0012.195500Local1.000000
12.195500 0.00 3.00Base

3.00
0.00
0.00 4,881.20

4,881.20

WELLS FARGO SECURITIES, LLC USD/DTC62857M105 MYOKARDIA INC 13 Jul 2016 0.01COMMON STOCK USD.000 18 Jul 2016

400.000 0.0017.296300Local1.000000
17.296300 0.00 3.00Base

3.00
0.00
0.00 6,921.52

6,921.52
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
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Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC628778102 N B T BANCORP INC 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

100.000 0.0032.520000Local1.000000
32.520000 0.00 1.10Base

1.10
0.00
0.00 3,253.10

3,253.10

WELLS FARGO SECURITIES, LLC USD/DTC62914B100 NIC INC 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

100.000 0.0023.372800Local1.000000
23.372800 0.00 0.75Base

0.75
0.00
0.00 2,338.03

2,338.03

WELLS FARGO SECURITIES, LLC USD/DTC62945V109 NV5 GLOBAL INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0029.520800Local1.000000
29.520800 0.00 1.50Base

1.50
0.00
0.00 5,905.66

5,905.66

GOLDMAN SACHS + CO USD/DTC630104107 NANTHEALTH INC 30 Sep 2016COMMON STOCK USD.000 OPEN

600.000 0.0013.155900Local1.000000
13.155900 0.00 1.50Base

1.50
0.00
0.00 7,895.04

7,895.04

WELLS FARGO SECURITIES, LLC USD/DTC63016Q102 NANTKWEST INC 12 Jul 2016 0.01COMMON STOCK USD.000 15 Jul 2016

900.000 0.007.050700Local1.000000
7.050700 0.00 6.75Base

6.75
0.00
0.00 6,352.38

6,352.38

WELLS FARGO SECURITIES, LLC USD/DTC63546L102 NATIONAL COMMERCE CORP 13 Jul 2016 0.01COMMON STOCK 18 Jul 2016

200.000 0.0024.234400Local1.000000
24.234400 0.00 1.50Base

1.50
0.00
0.00 4,848.38

4,848.38

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC63633D104 NATL HEALTH INVESTORS INC 23 Aug 2016REIT USD.01 26 Aug 2016

100.000 0.0081.150000Local1.000000
81.150000 0.00 0.25Base

0.25
0.00
0.00 8,115.25

8,115.25

UBS SECURITIES LLC USD/DTC637870106 NATIONAL STORAGE AFFILIATES 29 Jul 2016 0.01REIT USD.01 03 Aug 2016

1,100.000 0.0021.413400Local1.000000
21.413400 0.00 8.25Base

8.25
0.00
0.00 23,562.99

23,562.99

WELLS FARGO SECURITIES, LLC USD/DTC639050103 NATUS MEDICAL INC 06 Sep 2016 0.01COMMON STOCK USD.001 09 Sep 2016

100.000 0.0041.787200Local1.000000 0.75 0.00 4,179.47
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41.787200 0.00 0.75Base 0.00 4,179.47

WELLS FARGO SECURITIES, LLC USD/DTC63934E108 NAVISTAR INTERNATIONAL CORP 15 Jul 2016 0.01COMMON STOCK USD.1 20 Jul 2016

300.000 0.0012.069400Local1.000000
12.069400 0.00 2.25Base

2.25
0.00
0.00 3,623.07

3,623.07

WELLS FARGO SECURITIES, LLC USD/DTC640079109 NEENAH PAPER INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

100.000 0.0075.078900Local1.000000
75.078900 0.00 0.75Base

0.75
0.00
0.00 7,508.64

7,508.64

WELLS FARGO SECURITIES, LLC USD/DTC640268108 NEKTAR THERAPEUTICS 24 Aug 2016 0.01COMMON STOCK USD.000 29 Aug 2016

500.000 0.0018.063300Local1.000000
18.063300 0.00 3.75Base

3.75
0.00
0.00 9,035.40

9,035.40

LOOP CAPITAL MARKETS USD/DTC64031N108 NELNET INC CL A 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

100.000 0.0038.200000Local1.000000
38.200000 0.00 1.10Base

1.10
0.00
0.00 3,821.10

3,821.10

WELLS FARGO SECURITIES, LLC USD/DTC640491106 NEOGEN CORP 15 Jul 2016 0.01COMMON STOCK USD.16 20 Jul 2016

100.000 0.0056.102100Local1.000000
56.102100 0.00 0.75Base

0.75
0.00
0.00 5,610.96

5,610.96

WELLS FARGO SECURITIES, LLC USD/DTC64052L106 NEOS THERAPEUTICS INC 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

600.000 0.008.527400Local1.000000
8.527400 0.00 4.50Base

4.50
0.00
0.00 5,120.94

5,120.94

WELLS FARGO SECURITIES, LLC USD/DTC64115T104 NETSCOUT SYSTEMS INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

100.000 0.0029.196900Local1.000000
29.196900 0.00 0.75Base

0.75
0.00
0.00 2,920.44

2,920.44

WELLS FARGO SECURITIES, LLC USD/DTC64157F103 NEVRO CORP 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

100.000 0.0081.910700Local1.000000
81.910700 0.00 0.75Base

0.75
0.00
0.00 8,191.82

8,191.82

WELLS FARGO SECURITIES, LLC USD/DTC646025106 NEW JERSEY RESOURCES CORP 29 Jul 2016 0.01COMMON STOCK USD2.5 03 Aug 2016
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100.000 0.0037.286700Local1.000000
37.286700 0.00 0.75Base

0.75
0.00
0.00 3,729.42

3,729.42

WELLS FARGO SECURITIES, LLC USD/DTC21 Sep 2016 0.0126 Sep 2016

100.000 0.0034.003400Local1.000000
34.003400 0.00 0.75Base

0.75
0.00
0.00 3,401.09

3,401.09
646025106 Total

1.50 0.000.00 7,130.51200.000 Local

0.00 1.50 0.00 7,130.51Base

WELLS FARGO SECURITIES, LLC USD/DTC64828T201 NEW RESIDENTIAL INVESTMENT 18 Aug 2016 0.01REIT USD.01 23 Aug 2016

700.000 0.0014.081900Local1.000000
14.081900 0.00 5.25Base

5.25
0.00
0.00 9,862.58

9,862.58

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

1,300.000 0.0014.350900Local1.000000
14.350900 0.00 3.25Base

3.25
0.00
0.00 18,659.42

18,659.42
64828T201 Total

8.50 0.000.00 28,522.002,000.000 Local

0.00 8.50 0.00 28,522.00Base

WELLS FARGO SECURITIES, LLC USD/DTC650111107 NEW YORK TIMES CO A 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

300.000 0.0012.254200Local1.000000
12.254200 0.00 2.25Base

2.25
0.00
0.00 3,678.51

3,678.51

WELLS FARGO SECURITIES, LLC USD/DTC65406E102 NICOLET BANKSHARES INC 12 Jul 2016 0.01COMMON STOCK 15 Jul 2016

200.000 0.0039.303700Local1.000000
39.303700 0.00 1.50Base

1.50
0.00
0.00 7,862.24

7,862.24

WELLS FARGO SECURITIES, LLC USD/DTC65440R101 NIMBLE STORAGE INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

800.000 0.007.800800Local1.000000
7.800800 0.00 6.00Base

6.00
0.00
0.00 6,246.64

6,246.64

MONTROSE SECURITIES EQUITIES USD/DTC65500B103 NOBILIS HEALTH CORP 13 Jul 2016 0.01COMMON STOCK 18 Jul 2016
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2,200.000 0.002.398900Local1.000000
2.398900 0.00 16.50Base

16.50
0.00
0.00 5,294.08

5,294.08

WELLS FARGO SECURITIES, LLC USD/DTC656559309 NORTEK INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0086.741200Local1.000000
86.741200 0.00 0.75Base

0.75
0.00
0.00 8,674.87

8,674.87

WELLS FARGO SECURITIES, LLC USD/DTC667655104 NORTHWEST NATURAL GAS CO 15 Jul 2016 0.01COMMON STOCK USD3.16 20 Jul 2016

100.000 0.0064.688900Local1.000000
64.688900 0.00 0.75Base

0.75
0.00
0.00 6,469.64

6,469.64

WELLS FARGO SECURITIES, LLC USD/DTC668074305 NORTHWESTERN CORP 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

200.000 0.0059.252400Local1.000000
59.252400 0.00 1.50Base

1.50
0.00
0.00 11,851.98

11,851.98

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC670002104 NOVAVAX INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

500.000 0.001.433000Local1.000000
1.433000 0.00 3.75Base

3.75
0.00
0.00 720.25

720.25

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC67011P100 NOW INC 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

500.000 0.0021.416000Local1.000000
21.416000 0.00 5.50Base

5.50
0.00
0.00 10,713.50

10,713.50

WELLS FARGO SECURITIES, LLC USD/DTC67069D108 NUTRISYSTEM INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0025.225800Local1.000000
25.225800 0.00 4.50Base

4.50
0.00
0.00 15,139.98

15,139.98

WELLS FARGO SECURITIES, LLC USD/DTC670704105 NUVASIVE INC 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

100.000 0.0065.821400Local1.000000
65.821400 0.00 0.75Base

0.75
0.00
0.00 6,582.89

6,582.89

WELLS FARGO SECURITIES, LLC USD/DTC671044105 OSI SYSTEMS INC 06 Sep 2016 0.01COMMON STOCK 09 Sep 2016

100.000 0.0067.034500Local1.000000
67.034500 0.00 0.75Base

0.75
0.00
0.00 6,704.20

6,704.20
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GOLDMAN SACHS + CO USD/DTC67555N206 OCLARO INC 30 Sep 2016COMMON STOCK USD.01 OPEN

1,400.000 0.008.550900Local1.000000
8.550900 0.00 3.50Base

3.50
0.00
0.00 11,974.76

11,974.76

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC676220106 OFFICE DEPOT INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

1,300.000 0.003.605800Local1.000000
3.605800 0.00 9.75Base

9.75
0.00
0.00 4,697.29

4,697.29

LOOP CAPITAL MARKETS USD/DTC680033107 OLD NATIONAL BANCORP 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

300.000 0.0014.076700Local1.000000
14.076700 0.00 3.30Base

3.30
0.00
0.00 4,226.31

4,226.31

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC680665205 OLIN CORP 23 Aug 2016COMMON STOCK USD1.0 26 Aug 2016

300.000 0.0021.670000Local1.000000
21.670000 0.00 0.75Base

0.75
0.00
0.00 6,501.75

6,501.75

WELLS FARGO SECURITIES, LLC USD/DTC682143102 OMEROS CORP 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

600.000 0.0010.675500Local1.000000
10.675500 0.00 4.50Base

4.50
0.00
0.00 6,409.80

6,409.80

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC68235P108 ONE GAS INC 23 Aug 2016COMMON STOCK 26 Aug 2016

100.000 0.0062.220000Local1.000000
62.220000 0.00 0.25Base

0.25
0.00
0.00 6,222.25

6,222.25

WELLS FARGO SECURITIES, LLC USD/DTC68554V108 ORASURE TECHNOLOGIES INC 12 Aug 2016 0.01COMMON STOCK USD.000 17 Aug 2016

500.000 0.006.981700Local1.000000
6.981700 0.00 3.75Base

3.75
0.00
0.00 3,494.60

3,494.60

WELLS FARGO SECURITIES, LLC USD/DTC68906L105 OTONOMY INC 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

400.000 0.0015.552000Local1.000000
15.552000 0.00 3.00Base

3.00
0.00
0.00 6,223.80

6,223.80

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC69014Q101 OVASCIENCE INC 14 Jul 2016 0.01COMMON STOCK 19 Jul 2016

900.000 0.005.138300Local1.000000 6.75 0.00 4,631.22
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5.138300 0.00 6.75Base 0.00 4,631.22

WELLS FARGO SECURITIES, LLC USD/DTC690732102 OWENS + MINOR INC 01 Sep 2016 0.01COMMON STOCK USD2.0 07 Sep 2016

100.000 0.0034.481300Local1.000000
34.481300 0.00 0.75Base

0.75
0.00
0.00 3,448.88

3,448.88

WELLS FARGO SECURITIES, LLC USD/DTC691497309 OXFORD INDUSTRIES INC 06 Sep 2016 0.01COMMON STOCK USD1.0 09 Sep 2016

100.000 0.0070.759600Local1.000000
70.759600 0.00 0.75Base

0.75
0.00
0.00 7,076.71

7,076.71

WELLS FARGO SECURITIES, LLC USD/DTC69327R101 PDC ENERGY INC 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0053.973900Local1.000000
53.973900 0.00 0.75Base

0.75
0.00
0.00 5,398.14

5,398.14

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

900.000 0.0067.062700Local1.000000
67.062700 0.00 2.25Base

2.25
0.00
0.00 60,358.68

60,358.68
69327R101 Total

3.00 0.000.00 65,756.821,000.000 Local

0.00 3.00 0.00 65,756.82Base

WELLS FARGO SECURITIES, LLC USD/DTC69349H107 PNM RESOURCES INC 21 Sep 2016 0.01COMMON STOCK 26 Sep 2016

100.000 0.0033.787800Local1.000000
33.787800 0.00 0.75Base

0.75
0.00
0.00 3,379.53

3,379.53

WELLS FARGO SECURITIES, LLC USD/DTC69354N106 PRA GROUP INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

200.000 0.0031.934100Local1.000000
31.934100 0.00 1.50Base

1.50
0.00
0.00 6,388.32

6,388.32

WELLS FARGO SECURITIES, LLC USD/DTC69360J107 PS BUSINESS PARKS INC/CA 18 Aug 2016 0.01REIT USD.01 23 Aug 2016

100.000 0.00109.772500Local1.000000
109.772500 0.00 0.75Base

0.75
0.00
0.00 10,978.00

10,978.00

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC69404D108 PACIFIC BIOSCIENCES OF CALIF 15 Jul 2016 0.01COMMON STOCK USD.000 20 Jul 2016
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500.000 0.008.010000Local1.000000
8.010000 0.00 3.75Base

3.75
0.00
0.00 4,008.75

4,008.75

LOOP CAPITAL MARKETS USD/DTC09 Sep 2016 0.0114 Sep 2016

400.000 0.008.567500Local1.000000
8.567500 0.00 3.00Base

3.00
0.00
0.00 3,430.00

3,430.00
69404D108 Total

6.75 0.000.00 7,438.75900.000 Local

0.00 6.75 0.00 7,438.75Base

WELLS FARGO SECURITIES, LLC USD/DTC698813102 PAPA JOHN S INTL INC 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

100.000 0.0077.820300Local1.000000
77.820300 0.00 0.75Base

0.75
0.00
0.00 7,782.78

7,782.78

RIGHTS SUBSCRIBED USD/DTC69888T207 PAR PACIFIC HOLDINGS INC 09 Sep 2016COMMON STOCK USD.01 09 Sep 2016

237.000 0.0012.250000Local1.000000
12.250000 0.00 0.00Base

0.00
0.00
0.00 2,903.25

2,903.25

RIGHTS OFFER USD/DTC69888V111 PAR PACIFIC HOLDINGS INC 24 Aug 2016RIGHT 26 Aug 2016

2,400.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC699374302 PARATEK PHARMACEUTICALS INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

600.000 0.0012.961900Local1.000000
12.961900 0.00 4.50Base

4.50
0.00
0.00 7,781.64

7,781.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC699462107 PAREXEL INTERNATIONAL CORP 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

100.000 0.0069.620000Local1.000000
69.620000 0.00 0.25Base

0.25
0.00
0.00 6,962.25

6,962.25

WELLS FARGO SECURITIES, LLC USD/DTC700215304 PARK CITY GROUP INC 14 Jul 2016 0.01COMMON STOCK USD.01 19 Jul 2016

500.000 0.0010.821500Local1.000000
10.821500 0.00 3.75Base

3.75
0.00
0.00 5,414.50

5,414.50
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC70338P100 PATTERN ENERGY GROUP INC 31 Aug 2016COMMON STOCK USD.01 06 Sep 2016

700.000 0.0023.798900Local1.000000
23.798900 0.00 1.75Base

1.75
0.00
0.00 16,660.98

16,660.98

WELLS FARGO SECURITIES, LLC USD/DTC70432V102 PAYCOM SOFTWARE INC 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

200.000 0.0050.660600Local1.000000
50.660600 0.00 1.50Base

1.50
0.00
0.00 10,133.62

10,133.62

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC71943U104 PHYSICIANS REALTY TRUST 23 Aug 2016REIT USD.01 26 Aug 2016

300.000 0.0021.320000Local1.000000
21.320000 0.00 0.75Base

0.75
0.00
0.00 6,396.75

6,396.75

MERGER USD/DTC72346Q104 PINNACLE FINANCIAL PARTNERS 01 Jul 2016COMMON STOCK USD1.0 01 Jul 2016

252.000 0.0048.530000Local1.000000
48.530000 0.00 0.00Base

0.00
0.00
0.00 12,229.56

12,229.56

WELLS FARGO SECURITIES, LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

100.000 0.0055.000500Local1.000000
55.000500 0.00 0.75Base

0.75
0.00
0.00 5,500.80

5,500.80
72346Q104 Total

0.75 0.000.00 17,730.36352.000 Local

0.00 0.75 0.00 17,730.36Base

WELLS FARGO SECURITIES, LLC USD/DTC729132100 PLEXUS CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

100.000 0.0046.053300Local1.000000
46.053300 0.00 0.75Base

0.75
0.00
0.00 4,606.08

4,606.08

WELLS FARGO SECURITIES, LLC USD/DTC73179P106 POLYONE CORPORATION 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

300.000 0.0033.137800Local1.000000
33.137800 0.00 2.25Base

2.25
0.00
0.00 9,943.59

9,943.59

WELLS FARGO SECURITIES, LLC USD/DTC736508847 PORTLAND GENERAL ELECTRIC CO 01 Sep 2016 0.01COMMON STOCK 07 Sep 2016

100.000 0.0042.009100Local1.000000
42.009100 0.00 0.75Base

0.75
0.00
0.00 4,201.66

4,201.66
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WELLS FARGO SECURITIES, LLC USD/DTC737010108 PORTOLA PHARMACEUTICALS INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

200.000 0.0023.659800Local1.000000
23.659800 0.00 1.50Base

1.50
0.00
0.00 4,733.46

4,733.46

WELLS FARGO SECURITIES, LLC USD/DTC737630103 POTLATCH CORP 06 Sep 2016 0.01REIT USD1.0 09 Sep 2016

100.000 0.0039.109400Local1.000000
39.109400 0.00 0.75Base

0.75
0.00
0.00 3,911.69

3,911.69

LOOP CAPITAL MARKETS USD/DTC739276103 POWER INTEGRATIONS INC 09 Sep 2016 0.01COMMON STOCK USD.001 14 Sep 2016

100.000 0.0057.700000Local1.000000
57.700000 0.00 1.10Base

1.10
0.00
0.00 5,771.10

5,771.10

WELLS FARGO SECURITIES, LLC USD/DTC74112D101 PRESTIGE BRANDS HOLDINGS INC 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0055.469300Local1.000000
55.469300 0.00 0.75Base

0.75
0.00
0.00 5,547.68

5,547.68

WELLS FARGO SECURITIES, LLC USD/DTC741511109 PRICESMART INC 14 Jul 2016 0.01COMMON STOCK USD.000 19 Jul 2016

100.000 0.0081.017600Local1.000000
81.017600 0.00 0.75Base

0.75
0.00
0.00 8,102.51

8,102.51

WELLS FARGO SECURITIES, LLC USD/DTC742962103 PRIVATEBANCORP INC 15 Jul 2016 0.01COMMON STOCK 20 Jul 2016

100.000 0.0044.176700Local1.000000
44.176700 0.00 0.75Base

0.75
0.00
0.00 4,418.42

4,418.42

WELLS FARGO SECURITIES, LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

100.000 0.0044.953700Local1.000000
44.953700 0.00 0.75Base

0.75
0.00
0.00 4,496.12

4,496.12
742962103 Total

1.50 0.000.00 8,914.54200.000 Local

0.00 1.50 0.00 8,914.54Base

WELLS FARGO SECURITIES, LLC USD/DTC743424103 PROOFPOINT INC 13 Jul 2016 0.01COMMON STOCK USD.000 18 Jul 2016

100.000 0.0067.383500Local1.000000 0.75 0.00 6,739.10
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67.383500 0.00 0.75Base 0.00 6,739.10

WELLS FARGO SECURITIES, LLC USD/DTC743606105 PROSPERITY BANCSHARES INC 18 Aug 2016 0.01COMMON STOCK USD1.0 23 Aug 2016

200.000 0.0054.026000Local1.000000
54.026000 0.00 1.50Base

1.50
0.00
0.00 10,806.70

10,806.70

GOLDMAN SACHS + CO USD/DTC74366E102 PROTAGONIST THERAPEUTICS INC 30 Sep 2016COMMON STOCK USD.000 OPEN

700.000 0.0021.150200Local1.000000
21.150200 0.00 1.75Base

1.75
0.00
0.00 14,806.89

14,806.89

BARCLAYS CAPITAL INC./LE USD/DTC74624M102 PURE STORAGE INC   CLASS A 29 Jul 2016 0.01COMMON STOCK USD.000 03 Aug 2016

500.000 0.0012.597300Local1.000000
12.597300 0.00 3.75Base

3.75
0.00
0.00 6,302.40

6,302.40

WELLS FARGO SECURITIES, LLC USD/DTC747316107 QUAKER CHEMICAL CORP 01 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0088.489200Local1.000000
88.489200 0.00 1.50Base

1.50
0.00
0.00 17,699.34

17,699.34

WELLS FARGO SECURITIES, LLC USD/DTC13 Jul 2016 0.0118 Jul 2016

100.000 0.0094.997900Local1.000000
94.997900 0.00 0.75Base

0.75
0.00
0.00 9,500.54

9,500.54
747316107 Total

2.25 0.000.00 27,199.88300.000 Local

0.00 2.25 0.00 27,199.88Base

WELLS FARGO SECURITIES, LLC USD/DTC74758T303 QUALYS INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

100.000 0.0031.453500Local1.000000
31.453500 0.00 0.75Base

0.75
0.00
0.00 3,146.10

3,146.10

WELLS FARGO SECURITIES, LLC USD/DTC749607107 RLI CORP 18 Aug 2016 0.01COMMON STOCK USD1.0 23 Aug 2016

100.000 0.0069.153800Local1.000000
69.153800 0.00 0.75Base

0.75
0.00
0.00 6,916.13

6,916.13

WELLS FARGO SECURITIES, LLC USD/DTC74965L101 RLJ LODGING TRUST 18 Aug 2016 0.01REIT 23 Aug 2016
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500.000 0.0023.428000Local1.000000
23.428000 0.00 3.75Base

3.75
0.00
0.00 11,717.75

11,717.75

WELLS FARGO SECURITIES, LLC USD/DTC74978Q105 RSP PERMIAN INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0034.639200Local1.000000
34.639200 0.00 0.75Base

0.75
0.00
0.00 3,464.67

3,464.67

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC750236101 RADIAN GROUP INC 23 Aug 2016COMMON STOCK USD.001 26 Aug 2016

500.000 0.0013.600000Local1.000000
13.600000 0.00 1.25Base

1.25
0.00
0.00 6,801.25

6,801.25

LOOP CAPITAL MARKETS USD/DTC751452202 RAMCO GERSHENSON PROPERTIES 09 Sep 2016 0.01REIT USD.01 14 Sep 2016

200.000 0.0018.560000Local1.000000
18.560000 0.00 2.20Base

2.20
0.00
0.00 3,714.20

3,714.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC75382F106 RAPTOR PHARMACEUTICAL CORP 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

500.000 0.007.265000Local1.000000
7.265000 0.00 3.75Base

3.75
0.00
0.00 3,636.25

3,636.25

WELLS FARGO SECURITIES, LLC USD/DTC758932107 REGIS CORP 12 Jul 2016 0.01COMMON STOCK USD.05 15 Jul 2016

400.000 0.0013.893600Local1.000000
13.893600 0.00 3.00Base

3.00
0.00
0.00 5,560.44

5,560.44

LOOP CAPITAL MARKETS USD/DTC75915K101 REGULUS THERAPEUTICS INC 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

1,200.000 0.003.804200Local1.000000
3.804200 0.00 9.00Base

9.00
0.00
0.00 4,574.04

4,574.04

WELLS FARGO SECURITIES, LLC USD/DTC759531106 RELYPSA INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

300.000 0.0021.644000Local1.000000
21.644000 0.00 2.25Base

2.25
0.00
0.00 6,495.45

6,495.45

LOOP CAPITAL MARKETS USD/DTC759916109 REPLIGEN CORP 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

100.000 0.0032.760000Local1.000000
32.760000 0.00 1.10Base

1.10
0.00
0.00 3,277.10

3,277.10
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WELLS FARGO SECURITIES, LLC USD/DTC76009N100 RENT A CENTER INC 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

300.000 0.0012.409100Local1.000000
12.409100 0.00 2.25Base

2.25
0.00
0.00 3,724.98

3,724.98

NATIONAL FINANCIAL SERVICES CORP. USD/DTC76131N101 RETAIL OPPORTUNITY INVESTMEN 29 Jul 2016 0.01REIT USD.0001 03 Aug 2016

800.000 0.0022.872800Local1.000000
22.872800 0.00 6.00Base

6.00
0.00
0.00 18,304.24

18,304.24

WELLS FARGO SECURITIES, LLC USD/DTC761525609 REVLON INC CLASS A 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

200.000 0.0033.609500Local1.000000
33.609500 0.00 1.50Base

1.50
0.00
0.00 6,723.40

6,723.40

WELLS FARGO SECURITIES, LLC USD/DTC76169C100 REXFORD INDUSTRIAL REALTY IN 21 Sep 2016 0.01REIT USD.01 26 Sep 2016

200.000 0.0021.866800Local1.000000
21.866800 0.00 1.50Base

1.50
0.00
0.00 4,374.86

4,374.86

WELLS FARGO SECURITIES, LLC USD/DTC76680V108 RING ENERGY INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

400.000 0.007.900600Local1.000000
7.900600 0.00 3.00Base

3.00
0.00
0.00 3,163.24

3,163.24

WELLS FARGO SECURITIES, LLC USD/DTC775043102 ROFIN SINAR TECHNOLOGIES INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0031.769300Local1.000000
31.769300 0.00 0.75Base

0.75
0.00
0.00 3,177.68

3,177.68

WELLS FARGO SECURITIES, LLC USD/DTC779376102 ROVI CORP 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

200.000 0.0019.393000Local1.000000
19.393000 0.00 1.50Base

1.50
0.00
0.00 3,880.10

3,880.10

WELLS FARGO SECURITIES, LLC USD/DTC78377T107 RYMAN HOSPITALITY PROPERTIES 15 Jul 2016 0.01REIT USD.01 20 Jul 2016

100.000 0.0053.582700Local1.000000
53.582700 0.00 0.75Base

0.75
0.00
0.00 5,359.02

5,359.02

WELLS FARGO SECURITIES, LLC USD/DTC783859101 S + T BANCORP INC 01 Sep 2016 0.01COMMON STOCK USD2.5 07 Sep 2016

100.000 0.0028.324900Local1.000000 0.75 0.00 2,833.24
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28.324900 0.00 0.75Base 0.00 2,833.24

WELLS FARGO SECURITIES, LLC USD/DTC78469C103 SP PLUS CORP 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

200.000 0.0024.778500Local1.000000
24.778500 0.00 1.50Base

1.50
0.00
0.00 4,957.20

4,957.20

WELLS FARGO SECURITIES, LLC USD/DTC78573L106 SABRA HEALTH CARE REIT INC 01 Sep 2016 0.01REIT USD.01 07 Sep 2016

200.000 0.0025.114800Local1.000000
25.114800 0.00 1.50Base

1.50
0.00
0.00 5,024.46

5,024.46

GOLDMAN SACHS + CO USD/DTC78667J108 SAGE THERAPEUTICS INC 30 Sep 2016COMMON STOCK USD.000 OPEN

300.000 0.0046.051600Local1.000000
46.051600 0.00 0.75Base

0.75
0.00
0.00 13,816.23

13,816.23

WELLS FARGO SECURITIES, LLC USD/DTC786692103 SAGENT PHARMACEUTICALS INC 14 Jul 2016 0.01COMMON STOCK USD.01 19 Jul 2016

200.000 0.0021.693600Local1.000000
21.693600 0.00 1.50Base

1.50
0.00
0.00 4,340.22

4,340.22

WELLS FARGO SECURITIES, LLC USD/DTC78709Y105 SAIA INC 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

200.000 0.0026.892600Local1.000000
26.892600 0.00 1.50Base

1.50
0.00
0.00 5,380.02

5,380.02

WELLS FARGO SECURITIES, LLC USD/DTC800013104 SANDERSON FARMS INC 13 Jul 2016 0.01COMMON STOCK USD1.0 18 Jul 2016

100.000 0.0087.883500Local1.000000
87.883500 0.00 0.75Base

0.75
0.00
0.00 8,789.10

8,789.10

WELLS FARGO SECURITIES, LLC USD/DTC801056102 SANMINA CORP 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

100.000 0.0027.544000Local1.000000
27.544000 0.00 0.75Base

0.75
0.00
0.00 2,755.15

2,755.15

WELLS FARGO SECURITIES, LLC USD/DTC803607100 SAREPTA THERAPEUTICS INC 21 Sep 2016 0.01COMMON STOCK USD.000 26 Sep 2016

100.000 0.0055.754400Local1.000000
55.754400 0.00 0.75Base

0.75
0.00
0.00 5,576.19

5,576.19

WELLS FARGO SECURITIES, LLC USD/DTC808194104 SCHULMAN (A.) INC 14 Jul 2016 0.01COMMON STOCK USD1.0 19 Jul 2016
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200.000 0.0028.089800Local1.000000
28.089800 0.00 1.50Base

1.50
0.00
0.00 5,619.46

5,619.46

WELLS FARGO SECURITIES, LLC USD/DTC808541106 SCHWEITZER MAUDUIT INTL INC 24 Aug 2016 0.01COMMON STOCK USD.1 29 Aug 2016

300.000 0.0038.580600Local1.000000
38.580600 0.00 2.25Base

2.25
0.00
0.00 11,576.43

11,576.43

WELLS FARGO SECURITIES, LLC USD/DTC808625107 SCIENCE APPLICATIONS INTE 21 Sep 2016 0.01COMMON STOCK USD.000 26 Sep 2016

100.000 0.0068.232400Local1.000000
68.232400 0.00 0.75Base

0.75
0.00
0.00 6,823.99

6,823.99

WELLS FARGO SECURITIES, LLC USD/DTC811904101 SEACOR HOLDINGS INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0055.008600Local1.000000
55.008600 0.00 0.75Base

0.75
0.00
0.00 5,501.61

5,501.61

WELLS FARGO SECURITIES, LLC USD/DTC81282V100 SEAWORLD ENTERTAINMENT INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

300.000 0.0012.597400Local1.000000
12.597400 0.00 2.25Base

2.25
0.00
0.00 3,781.47

3,781.47

LOOP CAPITAL MARKETS USD/DTC81616X103 SELECT COMFORT CORPORATION 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

100.000 0.0025.480000Local1.000000
25.480000 0.00 1.10Base

1.10
0.00
0.00 2,549.10

2,549.10

WELLS FARGO SECURITIES, LLC USD/DTC81618T100 SELECT INCOME REIT 24 Aug 2016 0.01REIT USD.01 29 Aug 2016

400.000 0.0027.158300Local1.000000
27.158300 0.00 3.00Base

3.00
0.00
0.00 10,866.32

10,866.32

GOLDMAN SACHS + CO USD/DTC816212104 SELECTA BIOSCIENCES INC 30 Sep 2016COMMON STOCK USD.000 OPEN

400.000 0.0014.307700Local1.000000
14.307700 0.00 1.00Base

1.00
0.00
0.00 5,724.08

5,724.08

WELLS FARGO SECURITIES, LLC USD/DTC816300107 SELECTIVE INSURANCE GROUP 03 Aug 2016 0.01COMMON STOCK USD2.0 08 Aug 2016

100.000 0.0038.669300Local1.000000
38.669300 0.00 0.75Base

0.75
0.00
0.00 3,867.68

3,867.68
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GOLDMAN SACHS + CO USD/DTC81663A105 SEMGROUP CORP CLASS A 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

800.000 0.0029.056000Local1.000000
29.056000 0.00 6.00Base

6.00
0.00
0.00 23,250.80

23,250.80

WELLS FARGO SECURITIES, LLC USD/DTC816850101 SEMTECH CORP 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

400.000 0.0026.241200Local1.000000
26.241200 0.00 3.00Base

3.00
0.00
0.00 10,499.48

10,499.48

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC81725T100 SENSIENT TECHNOLOGIES CORP 23 Aug 2016COMMON STOCK USD.1 26 Aug 2016

100.000 0.0073.630000Local1.000000
73.630000 0.00 0.25Base

0.25
0.00
0.00 7,363.25

7,363.25

WELLS FARGO SECURITIES, LLC USD/DTC82568P304 SHUTTERFLY INC 06 Sep 2016 0.01COMMON STOCK USD.000 09 Sep 2016

100.000 0.0050.093000Local1.000000
50.093000 0.00 0.75Base

0.75
0.00
0.00 5,010.05

5,010.05

WELLS FARGO SECURITIES, LLC USD/DTC826919102 SILICON LABORATORIES INC 21 Sep 2016 0.01COMMON STOCK USD.000 26 Sep 2016

100.000 0.0055.393800Local1.000000
55.393800 0.00 0.75Base

0.75
0.00
0.00 5,540.13

5,540.13

WELLS FARGO SECURITIES, LLC USD/DTC828730200 SIMMONS FIRST NATL CORP CL A 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

100.000 0.0049.512600Local1.000000
49.512600 0.00 0.75Base

0.75
0.00
0.00 4,952.01

4,952.01

WELLS FARGO SECURITIES, LLC USD/DTC829073105 SIMPSON MANUFACTURING CO INC 16 Sep 2016 0.01COMMON STOCK USD.01 21 Sep 2016

100.000 0.0044.469500Local1.000000
44.469500 0.00 0.75Base

0.75
0.00
0.00 4,447.70

4,447.70

WELLS FARGO SECURITIES, LLC USD/DTC829226109 SINCLAIR BROADCAST GROUP  A 01 Sep 2016 0.01COMMON STOCK USD.01 07 Sep 2016

100.000 0.0028.824800Local1.000000
28.824800 0.00 0.75Base

0.75
0.00
0.00 2,883.23

2,883.23

WELLS FARGO SECURITIES, LLC USD/DTC833551104 SNYDERS LANCE INC 06 Sep 2016 0.01COMMON STOCK USD.833 09 Sep 2016

100.000 0.0035.783200Local1.000000 0.75 0.00 3,579.07
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35.783200 0.00 0.75Base 0.00 3,579.07

WELLS FARGO SECURITIES, LLC USD/DTC838518108 SOUTH JERSEY INDUSTRIES 12 Aug 2016 0.01COMMON STOCK USD1.25 17 Aug 2016

100.000 0.0031.190600Local1.000000
31.190600 0.00 0.75Base

0.75
0.00
0.00 3,119.81

3,119.81

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC844895102 SOUTHWEST GAS CORP 23 Aug 2016COMMON STOCK USD1.0 26 Aug 2016

100.000 0.0071.950000Local1.000000
71.950000 0.00 0.25Base

0.25
0.00
0.00 7,195.25

7,195.25

WELLS FARGO SECURITIES, LLC USD/DTC846511103 SPARK ENERGY INC CLASS A 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

100.000 0.0026.496400Local1.000000
26.496400 0.00 0.75Base

0.75
0.00
0.00 2,650.39

2,650.39

WEEDEN + CO. USD/DTC84652J103 SPARK THERAPEUTICS INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

100.000 0.0057.567100Local1.000000
57.567100 0.00 0.75Base

0.75
0.00
0.00 5,757.46

5,757.46

WELLS FARGO SECURITIES, LLC USD/DTC847215100 SPARTANNASH CO 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

500.000 0.0030.345300Local1.000000
30.345300 0.00 3.75Base

3.75
0.00
0.00 15,176.40

15,176.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC84763A108 SPECTRUM PHARMACEUTICALS INC 01 Sep 2016 0.01COMMON STOCK USD.001 07 Sep 2016

1,200.000 0.005.265400Local1.000000
5.265400 0.00 9.00Base

9.00
0.00
0.00 6,327.48

6,327.48

WELLS FARGO SECURITIES, LLC USD/DTC84857L101 SPIRE INC 29 Jul 2016 0.01COMMON STOCK USD1.0 03 Aug 2016

100.000 0.0069.445500Local1.000000
69.445500 0.00 0.75Base

0.75
0.00
0.00 6,945.30

6,945.30

WELLS FARGO SECURITIES, LLC USD/DTC84920Y106 SPORTSMAN S WAREHOUSE HOLDIN 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

400.000 0.009.350400Local1.000000
9.350400 0.00 3.00Base

3.00
0.00
0.00 3,743.16

3,743.16

WELLS FARGO SECURITIES, LLC USD/DTC85254J102 STAG INDUSTRIAL INC 01 Sep 2016 0.01REIT USD.01 07 Sep 2016
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July 1, 2016
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Stl Cur/Loc
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0024.656000Local1.000000
24.656000 0.00 1.50Base

1.50
0.00
0.00 4,932.70

4,932.70

WELLS FARGO SECURITIES, LLC USD/DTC852857200 STAMPS.COM INC 06 Sep 2016 0.01COMMON STOCK USD.001 09 Sep 2016

100.000 0.0098.184300Local1.000000
98.184300 0.00 0.75Base

0.75
0.00
0.00 9,819.18

9,819.18

WELLS FARGO SECURITIES, LLC USD/DTC853666105 STANDARD MOTOR PRODS 03 Aug 2016 0.01COMMON STOCK USD2.0 08 Aug 2016

100.000 0.0043.412200Local1.000000
43.412200 0.00 0.75Base

0.75
0.00
0.00 4,341.97

4,341.97

WELLS FARGO SECURITIES, LLC USD/DTC854231107 STANDEX INTERNATIONAL CORP 06 Sep 2016 0.01COMMON STOCK USD1.5 09 Sep 2016

100.000 0.0086.060100Local1.000000
86.060100 0.00 0.75Base

0.75
0.00
0.00 8,606.76

8,606.76

WELLS FARGO SECURITIES, LLC USD/DTC85711T305 STATE NATIONAL COS INC 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

400.000 0.0011.127700Local1.000000
11.127700 0.00 3.00Base

3.00
0.00
0.00 4,454.08

4,454.08

WELLS FARGO SECURITIES, LLC USD/DTC85917A100 STERLING BANCORP/DE 21 Sep 2016 0.01COMMON STOCK USD.01 26 Sep 2016

200.000 0.0017.061900Local1.000000
17.061900 0.00 1.50Base

1.50
0.00
0.00 3,413.88

3,413.88

WELLS FARGO SECURITIES, LLC USD/DTC860630102 STIFEL FINANCIAL CORP 18 Aug 2016 0.01COMMON STOCK USD.15 23 Aug 2016

300.000 0.0037.151000Local1.000000
37.151000 0.00 2.25Base

2.25
0.00
0.00 11,147.55

11,147.55

WELLS FARGO SECURITIES, LLC USD/DTC861811107 STONEGATE BANK 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0032.602700Local1.000000
32.602700 0.00 1.50Base

1.50
0.00
0.00 6,522.04

6,522.04

WEEDEN + CO. USD/DTC86614U100 SUMMIT MATERIALS INC  CL A 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

1,200.000 0.0022.252100Local1.000000
22.252100 0.00 9.00Base

9.00
0.00
0.00 26,711.52

26,711.52
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC867892101 SUNSTONE HOTEL INVESTORS INC 23 Aug 2016REIT USD.01 26 Aug 2016

500.000 0.0013.690000Local1.000000
13.690000 0.00 1.25Base

1.25
0.00
0.00 6,846.25

6,846.25

WELLS FARGO SECURITIES, LLC USD/DTC87157D109 SYNAPTICS INC 03 Aug 2016 0.01COMMON STOCK USD.001 08 Aug 2016

100.000 0.0054.372400Local1.000000
54.372400 0.00 0.75Base

0.75
0.00
0.00 5,437.99

5,437.99

WELLS FARGO SECURITIES, LLC USD/DTC87162H103 SYNTEL INC 16 Sep 2016 0.01COMMON STOCK 21 Sep 2016

100.000 0.0042.149700Local1.000000
42.149700 0.00 0.75Base

0.75
0.00
0.00 4,215.72

4,215.72

WELLS FARGO SECURITIES, LLC USD/DTC87162W100 SYNNEX CORP 18 Aug 2016 0.01COMMON STOCK USD.001 23 Aug 2016

100.000 0.00104.292600Local1.000000
104.292600 0.00 0.75Base

0.75
0.00
0.00 10,430.01

10,430.01

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC87164P103 SYNERGY RESOURCES CORP 24 Aug 2016 0.01COMMON STOCK USD.001 29 Aug 2016

1,400.000 0.006.642100Local1.000000
6.642100 0.00 10.50Base

10.50
0.00
0.00 9,309.44

9,309.44

GOLDMAN SACHS + CO USD/DTC87184Q107 SYROS PHARMACEUTICALS INC 30 Sep 2016COMMON STOCK USD.001 OPEN

400.000 0.0013.899300Local1.000000
13.899300 0.00 1.00Base

1.00
0.00
0.00 5,560.72

5,560.72

GOLDMAN SACHS + CO USD/DTC87266J104 TPI COMPOSITES INC 30 Sep 2016COMMON STOCK USD.01 OPEN

500.000 0.0021.271400Local1.000000
21.271400 0.00 1.25Base

1.25
0.00
0.00 10,636.95

10,636.95

GOLDMAN SACHS + CO USD/DTC87357P100 TACTILE SYSTEMS TECHNOLOGY I 30 Sep 2016COMMON STOCK USD.001 OPEN

400.000 0.0018.710800Local1.000000
18.710800 0.00 1.00Base

1.00
0.00
0.00 7,485.32

7,485.32

WELLS FARGO SECURITIES, LLC USD/DTC874054109 TAKE TWO INTERACTIVE SOFTWRE 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0040.486400Local1.000000 0.75 0.00 4,049.39
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40.486400 0.00 0.75Base 0.00 4,049.39

WELLS FARGO SECURITIES, LLC USD/DTC21 Sep 2016 0.0126 Sep 2016

100.000 0.0045.754900Local1.000000
45.754900 0.00 0.75Base

0.75
0.00
0.00 4,576.24

4,576.24
874054109 Total

1.50 0.000.00 8,625.63200.000 Local

0.00 1.50 0.00 8,625.63Base

LOOP CAPITAL MARKETS USD/DTC87422J105 TALEN ENERGY CORP 09 Sep 2016 0.01COMMON STOCK USD.001 14 Sep 2016

300.000 0.0013.830000Local1.000000
13.830000 0.00 3.30Base

3.30
0.00
0.00 4,152.30

4,152.30

WELLS FARGO SECURITIES, LLC USD/DTC87651B104 TASER INTERNATIONAL INC 06 Sep 2016 0.01COMMON STOCK USD.000 09 Sep 2016

200.000 0.0026.406000Local1.000000
26.406000 0.00 1.50Base

1.50
0.00
0.00 5,282.70

5,282.70

WELLS FARGO SECURITIES, LLC USD/DTC878155100 TEAM INC 29 Jul 2016 0.01COMMON STOCK USD.3 03 Aug 2016

100.000 0.0027.595000Local1.000000
27.595000 0.00 0.75Base

0.75
0.00
0.00 2,760.25

2,760.25

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC879360105 TELEDYNE TECHNOLOGIES INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

100.000 0.00107.750000Local1.000000
107.750000 0.00 0.25Base

0.25
0.00
0.00 10,775.25

10,775.25

WELLS FARGO SECURITIES, LLC USD/DTC880345103 TENNANT CO 06 Sep 2016 0.01COMMON STOCK USD.375 09 Sep 2016

100.000 0.0065.449300Local1.000000
65.449300 0.00 0.75Base

0.75
0.00
0.00 6,545.68

6,545.68

WELLS FARGO SECURITIES, LLC USD/DTC880349105 TENNECO INC 18 Aug 2016 0.01COMMON STOCK USD.01 23 Aug 2016

200.000 0.0055.990900Local1.000000
55.990900 0.00 1.50Base

1.50
0.00
0.00 11,199.68

11,199.68

WELLS FARGO SECURITIES, LLC USD/DTC88146M101 TERRENO REALTY CORP 01 Sep 2016 0.01REIT USD.01 07 Sep 2016

Books Closed Prepared by State StreetPage 2277



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300.000 0.0026.763400Local1.000000
26.763400 0.00 2.25Base

2.25
0.00
0.00 8,031.27

8,031.27

WEEDEN + CO. USD/DTC881569107 TESARO INC 29 Jul 2016 0.01COMMON STOCK USD.000 03 Aug 2016

200.000 0.0092.953500Local1.000000
92.953500 0.00 1.50Base

1.50
0.00
0.00 18,592.20

18,592.20

WELLS FARGO SECURITIES, LLC USD/DTC88157K101 TESCO CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

700.000 0.006.735600Local1.000000
6.735600 0.00 5.25Base

5.25
0.00
0.00 4,720.17

4,720.17

WEEDEN + CO. USD/DTC88162F105 TETRA TECHNOLOGIES INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

600.000 0.006.023400Local1.000000
6.023400 0.00 4.50Base

4.50
0.00
0.00 3,618.54

3,618.54

WELLS FARGO SECURITIES, LLC USD/DTC88162G103 TETRA TECH INC 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

300.000 0.0035.062700Local1.000000
35.062700 0.00 2.25Base

2.25
0.00
0.00 10,521.06

10,521.06

WELLS FARGO SECURITIES, LLC USD/DTC88224Q107 TEXAS CAPITAL BANCSHARES INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

100.000 0.0052.132500Local1.000000
52.132500 0.00 0.75Base

0.75
0.00
0.00 5,214.00

5,214.00

WELLS FARGO SECURITIES, LLC USD/DTC882681109 TEXAS ROADHOUSE INC 15 Jul 2016 0.01COMMON STOCK USD.001 20 Jul 2016

100.000 0.0046.654600Local1.000000
46.654600 0.00 0.75Base

0.75
0.00
0.00 4,666.21

4,666.21

LOOP CAPITAL MARKETS USD/DTC88554D205 3D SYSTEMS CORP 09 Sep 2016 0.01COMMON STOCK USD.001 14 Sep 2016

300.000 0.0015.340000Local1.000000
15.340000 0.00 3.30Base

3.30
0.00
0.00 4,605.30

4,605.30

WELLS FARGO SECURITIES, LLC USD/DTC88677Q109 TILE SHOP HLDGS INC 12 Jul 2016 0.01COMMON STOCK USD.000 15 Jul 2016

300.000 0.0020.843100Local1.000000
20.843100 0.00 2.25Base

2.25
0.00
0.00 6,255.18

6,255.18
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WELLS FARGO SECURITIES, LLC USD/DTC888706108 TIVO INC 15 Jul 2016 0.01COMMON STOCK USD.001 20 Jul 2016

400.000 0.0010.377800Local1.000000
10.377800 0.00 3.00Base

3.00
0.00
0.00 4,154.12

4,154.12

MERGER USD/DTC88870P106 TIVO CORP 08 Sep 2016 1COMMON STOCK USD.001 09 Sep 2016

3,082.400 0.0022.300000Local1.000000
22.300000 0.00 0.00Base

0.00
0.00
0.00 68,737.52

68,737.52

MERGER NON CASH USD/DTC08 Sep 2016 08 Sep 2016

6,900.000 0.0016.958398Local1.000000
16.958398 0.00 0.00Base

0.00
0.00
0.00 117,012.95

117,012.95
88870P106 Total

0.00 0.000.00 185,750.479,982.400 Local

0.00 0.00 0.00 185,750.47Base

WELLS FARGO SECURITIES, LLC USD/DTC890110109 TOMPKINS FINANCIAL CORP 06 Sep 2016 0.01COMMON STOCK USD.1 09 Sep 2016

100.000 0.0073.193500Local1.000000
73.193500 0.00 0.75Base

0.75
0.00
0.00 7,320.10

7,320.10

WELLS FARGO SECURITIES, LLC USD/DTC89055F103 TOPBUILD CORP 01 Sep 2016 0.01COMMON STOCK 07 Sep 2016

100.000 0.0034.398100Local1.000000
34.398100 0.00 0.75Base

0.75
0.00
0.00 3,440.56

3,440.56

WELLS FARGO SECURITIES, LLC USD/DTC891826109 TOWER INTERNATIONAL INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

100.000 0.0023.088500Local1.000000
23.088500 0.00 0.75Base

0.75
0.00
0.00 2,309.60

2,309.60

WELLS FARGO SECURITIES, LLC USD/DTC89214P109 TOWNE BANK 21 Sep 2016 0.01COMMON STOCK USD1.66 26 Sep 2016

200.000 0.0023.219100Local1.000000
23.219100 0.00 1.50Base

1.50
0.00
0.00 4,645.32

4,645.32

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC89532E109 TREVENA INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

1,000.000 0.007.164100Local1.000000
7.164100 0.00 7.50Base

7.50
0.00
0.00 7,171.60

7,171.60
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WELLS FARGO SECURITIES, LLC USD/DTC89785X101 TRUEBLUE INC 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

800.000 0.0019.033600Local1.000000
19.033600 0.00 6.00Base

6.00
0.00
0.00 15,232.88

15,232.88

WELLS FARGO SECURITIES, LLC USD/DTC898402102 TRUSTMARK CORP 24 Aug 2016 0.01COMMON STOCK 29 Aug 2016

400.000 0.0027.804400Local1.000000
27.804400 0.00 3.00Base

3.00
0.00
0.00 11,124.76

11,124.76

WELLS FARGO SECURITIES, LLC USD/DTC898570106 TUBEMOGUL INC 13 Jul 2016 0.01COMMON STOCK USD.001 18 Jul 2016

500.000 0.0011.382600Local1.000000
11.382600 0.00 3.75Base

3.75
0.00
0.00 5,695.05

5,695.05

WELLS FARGO SECURITIES, LLC USD/DTC902788108 UMB FINANCIAL CORP 06 Sep 2016 0.01COMMON STOCK USD1.0 09 Sep 2016

100.000 0.0060.186100Local1.000000
60.186100 0.00 0.75Base

0.75
0.00
0.00 6,019.36

6,019.36

WELLS FARGO SECURITIES, LLC USD/DTC90328M107 USANA HEALTH SCIENCES INC 19 Jul 2016 0.01COMMON STOCK USD.001 22 Jul 2016

100.000 0.00124.462800Local1.000000
124.462800 0.00 0.75Base

0.75
0.00
0.00 12,447.03

12,447.03

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC90346E103 US SILICA HOLDINGS INC 23 Aug 2016COMMON STOCK USD.01 26 Aug 2016

200.000 0.0041.060000Local1.000000
41.060000 0.00 0.50Base

0.50
0.00
0.00 8,212.50

8,212.50

WELLS FARGO SECURITIES, LLC USD/DTC90400D108 ULTRAGENYX PHARMACEUTICAL IN 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

100.000 0.0062.899800Local1.000000
62.899800 0.00 0.75Base

0.75
0.00
0.00 6,290.73

6,290.73

WELLS FARGO SECURITIES, LLC USD/DTC904214103 UMPQUA HOLDINGS CORP 12 Aug 2016 0.01COMMON STOCK 17 Aug 2016

200.000 0.0015.567100Local1.000000
15.567100 0.00 1.50Base

1.50
0.00
0.00 3,114.92

3,114.92

WELLS FARGO SECURITIES, LLC USD/DTC16 Sep 2016 0.0121 Sep 2016

200.000 0.0015.036900Local1.000000 1.50 0.00 3,008.88
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15.036900 0.00 1.50Base 0.00 3,008.88
904214103 Total

3.00 0.000.00 6,123.80400.000 Local

0.00 3.00 0.00 6,123.80Base

WELLS FARGO SECURITIES, LLC USD/DTC904708104 UNIFIRST CORP/MA 19 Jul 2016 0.01COMMON STOCK USD.1 22 Jul 2016

100.000 0.00114.940000Local1.000000
114.940000 0.00 0.75Base

0.75
0.00
0.00 11,494.75

11,494.75

WELLS FARGO SECURITIES, LLC USD/DTC90539J109 UNION BANKSHARES CORP 14 Jul 2016 0.01COMMON STOCK USD1.33 19 Jul 2016

200.000 0.0026.311700Local1.000000
26.311700 0.00 1.50Base

1.50
0.00
0.00 5,263.84

5,263.84

WELLS FARGO SECURITIES, LLC USD/DTC909907107 UNITED BANKSHARES INC 06 Sep 2016 0.01COMMON STOCK USD2.5 09 Sep 2016

100.000 0.0038.532500Local1.000000
38.532500 0.00 0.75Base

0.75
0.00
0.00 3,854.00

3,854.00

WELLS FARGO SECURITIES, LLC USD/DTC911163103 UNITED NATURAL FOODS INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0048.732600Local1.000000
48.732600 0.00 0.75Base

0.75
0.00
0.00 4,874.01

4,874.01

LOOP CAPITAL MARKETS USD/DTC913456109 UNIVERSAL CORP/VA 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

100.000 0.0058.070000Local1.000000
58.070000 0.00 1.10Base

1.10
0.00
0.00 5,808.10

5,808.10

WELLS FARGO SECURITIES, LLC USD/DTC91347P105 UNIVERSAL DISPLAY CORP 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

100.000 0.0057.350500Local1.000000
57.350500 0.00 0.75Base

0.75
0.00
0.00 5,735.80

5,735.80

WELLS FARGO SECURITIES, LLC USD/DTC913483103 UNIVERSAL ELECTRONICS INC 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0073.258700Local1.000000
73.258700 0.00 0.75Base

0.75
0.00
0.00 7,326.62

7,326.62

WELLS FARGO SECURITIES, LLC USD/DTC913543104 UNIVERSAL FOREST PRODUCTS 18 Aug 2016 0.01COMMON STOCK 23 Aug 2016
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100.000 0.00105.682100Local1.000000
105.682100 0.00 0.75Base

0.75
0.00
0.00 10,568.96

10,568.96

MERGER NON CASH USD/DTC915271100 UNIVEST CORP OF PENNSYLVANIA 01 Jul 2016COMMON STOCK USD5.0

3,357.195 0.0014.701317Local1.000000
14.701317 0.00 0.00Base

0.00
0.00
0.00 49,355.19

49,355.19

MERGER NON CASH USD/DTC01 Jul 2016 CANCEL

-3,357.195 0.0014.701317Local1.000000
14.701317 0.00 0.00Base

0.00
0.00
0.00 -49,355.19

-49,355.19

MERGER USD/DTC24 Jun 2016 07 Jul 2016

1,538.182 0.0020.760001Local1.000000
20.760001 0.00 0.00Base

0.00
0.00
0.00 31,932.66

31,932.66
915271100 Total

0.00 0.000.00 31,932.661,538.182 Local

0.00 0.00 0.00 31,932.66Base

LOOP CAPITAL MARKETS USD/DTC91704F104 URBAN EDGE PROPERTIES 09 Sep 2016 0.01REIT USD.01 14 Sep 2016

100.000 0.0027.980000Local1.000000
27.980000 0.00 1.10Base

1.10
0.00
0.00 2,799.10

2,799.10

WELLS FARGO SECURITIES, LLC USD/DTC917286205 URSTADT BIDDLE   CLASS A 01 Sep 2016 0.01REIT USD.01 07 Sep 2016

400.000 0.0022.814000Local1.000000
22.814000 0.00 3.00Base

3.00
0.00
0.00 9,128.60

9,128.60

WELLS FARGO SECURITIES, LLC USD/DTC91732J102 US ECOLOGY INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0046.208800Local1.000000
46.208800 0.00 2.25Base

2.25
0.00
0.00 13,864.89

13,864.89

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC919794107 VALLEY NATIONAL BANCORP 06 Sep 2016 0.01COMMON STOCK 09 Sep 2016

500.000 0.009.617000Local1.000000
9.617000 0.00 3.75Base

3.75
0.00
0.00 4,812.25

4,812.25

WELLS FARGO SECURITIES, LLC USD/DTC922280102 VARONIS SYSTEMS INC 06 Sep 2016 0.01COMMON STOCK USD.001 09 Sep 2016
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200.000 0.0030.037100Local1.000000
30.037100 0.00 1.50Base

1.50
0.00
0.00 6,008.92

6,008.92

WELLS FARGO SECURITIES, LLC USD/DTC92240M108 VECTOR GROUP LTD 01 Sep 2016 0.01COMMON STOCK USD.1 07 Sep 2016

200.000 0.0022.294900Local1.000000
22.294900 0.00 1.50Base

1.50
0.00
0.00 4,460.48

4,460.48

WELLS FARGO SECURITIES, LLC USD/DTC92343X100 VERINT SYSTEMS INC 16 Sep 2016 0.01COMMON STOCK USD.001 21 Sep 2016

100.000 0.0036.900900Local1.000000
36.900900 0.00 0.75Base

0.75
0.00
0.00 3,690.84

3,690.84

WELLS FARGO SECURITIES, LLC USD/DTC92529L102 VERSARTIS INC 29 Jul 2016 0.01COMMON STOCK USD.000 03 Aug 2016

300.000 0.0011.553900Local1.000000
11.553900 0.00 2.25Base

2.25
0.00
0.00 3,468.42

3,468.42

WELLS FARGO SECURITIES, LLC USD/DTC92765X208 VIRGIN AMERICA INC 06 Sep 2016 0.01COMMON STOCK USD.01 09 Sep 2016

100.000 0.0055.929800Local1.000000
55.929800 0.00 0.75Base

0.75
0.00
0.00 5,593.73

5,593.73

WELLS FARGO SECURITIES, LLC USD/DTC92828Q109 VIRTUS INVESTMENT PARTNERS 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0082.340500Local1.000000
82.340500 0.00 0.75Base

0.75
0.00
0.00 8,234.80

8,234.80

WELLS FARGO SECURITIES, LLC USD/DTC928298108 VISHAY INTERTECHNOLOGY INC 16 Sep 2016 0.01COMMON STOCK USD.1 21 Sep 2016

300.000 0.0013.749600Local1.000000
13.749600 0.00 2.25Base

2.25
0.00
0.00 4,127.13

4,127.13

WELLS FARGO SECURITIES, LLC USD/DTC92915B106 VOYAGER THERAPEUTICS INC 29 Jul 2016 0.01COMMON STOCK USD.001 03 Aug 2016

300.000 0.0014.641800Local1.000000
14.641800 0.00 2.25Base

2.25
0.00
0.00 4,394.79

4,394.79

WELLS FARGO SECURITIES, LLC USD/DTC929236107 WD 40 CO 14 Jul 2016 0.01COMMON STOCK USD.001 19 Jul 2016

100.000 0.00120.577600Local1.000000
120.577600 0.00 0.75Base

0.75
0.00
0.00 12,058.51

12,058.51
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WELLS FARGO SECURITIES, LLC USD/DTC92923C807 WCI COMMUNITIES INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

400.000 0.0018.292600Local1.000000
18.292600 0.00 3.00Base

3.00
0.00
0.00 7,320.04

7,320.04

WELLS FARGO SECURITIES, LLC USD/DTC92924F106 WGL HOLDINGS INC 03 Aug 2016 0.01COMMON STOCK 08 Aug 2016

100.000 0.0068.836800Local1.000000
68.836800 0.00 0.75Base

0.75
0.00
0.00 6,884.43

6,884.43

WELLS FARGO SECURITIES, LLC USD/DTC938824109 WASHINGTON FEDERAL INC 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

100.000 0.0026.123500Local1.000000
26.123500 0.00 0.75Base

0.75
0.00
0.00 2,613.10

2,613.10

WELLS FARGO SECURITIES, LLC USD/DTC93964W108 WASHINGTON PRIME GROUP INC 06 Sep 2016 0.01REIT USD.0001 09 Sep 2016

400.000 0.0013.912200Local1.000000
13.912200 0.00 3.00Base

3.00
0.00
0.00 5,567.88

5,567.88

WELLS FARGO SECURITIES, LLC USD/DTC939653101 WASHINGTON REIT 06 Sep 2016 0.01REIT USD.01 09 Sep 2016

200.000 0.0032.733300Local1.000000
32.733300 0.00 1.50Base

1.50
0.00
0.00 6,548.16

6,548.16

WELLS FARGO SECURITIES, LLC USD/DTC942749102 WATTS WATER TECHNOLOGIES A 15 Jul 2016 0.01COMMON STOCK USD.1 20 Jul 2016

100.000 0.0062.621400Local1.000000
62.621400 0.00 0.75Base

0.75
0.00
0.00 6,262.89

6,262.89

WELLS FARGO SECURITIES, LLC USD/DTC947890109 WEBSTER FINANCIAL CORP 15 Jul 2016 0.01COMMON STOCK USD.01 20 Jul 2016

100.000 0.0036.178500Local1.000000
36.178500 0.00 0.75Base

0.75
0.00
0.00 3,618.60

3,618.60

WELLS FARGO SECURITIES, LLC USD/DTC06 Sep 2016 0.0109 Sep 2016

100.000 0.0038.206700Local1.000000
38.206700 0.00 0.75Base

0.75
0.00
0.00 3,821.42

3,821.42
947890109 Total

1.50 0.000.00 7,440.02200.000 Local

0.00 1.50 0.00 7,440.02Base
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MERGER USD/DTC950810101 WESBANCO INC 12 Sep 2016COMMON STOCK USD2.08 13 Sep 2016

385.600 0.0032.389989Local1.000000
32.389989 0.00 0.00Base

0.00
0.00
0.00 12,489.58

12,489.58

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC959319104 WESTERN REFINING INC 31 Aug 2016COMMON STOCK USD.01 06 Sep 2016

1,200.000 0.0025.160000Local1.000000
25.160000 0.00 3.00Base

3.00
0.00
0.00 30,195.00

30,195.00

WELLS FARGO SECURITIES, LLC USD/DTC961765104 WESTWOOD HOLDINGS GROUP INC 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

100.000 0.0057.037600Local1.000000
57.037600 0.00 0.75Base

0.75
0.00
0.00 5,704.51

5,704.51

WELLS FARGO SECURITIES, LLC USD/DTC97650W108 WINTRUST FINANCIAL CORP 29 Jul 2016 0.01COMMON STOCK 03 Aug 2016

300.000 0.0052.971000Local1.000000
52.971000 0.00 2.25Base

2.25
0.00
0.00 15,893.55

15,893.55

WELLS FARGO SECURITIES, LLC USD/DTC978097103 WOLVERINE WORLD WIDE INC 16 Sep 2016 0.01COMMON STOCK USD1.0 21 Sep 2016

200.000 0.0022.304700Local1.000000
22.304700 0.00 1.50Base

1.50
0.00
0.00 4,462.44

4,462.44

WELLS FARGO SECURITIES, LLC USD/DTC980745103 WOODWARD INC 03 Aug 2016 0.01COMMON STOCK USD.002 08 Aug 2016

100.000 0.0058.028400Local1.000000
58.028400 0.00 0.75Base

0.75
0.00
0.00 5,803.59

5,803.59

LOOP CAPITAL MARKETS USD/DTC981419104 WORLD ACCEPTANCE CORP 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

100.000 0.0048.720000Local1.000000
48.720000 0.00 1.10Base

1.10
0.00
0.00 4,873.10

4,873.10

WELLS FARGO SECURITIES, LLC USD/DTC983793100 XPO LOGISTICS INC 12 Aug 2016 0.01COMMON STOCK USD.001 17 Aug 2016

100.000 0.0036.044400Local1.000000
36.044400 0.00 0.75Base

0.75
0.00
0.00 3,605.19

3,605.19

WELLS FARGO SECURITIES, LLC USD/DTC21 Sep 2016 0.0126 Sep 2016

100.000 0.0034.998900Local1.000000 0.75 0.00 3,500.64
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34.998900 0.00 0.75Base 0.00 3,500.64
983793100 Total

1.50 0.000.00 7,105.83200.000 Local

0.00 1.50 0.00 7,105.83Base

WELLS FARGO SECURITIES, LLC USD/DTC984017103 XENIA HOTELS + RESORTS INC 21 Sep 2016 0.01REIT USD.01 26 Sep 2016

300.000 0.0015.625900Local1.000000
15.625900 0.00 2.25Base

2.25
0.00
0.00 4,690.02

4,690.02

LOOP CAPITAL MARKETS USD/DTC98401F105 XENCOR INC 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

200.000 0.0021.140000Local1.000000
21.140000 0.00 2.20Base

2.20
0.00
0.00 4,230.20

4,230.20

NAME CHANGE NON CASH USD/DTC984102103 XENITH BANKSHARES INC 01 Aug 2016 1COMMON STOCK USD.01 02 Aug 2016

2,600.000 0.001.581300Local1.000000
1.581300 0.00 0.00Base

0.00
0.00
0.00 4,111.38

4,111.38

KCG AMERICAS LLC USD/DTC12 Aug 2016 0.0117 Aug 2016

3,900.000 0.002.057100Local1.000000
2.057100 0.00 29.25Base

29.25
0.00
0.00 8,051.94

8,051.94
984102103 Total

29.25 0.000.00 12,163.326,500.000 Local

0.00 29.25 0.00 12,163.32Base

LOOP CAPITAL MARKETS USD/DTC984305102 YADKIN FINANCIAL CORP 09 Sep 2016 0.01COMMON STOCK USD1.0 14 Sep 2016

100.000 0.0026.400000Local1.000000
26.400000 0.00 1.10Base

1.10
0.00
0.00 2,641.10

2,641.10

WELLS FARGO SECURITIES, LLC USD/DTC98936J101 ZENDESK INC 03 Aug 2016 0.01COMMON STOCK USD.01 08 Aug 2016

100.000 0.0028.812200Local1.000000
28.812200 0.00 0.75Base

0.75
0.00
0.00 2,881.97

2,881.97

WELLS FARGO SECURITIES, LLC USD/DTCG037AX101 AMBARELLA INC 06 Sep 2016 0.01COMMON STOCK USD.000 09 Sep 2016

100.000 0.0068.800500Local1.000000 0.75 0.00 6,880.80
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68.800500 0.00 0.75Base 0.00 6,880.80

MERGER NON CASH USD/DTCG1991C105 CARDTRONICS PLC   A 01 Jul 2016COMMON STOCK 01 Jul 2016

3,800.000 0.0032.010331Local1.000000
32.010331 0.00 0.00Base

0.00
0.00
0.00 121,639.26

121,639.26

LOOP CAPITAL MARKETS USD/DTC09 Sep 2016 0.0114 Sep 2016

100.000 0.0043.670000Local1.000000
43.670000 0.00 1.10Base

1.10
0.00
0.00 4,368.10

4,368.10
G1991C105 Total

1.10 0.000.00 126,007.363,900.000 Local

0.00 1.10 0.00 126,007.36Base

WELLS FARGO SECURITIES, LLC USD/DTCG3198U102 ESSENT GROUP LTD 16 Sep 2016 0.01COMMON STOCK USD.015 21 Sep 2016

100.000 0.0027.484500Local1.000000
27.484500 0.00 0.75Base

0.75
0.00
0.00 2,749.20

2,749.20

WELLS FARGO SECURITIES, LLC USD/DTCG3323L100 FABRINET 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0036.194100Local1.000000
36.194100 0.00 3.00Base

3.00
0.00
0.00 14,480.64

14,480.64

WELLS FARGO SECURITIES, LLC USD/DTCG35569105 FLEETMATICS GROUP PLC 24 Aug 2016 0.01COMMON STOCK EUR.015 29 Aug 2016

200.000 0.0059.869800Local1.000000
59.869800 0.00 1.50Base

1.50
0.00
0.00 11,975.46

11,975.46

WELLS FARGO SECURITIES, LLC USD/DTCG36738105 FRESH DEL MONTE PRODUCE INC 12 Aug 2016 0.01COMMON STOCK USD.01 17 Aug 2016

100.000 0.0060.005300Local1.000000
60.005300 0.00 0.75Base

0.75
0.00
0.00 6,001.28

6,001.28

WELLS FARGO SECURITIES, LLC USD/DTCG4617B105 HORIZON PHARMA PLC 18 Aug 2016 0.01COMMON STOCK USD.000 23 Aug 2016

500.000 0.0023.078500Local1.000000
23.078500 0.00 3.75Base

3.75
0.00
0.00 11,543.00

11,543.00

WELLS FARGO SECURITIES, LLC USD/DTCG6331W109 MULTI PACKAGING SOLUTIONS IN 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016
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400.000 0.0014.396900Local1.000000
14.396900 0.00 3.00Base

3.00
0.00
0.00 5,761.76

5,761.76

LOOP CAPITAL MARKETS USD/DTCG65773106 NORDIC AMERICAN TANKERS LTD 09 Sep 2016 0.01COMMON STOCK USD.01 14 Sep 2016

300.000 0.0010.716700Local1.000000
10.716700 0.00 3.30Base

3.30
0.00
0.00 3,218.31

3,218.31

LOOP CAPITAL MARKETS USD/DTCG8807B106 THERAVANCE BIOPHARMA INC 09 Sep 2016 0.01COMMON STOCK 14 Sep 2016

100.000 0.0030.710000Local1.000000
30.710000 0.00 1.10Base

1.10
0.00
0.00 3,072.10

3,072.10

LOOP CAPITAL MARKETS USD/DTCG9019D104 TRAVELPORT WORLDWIDE LTD 09 Sep 2016 0.01COMMON STOCK USD.002 14 Sep 2016

300.000 0.0014.113300Local1.000000
14.113300 0.00 3.30Base

3.30
0.00
0.00 4,237.29

4,237.29

MANDATORY EXCHANGE NON CASH USD/DTCG9078F107 TRITON INTERNATIONAL LTD/BER 13 Jul 2016COMMON STOCK USD.01 13 Jul 2016

2,750.000 0.0030.930858Local1.000000
30.930858 0.00 0.00Base

0.00
0.00
0.00 85,059.86

85,059.86

WELLS FARGO SECURITIES, LLC USD/DTC15 Jul 2016 0.0120 Jul 2016

700.000 0.0016.903600Local1.000000
16.903600 0.00 5.25Base

5.25
0.00
0.00 11,837.77

11,837.77
G9078F107 Total

5.25 0.000.00 96,897.633,450.000 Local

0.00 5.25 0.00 96,897.63Base

GOLDMAN SACHS + CO USD/DTCG97223104 WINS FINANCE HOLDINGS INC 30 Sep 2016COMMON STOCK OPEN

100.000 0.0029.570000Local1.000000
29.570000 0.00 0.25Base

0.25
0.00
0.00 2,957.25

2,957.25

WELLS FARGO SECURITIES, LLC USD/DTCL9340P101 TRINSEO SA 24 Aug 2016 0.01COMMON STOCK USD.01 29 Aug 2016

200.000 0.0057.414700Local1.000000
57.414700 0.00 1.50Base

1.50
0.00
0.00 11,484.44

11,484.44
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WELLS FARGO SECURITIES, LLC USD/DTCN20146101 CIMPRESS NV 18 Aug 2016 0.01COMMON STOCK USD.001 23 Aug 2016

100.000 0.0096.297100Local1.000000
96.297100 0.00 0.75Base

0.75
0.00
0.00 9,630.46

9,630.46

CREDIT SUISSE SECURITIES (USA) LLC USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 23 Aug 2016COMMON STOCK 26 Aug 2016

300.000 0.0025.290000Local1.000000
25.290000 0.00 0.75Base

0.75
0.00
0.00 7,587.75

7,587.75

LOOP CAPITAL MARKETS USD/DTCY0207T100 ARDMORE SHIPPING CORP 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

1,000.000 0.007.116500Local1.000000
7.116500 0.00 7.50Base

7.50
0.00
0.00 7,124.00

7,124.00

LOOP CAPITAL MARKETS USD/DTCY7546A122 SCORPIO BULKERS INC 29 Jul 2016 0.01COMMON STOCK USD.01 03 Aug 2016

2,300.000 0.003.363400Local1.000000
3.363400 0.00 17.25Base

17.25
0.00
0.00 7,753.07

7,753.07

MONTROSE SECURITIES EQUITIES USD/DTCY8565N102 TEEKAY TANKERS LTD CLASS A 13 Jul 2016 0.01COMMON STOCK USD.01 18 Jul 2016

1,600.000 0.003.186200Local1.000000
3.186200 0.00 12.00Base

12.00
0.00
0.00 5,109.92

5,109.92

0.00286,929.011 Local
0.00Base

1,412.15
1,412.15

0.00
0.00

5,352,354.52
5,352,354.52

US DOLLAR Total

EQUITY  Total
286,929.011

Base 0.00 1,412.15 0.00 5,352,354.52

8,536,396.420.001,412.150.00

3,470,970.911

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.500% 31 Dec 2030 01 Jul 2016

STIF FUND

910,858.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 910,858.95

910,858.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20161.000% 31 Dec 2030 18 Jul 2016

STIF FUND

171,207.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 171,207.93

171,207.93

STATE STREET BANK AND TRUST USD/CSW19 Jul 201631 Dec 2030 19 Jul 2016

STIF FUND

95,134.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,134.07

95,134.07

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

150,673.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,673.95

150,673.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.504% 31 Dec 2030 03 Aug 2016

STIF FUND

287,985.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 287,985.55

287,985.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.508% 31 Dec 2030 08 Aug 2016

STIF FUND

174,860.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 174,860.27

174,860.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.542% 31 Dec 2030 17 Aug 2016

STIF FUND

107,260.050 0.00100.000000Local1.000000 0.00 0.00 107,260.05
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100.000000 0.00 0.00Base 0.00 107,260.05

STATE STREET BANK AND TRUST USD/CSW23 Aug 201631 Dec 2030 23 Aug 2016

STIF FUND

197,081.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,081.93

197,081.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.549% 31 Dec 2030 26 Aug 2016

STIF FUND

267,116.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 267,116.65

267,116.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.570% 31 Dec 2030 29 Aug 2016

STIF FUND

206,131.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 206,131.20

206,131.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.558% 31 Dec 2030 30 Aug 2016

STIF FUND

19,667.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,667.65

19,667.65

STATE STREET BANK AND TRUST USD/CSW07 Sep 201631 Dec 2030 07 Sep 2016

STIF FUND

202,829.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 202,829.83

202,829.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.559% 31 Dec 2030 09 Sep 2016

STIF FUND

230,057.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,057.63

230,057.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.568% 31 Dec 2030 14 Sep 2016

STIF FUND

139,139.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,139.84

139,139.84
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.561% 31 Dec 2030 21 Sep 2016

STIF FUND

139,626.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,626.33

139,626.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.566% 31 Dec 2030 26 Sep 2016

STIF FUND

135,209.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 135,209.50

135,209.50
86199E9B7 Total

0.00 0.000.00 3,434,841.333,434,841.330 Local

0.00 0.00 0.00 3,434,841.33Base

0.003,434,841.330 Local
0.00Base

0.00
0.00

0.00
0.00

3,434,841.33
3,434,841.33

US DOLLAR Total

CASH EQUIVALENTS  Total
3,434,841.330

Base 0.00 0.00 0.00 3,434,841.33

EQUITY
US DOLLAR

UBS SECURITIES LLC USD/DTC000957100 ABM INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0036.474400Local1.000000
36.474400 0.00 1.10Base

1.10
0.08
0.08 3,646.26

3,646.26

UBS SECURITIES LLC USD/DTC001031103 AEP INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0083.762400Local1.000000
83.762400 0.00 1.10Base

1.10
0.19
0.19 8,374.95

8,374.95

UBS SECURITIES LLC USD/DTC001228105 AG MORTGAGE INVESTMENT TRUST 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0014.383900Local1.000000 3.30 0.10 4,311.77
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

14.383900 0.00 3.30Base 0.10 4,311.77

UBS SECURITIES LLC USD/DTC001744101 AMN HEALTHCARE SERVICES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0040.754700Local1.000000
40.754700 0.00 1.10Base

1.10
0.09
0.09 4,074.28

4,074.28

UBS SECURITIES LLC USD/DTC00215F107 ATN INTERNATIONAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0079.847500Local1.000000
79.847500 0.00 1.10Base

1.10
0.18
0.18 7,983.47

7,983.47

UBS SECURITIES LLC USD/DTC002474104 AZZ INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0059.697100Local1.000000
59.697100 0.00 1.10Base

1.10
0.14
0.14 5,968.47

5,968.47

UBS SECURITIES LLC USD/DTC002535300 AARON S INC 06 Jul 2016 0.01COMMON STOCK USD.5 07 Jul 2016

200.000 0.0022.722400Local1.000000
22.722400 0.00 2.20Base

2.20
0.10
0.10 4,542.18

4,542.18

UBS SECURITIES LLC USD/DTC002567105 ABAXIS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0048.441300Local1.000000
48.441300 0.00 2.20Base

2.20
0.22
0.22 9,685.84

9,685.84

UBS SECURITIES LLC USD/DTC004239109 ACADIA REALTY TRUST 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

200.000 0.0036.185000Local1.000000
36.185000 0.00 2.20Base

2.20
0.16
0.16 7,234.64

7,234.64

UBS SECURITIES LLC USD/DTC00430H102 ACCELERATE DIAGNOSTICS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0016.328500Local1.000000
16.328500 0.00 4.40Base

4.40
0.15
0.15 6,526.85

6,526.85

LOOP CAPITAL MARKETS USD/DTC00448Q201 ACHILLION PHARMACEUTICALS 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,300.000 0.008.136500Local1.000000
8.136500 0.00 9.75Base

9.75
0.24
0.24 10,567.46

10,567.46

UBS SECURITIES LLC USD/DTC004498101 ACI WORLDWIDE INC 06 Jul 2016 0.01COMMON STOCK USD.005 07 Jul 2016
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SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

900.000 0.0018.955400Local1.000000
18.955400 0.00 9.90Base

9.90
0.38
0.38 17,049.58

17,049.58

UBS SECURITIES LLC USD/DTC00484M106 ACORDA THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0025.799300Local1.000000
25.799300 0.00 2.20Base

2.20
0.12
0.12 5,157.54

5,157.54

UBS SECURITIES LLC USD/DTC00508X203 ACTUANT CORP A 06 Jul 2016 0.01COMMON STOCK USD.2 07 Jul 2016

600.000 0.0022.317500Local1.000000
22.317500 0.00 6.60Base

6.60
0.30
0.30 13,383.60

13,383.60

UBS SECURITIES LLC USD/DTC005094107 ACTUA CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

700.000 0.008.804300Local1.000000
8.804300 0.00 5.25Base

5.25
0.14
0.14 6,157.62

6,157.62

UBS SECURITIES LLC USD/DTC005125109 ACXIOM CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0021.687900Local1.000000
21.687900 0.00 3.30Base

3.30
0.15
0.15 6,502.92

6,502.92

UBS SECURITIES LLC USD/DTC007786106 AEROHIVE NETWORKS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.006.690900Local1.000000
6.690900 0.00 4.50Base

4.50
0.09
0.09 4,009.95

4,009.95

LOOP CAPITAL MARKETS USD/DTC007903107 ADVANCED MICRO DEVICES 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,600.000 0.005.062200Local1.000000
5.062200 0.00 12.00Base

12.00
0.18
0.18 8,087.34

8,087.34

LOOP CAPITAL MARKETS USD/DTC00847G705 AGENUS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,100.000 0.004.471400Local1.000000
4.471400 0.00 8.25Base

8.25
0.11
0.11 4,910.18

4,910.18

UBS SECURITIES LLC USD/DTC009128307 AIR METHODS CORP 06 Jul 2016 0.01COMMON STOCK USD.06 07 Jul 2016

300.000 0.0036.264700Local1.000000
36.264700 0.00 3.30Base

3.30
0.24
0.24 10,875.87

10,875.87
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC00922R105 AIR TRANSPORT SERVICES GROUP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0012.837300Local1.000000
12.837300 0.00 4.40Base

4.40
0.12
0.12 5,130.40

5,130.40

UBS SECURITIES LLC USD/DTC011311107 ALAMO GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

100.000 0.0063.026800Local1.000000
63.026800 0.00 1.10Base

1.10
0.14
0.14 6,301.44

6,301.44

UBS SECURITIES LLC USD/DTC014339105 ALDER BIOPHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0026.229100Local1.000000
26.229100 0.00 2.20Base

2.20
0.12
0.12 5,243.50

5,243.50

UBS SECURITIES LLC USD/DTC016230104 ALICO INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0029.910400Local1.000000
29.910400 0.00 1.10Base

1.10
0.07
0.07 2,989.87

2,989.87

UBS SECURITIES LLC USD/DTC018522300 ALLETE INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0064.920000Local1.000000
64.920000 0.00 1.10Base

1.10
0.15
0.15 6,490.75

6,490.75

UBS SECURITIES LLC USD/DTC02153W100 ALTISOURCE RESIDENTIAL CORP 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

700.000 0.008.581500Local1.000000
8.581500 0.00 5.25Base

5.25
0.14
0.14 6,001.66

6,001.66

UBS SECURITIES LLC USD/DTC02208R106 ALTRA INDUSTRIAL MOTION CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0027.088200Local1.000000
27.088200 0.00 2.20Base

2.20
0.12
0.12 5,415.32

5,415.32

UBS SECURITIES LLC USD/DTC023436108 AMEDISYS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0050.757100Local1.000000
50.757100 0.00 2.20Base

2.20
0.23
0.23 10,148.99

10,148.99

UBS SECURITIES LLC USD/DTC024013104 AMERICAN ASSETS TRUST INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.0043.117300Local1.000000 1.10 0.10 4,310.53
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

43.117300 0.00 1.10Base 0.10 4,310.53

UBS SECURITIES LLC USD/DTC024061103 AMERICAN AXLE + MFG HOLDINGS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0014.412200Local1.000000
14.412200 0.00 2.20Base

2.20
0.07
0.07 2,880.17

2,880.17

UBS SECURITIES LLC USD/DTC02553E106 AMERICAN EAGLE OUTFITTERS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0015.903200Local1.000000
15.903200 0.00 4.40Base

4.40
0.14
0.14 6,356.74

6,356.74

UBS SECURITIES LLC USD/DTC02913V103 AMERICAN PUBLIC EDUCATION 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0027.285600Local1.000000
27.285600 0.00 2.20Base

2.20
0.12
0.12 5,454.80

5,454.80

UBS SECURITIES LLC USD/DTC02916P103 AMERICAN RAILCAR INDUSTRIES 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0038.600800Local1.000000
38.600800 0.00 2.20Base

2.20
0.17
0.17 7,717.79

7,717.79

MERGER USD/DTC029429107 AMERICAN SCIENCE + ENGINEERI 12 Sep 2016COMMON STOCK USD.667 12 Sep 2016

600.000 0.0037.000000Local1.000000
37.000000 0.00 0.00Base

0.00
0.00
0.00 22,200.00

22,200.00

UBS SECURITIES LLC USD/DTC029899101 AMERICAN STATES WATER CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0043.845900Local1.000000
43.845900 0.00 3.30Base

3.30
0.29
0.29 13,150.18

13,150.18

UBS SECURITIES LLC USD/DTC030371108 AMERICAN VANGUARD CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0014.681700Local1.000000
14.681700 0.00 3.30Base

3.30
0.10
0.10 4,401.11

4,401.11

UBS SECURITIES LLC USD/DTC030506109 AMERICAN WOODMARK CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0068.436500Local1.000000
68.436500 0.00 1.10Base

1.10
0.15
0.15 6,842.40

6,842.40

UBS SECURITIES LLC USD/DTC03062T105 AMERICA S CAR MART INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0028.328700Local1.000000
28.328700 0.00 2.20Base

2.20
0.13
0.13 5,663.41

5,663.41

UBS SECURITIES LLC USD/DTC034754101 ANGIE S LIST INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

700.000 0.006.482400Local1.000000
6.482400 0.00 5.25Base

5.25
0.10
0.10 4,532.33

4,532.33

UBS SECURITIES LLC USD/DTC035255108 ANIKA THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0053.300600Local1.000000
53.300600 0.00 1.10Base

1.10
0.12
0.12 5,328.84

5,328.84

UBS SECURITIES LLC USD/DTC035290105 ANIXTER INTERNATIONAL INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0051.979500Local1.000000
51.979500 0.00 3.30Base

3.30
0.34
0.34 15,590.21

15,590.21

UBS SECURITIES LLC USD/DTC035710409 ANNALY CAPITAL MANAGEMENT IN 19 Jul 2016 0.01REIT USD.01 22 Jul 2016

8,729.000 0.0010.732600Local1.000000
10.732600 0.00 65.47Base

65.47
2.05
2.05 93,617.35

93,617.35

SALE OF FRACTIONAL S USD/DTC03 Aug 2016 03 Aug 2016

0.066 0.0010.303030Local1.000000
10.303030 0.00 0.00Base

0.00
0.00
0.00 0.68

0.68
035710409 Total

65.47 2.050.00 93,618.038,729.066 Local

0.00 65.47 2.05 93,618.03Base

UBS SECURITIES LLC USD/DTC037598109 APOGEE ENTERPRISES INC 06 Jul 2016 0.01COMMON STOCK USD.333 07 Jul 2016

200.000 0.0046.048800Local1.000000
46.048800 0.00 2.20Base

2.20
0.21
0.21 9,207.35

9,207.35

UBS SECURITIES LLC USD/DTC03762U105 APOLLO COMMERCIAL REAL ESTAT 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

700.000 0.0015.988300Local1.000000
15.988300 0.00 7.70Base

7.70
0.25
0.25 11,183.86

11,183.86
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC03763V102 APOLLO RESIDENTIAL MORTGAGE 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0013.354700Local1.000000
13.354700 0.00 3.30Base

3.30
0.09
0.09 4,003.02

4,003.02

MERGER USD/DTC01 Sep 2016 01 Sep 2016

2,650.000 0.0013.666407Local1.000000
13.666407 0.00 0.00Base

0.00
0.00
0.00 36,215.98

36,215.98
03763V102 Total

3.30 0.090.00 40,219.002,950.000 Local

0.00 3.30 0.09 40,219.00Base

UBS SECURITIES LLC USD/DTC03820C105 APPLIED INDUSTRIAL TECH INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0045.030500Local1.000000
45.030500 0.00 1.10Base

1.10
0.10
0.10 4,501.85

4,501.85

LOOP CAPITAL MARKETS USD/DTC03822W406 APPLIED MICRO CIRCUITS CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,000.000 0.006.283000Local1.000000
6.283000 0.00 7.50Base

7.50
0.14
0.14 6,275.36

6,275.36

UBS SECURITIES LLC USD/DTC03937C105 ARCBEST CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.912500Local1.000000
15.912500 0.00 3.30Base

3.30
0.11
0.11 4,770.34

4,770.34

UBS SECURITIES LLC USD/DTC03957W106 ARCHROCK INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.009.637100Local1.000000
9.637100 0.00 3.75Base

3.75
0.11
0.11 4,814.69

4,814.69

UBS SECURITIES LLC USD/DTC04033A100 ARIAD PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

500.000 0.007.296900Local1.000000
7.296900 0.00 3.75Base

3.75
0.08
0.08 3,644.62

3,644.62

LOOP CAPITAL MARKETS USD/DTC04351G101 ASCENA RETAIL GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,600.000 0.006.690000Local1.000000
6.690000 0.00 12.00Base

12.00
0.24
0.24 10,691.76

10,691.76
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UBS SECURITIES LLC USD/DTC043632108 ASCENT CAPITAL GROUP INC A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.792000Local1.000000
15.792000 0.00 3.30Base

3.30
0.11
0.11 4,734.19

4,734.19

UBS SECURITIES LLC USD/DTC044102101 ASHFORD HOSPITALITY PRIME IN 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.0014.201800Local1.000000
14.201800 0.00 4.40Base

4.40
0.13
0.13 5,676.19

5,676.19

UBS SECURITIES LLC USD/DTC045327103 ASPEN TECHNOLOGY INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0039.674100Local1.000000
39.674100 0.00 2.20Base

2.20
0.18
0.18 7,932.44

7,932.44

UBS SECURITIES LLC USD/DTC045528106 ASSOCIATED CAPITAL GROUP   A 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0029.166700Local1.000000
29.166700 0.00 1.10Base

1.10
0.07
0.07 2,915.50

2,915.50

UBS SECURITIES LLC USD/DTC046265104 ASTORIA FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0014.855800Local1.000000
14.855800 0.00 3.30Base

3.30
0.10
0.10 4,453.34

4,453.34

UBS SECURITIES LLC USD/DTC046433108 ASTRONICS CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0032.328300Local1.000000
32.328300 0.00 1.10Base

1.10
0.08
0.08 3,231.65

3,231.65

LOOP CAPITAL MARKETS USD/DTC04878Q863 ATLANTIC POWER CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

1,400.000 0.002.513200Local1.000000
2.513200 0.00 10.50Base

10.50
0.08
0.08 3,507.90

3,507.90

UBS SECURITIES LLC USD/DTC049164205 ATLAS AIR WORLDWIDE HOLDINGS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0039.637500Local1.000000
39.637500 0.00 3.30Base

3.30
0.26
0.26 11,887.69

11,887.69

MERGER USD/DTC05358K102 AVENUE FINANCIAL HOLDINGS IN 01 Jul 2016COMMON STOCK 01 Jul 2016
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700.000 0.0019.470800Local1.000000
19.470800 0.00 0.00Base

0.00
0.00
0.00 13,629.56

13,629.56

UBS SECURITIES LLC USD/DTC05379B107 AVISTA CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0044.909800Local1.000000
44.909800 0.00 2.20Base

2.20
0.20
0.20 8,979.56

8,979.56

LOOP CAPITAL MARKETS USD/DTC054303102 AVON PRODUCTS INC 06 Jul 2016 0.01COMMON STOCK USD.25 07 Jul 2016

1,200.000 0.003.738800Local1.000000
3.738800 0.00 9.00Base

9.00
0.10
0.10 4,477.46

4,477.46

REVERSE SPLIT NON CASH USD/DTC054540109 AXCELIS TECHNOLOGIES INC 01 Jul 2016COMMON STOCK USD.001 01 Jul 2016

10,300.000 0.001.778543Local1.000000
1.778543 0.00 0.00Base

0.00
0.00
0.00 18,319.00

18,319.00

UBS SECURITIES LLC USD/DTC05463D100 AXIALL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0032.482100Local1.000000
32.482100 0.00 2.20Base

2.20
0.15
0.15 6,494.07

6,494.07

MERGER USD/DTC31 Aug 2016 31 Aug 2016

6,000.000 0.0033.000000Local1.000000
33.000000 0.00 0.00Base

0.00
0.00
0.00 198,000.00

198,000.00
05463D100 Total

2.20 0.150.00 204,494.076,200.000 Local

0.00 2.20 0.15 204,494.07Base

UBS SECURITIES LLC USD/DTC05508R106 B+G FOODS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0047.910600Local1.000000
47.910600 0.00 1.10Base

1.10
0.11
0.11 4,789.85

4,789.85

UBS SECURITIES LLC USD/DTC05541T101 BGC PARTNERS INC CL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.008.309800Local1.000000
8.309800 0.00 3.75Base

3.75
0.10
0.10 4,151.05

4,151.05
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UBS SECURITIES LLC USD/DTC057755209 BALDWIN + LYONS INC  CL B 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0024.568400Local1.000000
24.568400 0.00 2.20Base

2.20
0.11
0.11 4,911.37

4,911.37

UBS SECURITIES LLC USD/DTC059692103 BANCORPSOUTH INC 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

200.000 0.0021.558000Local1.000000
21.558000 0.00 2.20Base

2.20
0.10
0.10 4,309.30

4,309.30

UBS SECURITIES LLC USD/DTC063750103 BANK MUTUAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.007.527700Local1.000000
7.527700 0.00 6.75Base

6.75
0.15
0.15 6,768.03

6,768.03

UBS SECURITIES LLC USD/DTC063904106 BANK OF THE OZARKS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0034.783300Local1.000000
34.783300 0.00 2.20Base

2.20
0.16
0.16 6,954.30

6,954.30

UBS SECURITIES LLC USD/DTC06643P104 BANKFINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0012.153400Local1.000000
12.153400 0.00 3.30Base

3.30
0.08
0.08 3,642.64

3,642.64

UBS SECURITIES LLC USD/DTC06647F102 BANKRATE INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.007.549600Local1.000000
7.549600 0.00 6.75Base

6.75
0.15
0.15 6,787.74

6,787.74

UBS SECURITIES LLC USD/DTC06652V208 BANNER CORPORATION 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0040.521500Local1.000000
40.521500 0.00 1.10Base

1.10
0.09
0.09 4,050.96

4,050.96

UBS SECURITIES LLC USD/DTC066849100 BAR HARBOR BANKSHARES 06 Jul 2016 0.01COMMON STOCK USD2.0 07 Jul 2016

100.000 0.0034.550000Local1.000000
34.550000 0.00 1.10Base

1.10
0.08
0.08 3,453.82

3,453.82

UBS SECURITIES LLC USD/DTC067806109 BARNES GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0033.183900Local1.000000 1.10 0.08 3,317.21
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33.183900 0.00 1.10Base 0.08 3,317.21

UBS SECURITIES LLC USD/DTC068463108 BARRETT BUSINESS SVCS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0039.547600Local1.000000
39.547600 0.00 1.10Base

1.10
0.09
0.09 3,953.57

3,953.57

UBS SECURITIES LLC USD/DTC06846N104 BILL BARRETT CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.006.165600Local1.000000
6.165600 0.00 4.50Base

4.50
0.09
0.09 3,694.77

3,694.77

UBS SECURITIES LLC USD/DTC070203104 BASSETT FURNITURE INDS 06 Jul 2016 0.01COMMON STOCK USD5.0 07 Jul 2016

200.000 0.0024.629900Local1.000000
24.629900 0.00 2.20Base

2.20
0.11
0.11 4,923.67

4,923.67

UBS SECURITIES LLC USD/DTC073685109 BEACON ROOFING SUPPLY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0046.616900Local1.000000
46.616900 0.00 2.20Base

2.20
0.21
0.21 9,320.97

9,320.97

UBS SECURITIES LLC USD/DTC077347300 BEL FUSE INC CL B 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0017.378900Local1.000000
17.378900 0.00 2.20Base

2.20
0.08
0.08 3,473.50

3,473.50

UBS SECURITIES LLC USD/DTC077454106 BELDEN INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0058.957400Local1.000000
58.957400 0.00 1.10Base

1.10
0.13
0.13 5,894.51

5,894.51

UBS SECURITIES LLC USD/DTC084680107 BERKSHIRE HILLS BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0026.468600Local1.000000
26.468600 0.00 4.40Base

4.40
0.24
0.24 10,582.80

10,582.80

UBS SECURITIES LLC USD/DTC089302103 BIG LOTS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0050.008500Local1.000000
50.008500 0.00 1.10Base

1.10
0.11
0.11 4,999.64

4,999.64

J.P. MORGAN SECURITIES INC. USD/DTC29 Jul 2016 0.0103 Aug 2016
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Units/Original Face

Comm Per Shr

400.000 0.0053.145300Local1.000000
53.145300 0.00 3.00Base

3.00
0.47
0.47 21,254.65

21,254.65
089302103 Total

4.10 0.580.00 26,254.29500.000 Local

0.00 4.10 0.58 26,254.29Base

UBS SECURITIES LLC USD/DTC09180C106 BJ S RESTAURANTS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0043.048300Local1.000000
43.048300 0.00 1.10Base

1.10
0.10
0.10 4,303.63

4,303.63

UBS SECURITIES LLC USD/DTC092113109 BLACK HILLS CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0063.818600Local1.000000
63.818600 0.00 1.10Base

1.10
0.14
0.14 6,380.62

6,380.62

UBS SECURITIES LLC USD/DTC09227Q100 BLACKBAUD INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0067.376700Local1.000000
67.376700 0.00 1.10Base

1.10
0.15
0.15 6,736.42

6,736.42

UBS SECURITIES LLC USD/DTC09238E104 BLACKHAWK NETWORK HOLDINGS I 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

500.000 0.0032.497800Local1.000000
32.497800 0.00 5.50Base

5.50
0.36
0.36 16,243.04

16,243.04

UBS SECURITIES LLC USD/DTC094235108 BLOOMIN  BRANDS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0017.494600Local1.000000
17.494600 0.00 5.50Base

5.50
0.20
0.20 8,741.60

8,741.60

UBS SECURITIES LLC USD/DTC095229100 BLUCORA INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

300.000 0.0011.260100Local1.000000
11.260100 0.00 3.30Base

3.30
0.08
0.08 3,374.65

3,374.65

UBS SECURITIES LLC USD/DTC09609G100 BLUEBIRD BIO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0046.615400Local1.000000
46.615400 0.00 1.10Base

1.10
0.11
0.11 4,660.33

4,660.33
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Comm Per Shr

UBS SECURITIES LLC USD/DTC09739D100 BOISE CASCADE CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0021.730600Local1.000000
21.730600 0.00 4.40Base

4.40
0.19
0.19 8,687.65

8,687.65

UBS SECURITIES LLC USD/DTC100557107 BOSTON BEER COMPANY INC A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.00168.544900Local1.000000
168.544900 0.00 1.10Base

1.10
0.37
0.37 16,853.02

16,853.02

UBS SECURITIES LLC USD/DTC103304101 BOYD GAMING CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0018.052200Local1.000000
18.052200 0.00 2.20Base

2.20
0.08
0.08 3,608.16

3,608.16

UBS SECURITIES LLC USD/DTC109194100 BRIGHT HORIZONS FAMILY SOLUT 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0066.704100Local1.000000
66.704100 0.00 1.10Base

1.10
0.15
0.15 6,669.16

6,669.16

UBS SECURITIES LLC USD/DTC109696104 BRINK S CO/THE 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0027.792300Local1.000000
27.792300 0.00 2.20Base

2.20
0.13
0.13 5,556.13

5,556.13

UBS SECURITIES LLC USD/DTC110394103 BRISTOW GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0011.531000Local1.000000
11.531000 0.00 4.40Base

4.40
0.11
0.11 4,607.89

4,607.89

UBS SECURITIES LLC USD/DTC11373M107 BROOKLINE BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0010.749700Local1.000000
10.749700 0.00 4.40Base

4.40
0.10
0.10 4,295.38

4,295.38

LOOP CAPITAL MARKETS USD/DTC114340102 BROOKS AUTOMATION INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,000.000 0.0011.058000Local1.000000
11.058000 0.00 11.00Base

11.00
0.25
0.25 11,046.75

11,046.75

UBS SECURITIES LLC USD/DTC119848109 BUFFALO WILD WINGS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.00136.861400Local1.000000 1.10 0.30 13,684.74
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136.861400 0.00 1.10Base 0.30 13,684.74

UBS SECURITIES LLC USD/DTC124805102 CBIZ INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0010.476700Local1.000000
10.476700 0.00 4.40Base

4.40
0.10
0.10 4,186.18

4,186.18

UBS SECURITIES LLC USD/DTC124830100 CBL + ASSOCIATES PROPERTIES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.009.737700Local1.000000
9.737700 0.00 3.75Base

3.75
0.11
0.11 4,864.99

4,864.99

UBS SECURITIES LLC USD/DTC125134106 CEB INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0061.584600Local1.000000
61.584600 0.00 3.30Base

3.30
0.41
0.41 18,471.67

18,471.67

MERGER NON CASH USD/DTC12591N109 C1 FINANCIAL INC 22 Jul 2016COMMON STOCK USD1.0 22 Jul 2016

500.000 0.0018.516380Local1.000000
18.516380 0.00 0.00Base

0.00
0.00
0.00 9,258.19

9,258.19

UBS SECURITIES LLC USD/DTC126128107 CNB FINANCIAL CORP/PA 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0017.573000Local1.000000
17.573000 0.00 2.20Base

2.20
0.08
0.08 3,512.32

3,512.32

UBS SECURITIES LLC USD/DTC12621E103 CNO FINANCIAL GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0016.864200Local1.000000
16.864200 0.00 4.40Base

4.40
0.15
0.15 6,741.13

6,741.13

UBS SECURITIES LLC USD/DTC126349109 CSG SYSTEMS INTL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0039.717100Local1.000000
39.717100 0.00 1.10Base

1.10
0.09
0.09 3,970.52

3,970.52

UBS SECURITIES LLC USD/DTC126501105 CTS CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0017.636200Local1.000000
17.636200 0.00 4.40Base

4.40
0.16
0.16 7,049.92

7,049.92

UBS SECURITIES LLC USD/DTC126534106 CU BANCORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016
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300.000 0.0022.751000Local1.000000
22.751000 0.00 3.30Base

3.30
0.15
0.15 6,821.85

6,821.85

UBS SECURITIES LLC USD/DTC127190304 CACI INTERNATIONAL INC  CL A 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0088.941300Local1.000000
88.941300 0.00 2.20Base

2.20
0.39
0.39 17,785.67

17,785.67

UBS SECURITIES LLC USD/DTC127686103 CAESARS ENTERTAINMENT CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

700.000 0.006.722600Local1.000000
6.722600 0.00 5.25Base

5.25
0.11
0.11 4,700.46

4,700.46

UBS SECURITIES LLC USD/DTC128030202 CAL MAINE FOODS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0045.321100Local1.000000
45.321100 0.00 3.30Base

3.30
0.30
0.30 13,592.73

13,592.73

UBS SECURITIES LLC USD/DTC128126109 CALAMP CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0013.696600Local1.000000
13.696600 0.00 3.30Base

3.30
0.09
0.09 4,105.59

4,105.59

UBS SECURITIES LLC USD/DTC129603106 CALGON CARBON CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0013.026300Local1.000000
13.026300 0.00 5.50Base

5.50
0.15
0.15 6,507.50

6,507.50

UBS SECURITIES LLC USD/DTC130788102 CALIFORNIA WATER SERVICE GRP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0034.962500Local1.000000
34.962500 0.00 1.10Base

1.10
0.08
0.08 3,495.07

3,495.07

UBS SECURITIES LLC USD/DTC13100M509 CALIX INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

600.000 0.006.938500Local1.000000
6.938500 0.00 4.50Base

4.50
0.10
0.10 4,158.50

4,158.50

LOOP CAPITAL MARKETS USD/DTC13123X102 CALLON PETROLEUM CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,200.000 0.0011.477000Local1.000000
11.477000 0.00 13.20Base

13.20
0.31
0.31 13,758.89

13,758.89
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UBS SECURITIES LLC USD/DTC132011107 CAMBREX CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

100.000 0.0052.696900Local1.000000
52.696900 0.00 1.10Base

1.10
0.12
0.12 5,268.47

5,268.47

UBS SECURITIES LLC USD/DTC133034108 CAMDEN NATIONAL CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0041.984200Local1.000000
41.984200 0.00 3.30Base

3.30
0.28
0.28 12,591.68

12,591.68

UBS SECURITIES LLC USD/DTC138098108 CANTEL MEDICAL CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

100.000 0.0067.191900Local1.000000
67.191900 0.00 1.10Base

1.10
0.15
0.15 6,717.94

6,717.94

UBS SECURITIES LLC USD/DTC139674105 CAPITAL CITY BANK GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0013.614000Local1.000000
13.614000 0.00 3.30Base

3.30
0.09
0.09 4,080.81

4,080.81

UBS SECURITIES LLC USD/DTC140475104 CAPITAL SENIOR LIVING CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0017.421700Local1.000000
17.421700 0.00 4.40Base

4.40
0.16
0.16 6,964.12

6,964.12

UBS SECURITIES LLC USD/DTC14057J101 CAPITOL FEDERAL FINANCIAL IN 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

700.000 0.0013.828100Local1.000000
13.828100 0.00 7.70Base

7.70
0.22
0.22 9,671.75

9,671.75

LOOP CAPITAL MARKETS USD/DTC14067E506 CAPSTEAD MORTGAGE CORP 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

1,100.000 0.009.783600Local1.000000
9.783600 0.00 8.25Base

8.25
0.24
0.24 10,753.47

10,753.47

UBS SECURITIES LLC USD/DTC14149F109 CARDINAL FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0021.357400Local1.000000
21.357400 0.00 3.30Base

3.30
0.14
0.14 6,403.78

6,403.78

MERGER NON CASH USD/DTC14161H108 CARDTRONICS INC 01 Jul 2016COMMON STOCK USD.000 01 Jul 2016

3,800.000 0.0032.010331Local1.000000 0.00 0.00 121,639.26
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32.010331 0.00 0.00Base 0.00 121,639.26

UBS SECURITIES LLC USD/DTC141665109 CAREER EDUCATION CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.006.069500Local1.000000
6.069500 0.00 6.75Base

6.75
0.12
0.12 5,455.68

5,455.68

UBS SECURITIES LLC USD/DTC143436400 CARMIKE CINEMAS INC 06 Jul 2016 0.01COMMON STOCK USD.03 07 Jul 2016

200.000 0.0029.766100Local1.000000
29.766100 0.00 2.20Base

2.20
0.13
0.13 5,950.89

5,950.89

UBS SECURITIES LLC USD/DTC143905107 CARRIAGE SERVICES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0023.462500Local1.000000
23.462500 0.00 3.30Base

3.30
0.16
0.16 7,035.29

7,035.29

UBS SECURITIES LLC USD/DTC144285103 CARPENTER TECHNOLOGY 06 Jul 2016 0.01COMMON STOCK USD5.0 07 Jul 2016

400.000 0.0033.286100Local1.000000
33.286100 0.00 4.40Base

4.40
0.30
0.30 13,309.74

13,309.74

UBS SECURITIES LLC USD/DTC144577103 CARRIZO OIL + GAS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0035.717600Local1.000000
35.717600 0.00 2.20Base

2.20
0.16
0.16 7,141.16

7,141.16

UBS SECURITIES LLC USD/DTC14574X104 CARROLS RESTAURANT GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0012.017400Local1.000000
12.017400 0.00 4.40Base

4.40
0.11
0.11 4,802.45

4,802.45

UBS SECURITIES LLC USD/DTC147448104 CASELLA WASTE SYSTEMS INC A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.007.843300Local1.000000
7.843300 0.00 3.00Base

3.00
0.07
0.07 3,134.25

3,134.25

MERGER NON CASH USD/DTC14754D100 CASH AMERICA INTL INC 02 Sep 2016COMMON STOCK USD.1 02 Sep 2016

2,000.000 0.0020.630760Local1.000000
20.630760 0.00 0.00Base

0.00
0.00
0.00 41,261.52

41,261.52

UBS SECURITIES LLC USD/DTC14808P109 CASS INFORMATION SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.5 07 Jul 2016
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100.000 0.0051.072300Local1.000000
51.072300 0.00 1.10Base

1.10
0.12
0.12 5,106.01

5,106.01

UBS SECURITIES LLC USD/DTC148806102 CATALENT INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0022.875100Local1.000000
22.875100 0.00 3.30Base

3.30
0.15
0.15 6,859.08

6,859.08

UBS SECURITIES LLC USD/DTC14912Y202 CATCHMARK TIMBER TRUST INC A 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.0011.796300Local1.000000
11.796300 0.00 4.40Base

4.40
0.11
0.11 4,714.01

4,714.01

UBS SECURITIES LLC USD/DTC149150104 CATHAY GENERAL BANCORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0026.895700Local1.000000
26.895700 0.00 2.20Base

2.20
0.12
0.12 5,376.82

5,376.82

UBS SECURITIES LLC USD/DTC14964U108 CAVIUM INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0039.191700Local1.000000
39.191700 0.00 2.20Base

2.20
0.18
0.18 7,835.96

7,835.96

SALE OF FRACTIONAL S USD/DTC08 Sep 2016 08 Sep 2016

0.800 0.0054.612500Local1.000000
54.612500 0.00 0.00Base

0.00
0.00
0.00 43.69

43.69
14964U108 Total

2.20 0.180.00 7,879.65200.800 Local

0.00 2.20 0.18 7,879.65Base

UBS SECURITIES LLC USD/DTC150602209 CEDAR REALTY TRUST INC 06 Jul 2016 0.01REIT USD.06 07 Jul 2016

800.000 0.007.375600Local1.000000
7.375600 0.00 6.00Base

6.00
0.13
0.13 5,894.35

5,894.35

TENDER OFFER USD/DTC15089R102 CELATOR PHARMACEUTICALS INC 11 Jul 2016COMMON STOCK USD.001 13 Jul 2016

2,800.000 0.0030.250000Local1.000000
30.250000 0.00 0.00Base

0.00
0.00
0.00 84,700.00

84,700.00
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UBS SECURITIES LLC USD/DTC15117B103 CELLDEX THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

900.000 0.004.568900Local1.000000
4.568900 0.00 6.75Base

6.75
0.09
0.09 4,105.17

4,105.17

UBS SECURITIES LLC USD/DTC15670R107 CEPHEID 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0031.471800Local1.000000
31.471800 0.00 2.20Base

2.20
0.14
0.14 6,292.02

6,292.02

UBS SECURITIES LLC USD/DTC159179100 CHANNELADVISOR CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0014.557100Local1.000000
14.557100 0.00 6.60Base

6.60
0.20
0.20 8,727.46

8,727.46

UBS SECURITIES LLC USD/DTC16122W108 CHARTER FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.016900Local1.000000
13.016900 0.00 4.40Base

4.40
0.12
0.12 5,202.24

5,202.24

UBS SECURITIES LLC USD/DTC163072101 CHEESECAKE FACTORY INC/THE 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0049.262300Local1.000000
49.262300 0.00 2.20Base

2.20
0.22
0.22 9,850.04

9,850.04

UBS SECURITIES LLC USD/DTC16359R103 CHEMED CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.00134.750900Local1.000000
134.750900 0.00 1.10Base

1.10
0.30
0.30 13,473.69

13,473.69

UBS SECURITIES LLC USD/DTC163731102 CHEMICAL FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0036.417900Local1.000000
36.417900 0.00 1.10Base

1.10
0.08
0.08 3,640.61

3,640.61

UBS SECURITIES LLC USD/DTC163851108 CHEMOURS CO/THE 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

389.000 0.007.293800Local1.000000
7.293800 0.00 2.92Base

2.92
0.07
0.07 2,834.30

2,834.30

UBS SECURITIES LLC USD/DTC163893209 CHEMTURA CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0025.957600Local1.000000 3.30 0.17 7,783.81
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25.957600 0.00 3.30Base 0.17 7,783.81

UBS SECURITIES LLC USD/DTC165240102 CHESAPEAKE LODGING TRUST 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.0023.666100Local1.000000
23.666100 0.00 5.50Base

5.50
0.26
0.26 11,827.29

11,827.29

UBS SECURITIES LLC USD/DTC168615102 CHICO S FAS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

600.000 0.0010.855900Local1.000000
10.855900 0.00 6.60Base

6.60
0.15
0.15 6,506.79

6,506.79

UBS SECURITIES LLC USD/DTC168905107 CHILDREN S PLACE INC/THE 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0081.045900Local1.000000
81.045900 0.00 2.20Base

2.20
0.36
0.36 16,206.62

16,206.62

UBS SECURITIES LLC USD/DTC171604101 CHUY S HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0033.915400Local1.000000
33.915400 0.00 1.10Base

1.10
0.08
0.08 3,390.36

3,390.36

UBS SECURITIES LLC USD/DTC171779309 CIENA CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0018.038100Local1.000000
18.038100 0.00 4.40Base

4.40
0.16
0.16 7,210.68

7,210.68

LOOP CAPITAL MARKETS USD/DTC171871106 CINCINNATI BELL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

2,400.000 0.004.517500Local1.000000
4.517500 0.00 18.00Base

18.00
0.24
0.24 10,823.76

10,823.76

UBS SECURITIES LLC USD/DTC17273K109 CIRCOR INTERNATIONAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0055.202100Local1.000000
55.202100 0.00 1.10Base

1.10
0.13
0.13 5,518.98

5,518.98

UBS SECURITIES LLC USD/DTC172755100 CIRRUS LOGIC INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0035.674600Local1.000000
35.674600 0.00 2.20Base

2.20
0.16
0.16 7,132.56

7,132.56

UBS SECURITIES LLC USD/DTC172922106 CITIZENS + NORTHERN CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016
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200.000 0.0020.110900Local1.000000
20.110900 0.00 2.20Base

2.20
0.09
0.09 4,019.89

4,019.89

UBS SECURITIES LLC USD/DTC17306X102 CITI TRENDS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.854800Local1.000000
15.854800 0.00 3.30Base

3.30
0.11
0.11 4,753.03

4,753.03

UBS SECURITIES LLC USD/DTC174740100 CITIZENS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

600.000 0.007.579700Local1.000000
7.579700 0.00 4.50Base

4.50
0.10
0.10 4,543.22

4,543.22

UBS SECURITIES LLC USD/DTC177835105 CITY HOLDING CO 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

100.000 0.0044.879600Local1.000000
44.879600 0.00 1.10Base

1.10
0.10
0.10 4,486.76

4,486.76

UBS SECURITIES LLC USD/DTC179895107 CLARCOR INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0059.857200Local1.000000
59.857200 0.00 1.10Base

1.10
0.14
0.14 5,984.48

5,984.48

UBS SECURITIES LLC USD/DTC192108504 COEUR MINING INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0012.080400Local1.000000
12.080400 0.00 4.40Base

4.40
0.11
0.11 4,827.65

4,827.65

UBS SECURITIES LLC USD/DTC19239V302 COGENT COMMUNICATIONS HOLDIN 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0040.050900Local1.000000
40.050900 0.00 2.20Base

2.20
0.18
0.18 8,007.80

8,007.80

UBS SECURITIES LLC USD/DTC192479103 COHERENT INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0090.056300Local1.000000
90.056300 0.00 1.10Base

1.10
0.20
0.20 9,004.33

9,004.33

UBS SECURITIES LLC USD/DTC19247A100 COHEN + STEERS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0038.958600Local1.000000
38.958600 0.00 1.10Base

1.10
0.09
0.09 3,894.67

3,894.67
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UBS SECURITIES LLC USD/DTC19249H103 COHERUS BIOSCIENCES INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

500.000 0.0016.865300Local1.000000
16.865300 0.00 5.50Base

5.50
0.19
0.19 8,426.96

8,426.96

UBS SECURITIES LLC USD/DTC19624R106 COLONY CAPITAL INC   A 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

900.000 0.0015.130700Local1.000000
15.130700 0.00 9.90Base

9.90
0.30
0.30 13,607.43

13,607.43

UBS SECURITIES LLC USD/DTC19625X102 COLONY STARWOOD HOMES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0030.993900Local1.000000
30.993900 0.00 2.20Base

2.20
0.14
0.14 6,196.44

6,196.44

UBS SECURITIES LLC USD/DTC197236102 COLUMBIA BANKING SYSTEM INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0026.794800Local1.000000
26.794800 0.00 2.20Base

2.20
0.12
0.12 5,356.64

5,356.64

UBS SECURITIES LLC USD/DTC198516106 COLUMBIA SPORTSWEAR CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0056.752800Local1.000000
56.752800 0.00 1.10Base

1.10
0.13
0.13 5,674.05

5,674.05

UBS SECURITIES LLC USD/DTC199333105 COLUMBUS MCKINNON CORP/NY 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0014.483600Local1.000000
14.483600 0.00 2.20Base

2.20
0.07
0.07 2,894.45

2,894.45

UBS SECURITIES LLC USD/DTC199908104 COMFORT SYSTEMS USA INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0032.211300Local1.000000
32.211300 0.00 4.40Base

4.40
0.29
0.29 12,879.83

12,879.83

UBS SECURITIES LLC USD/DTC201723103 COMMERCIAL METALS CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0016.437100Local1.000000
16.437100 0.00 3.30Base

3.30
0.11
0.11 4,927.72

4,927.72

UBS SECURITIES LLC USD/DTC203668108 COMMUNITY HEALTH SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0011.919400Local1.000000 3.30 0.08 3,572.44
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11.919400 0.00 3.30Base 0.08 3,572.44

UBS SECURITIES LLC USD/DTC204149108 COMMUNITY TRUST BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD5.0 07 Jul 2016

100.000 0.0034.122900Local1.000000
34.122900 0.00 1.10Base

1.10
0.08
0.08 3,411.11

3,411.11

UBS SECURITIES LLC USD/DTC204166102 COMMVAULT SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0042.786900Local1.000000
42.786900 0.00 1.10Base

1.10
0.10
0.10 4,277.49

4,277.49

LOOP CAPITAL MARKETS USD/DTC20416Q108 COMMUNITYONE BANCORP 05 Jul 2016 0.01COMMON STOCK USD2.5

1,195.000 0.0012.301800Local1.000000
12.301800 0.00 13.15Base

13.15
0.33
0.33 14,687.17

14,687.17

LOOP CAPITAL MARKETS USD/DTC05 Jul 2016 0.01CANCEL

-1,195.000 0.0012.301800Local1.000000
12.301800 0.00 -13.15Base

-13.15
-0.33
-0.33 -14,687.17

-14,687.17

UBS SECURITIES LLC USD/DTC06 Jul 2016 0.01

1,200.000 0.0012.344600Local1.000000
12.344600 0.00 9.00Base

9.00
0.33
0.33 14,804.19

14,804.19

UBS SECURITIES LLC USD/DTC06 Jul 2016 0.01CANCEL

-1,200.000 0.0012.344600Local1.000000
12.344600 0.00 -9.00Base

-9.00
-0.33
-0.33 -14,804.19

-14,804.19

UBS SECURITIES LLC USD/DTC06 Jul 2016 3 0.0114 Jul 2016

1,200.000 0.0012.344600Local1.000000
12.344600 0.00 9.00Base

9.00
0.33
0.33 14,804.19

14,804.19

LOOP CAPITAL MARKETS USD/DTC05 Jul 2016 14 0.0122 Jul 2016

1,195.000 0.0012.301800Local1.000000
12.301800 0.00 13.15Base

13.15
0.33
0.33 14,687.17

14,687.17
20416Q108 Total

22.15 0.660.00 29,491.362,395.000 Local

0.00 22.15 0.66 29,491.36Base
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UBS SECURITIES LLC USD/DTC205306103 COMPUTER PROGRAMS + SYSTEMS 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0039.652000Local1.000000
39.652000 0.00 1.10Base

1.10
0.09
0.09 3,964.01

3,964.01

UBS SECURITIES LLC USD/DTC207410101 CONMED CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0048.195800Local1.000000
48.195800 0.00 1.10Base

1.10
0.11
0.11 4,818.37

4,818.37

UBS SECURITIES LLC USD/DTC207797101 CONNECTICUT WATER SVC INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0055.436700Local1.000000
55.436700 0.00 1.10Base

1.10
0.13
0.13 5,542.44

5,542.44

UBS SECURITIES LLC USD/DTC20786W107 CONNECTONE BANCORP INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0015.319100Local1.000000
15.319100 0.00 3.30Base

3.30
0.11
0.11 4,592.32

4,592.32

UBS SECURITIES LLC USD/DTC209034107 CONSOLIDATED COMMUNICATIONS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0027.859600Local1.000000
27.859600 0.00 4.40Base

4.40
0.25
0.25 11,139.19

11,139.19

UBS SECURITIES LLC USD/DTC21240D107 CONTROL4 CORP 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

700.000 0.008.166500Local1.000000
8.166500 0.00 5.25Base

5.25
0.13
0.13 5,711.17

5,711.17

UBS SECURITIES LLC USD/DTC212485106 CONVERGYS CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0025.054800Local1.000000
25.054800 0.00 2.20Base

2.20
0.11
0.11 5,008.65

5,008.65

UBS SECURITIES LLC USD/DTC21676P103 COOPER STANDARD HOLDING 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0079.949900Local1.000000
79.949900 0.00 1.10Base

1.10
0.18
0.18 7,993.71

7,993.71

UBS SECURITIES LLC USD/DTC218681104 CORE MARK HOLDING CO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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300.000 0.0046.934500Local1.000000
46.934500 0.00 3.30Base

3.30
0.31
0.31 14,076.74

14,076.74

UBS SECURITIES LLC USD/DTC21870Q105 CORESITE REALTY CORP 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.0090.256800Local1.000000
90.256800 0.00 1.10Base

1.10
0.20
0.20 9,024.38

9,024.38

UBS SECURITIES LLC USD/DTC21870U502 CORENERGY INFRASTRUCTURE TRU 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

200.000 0.0029.075400Local1.000000
29.075400 0.00 2.20Base

2.20
0.13
0.13 5,812.75

5,812.75

UBS SECURITIES LLC USD/DTC21925Y103 CORNERSTONE ONDEMAND INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0038.475200Local1.000000
38.475200 0.00 1.10Base

1.10
0.09
0.09 3,846.33

3,846.33

UBS SECURITIES LLC USD/DTC222795106 COUSINS PROPERTIES INC 06 Jul 2016 0.01REIT USD1.0 07 Jul 2016

600.000 0.0010.226300Local1.000000
10.226300 0.00 6.60Base

6.60
0.14
0.14 6,129.04

6,129.04

LOOP CAPITAL MARKETS USD/DTC223622101 COWEN GROUP INC CLASS A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,900.000 0.003.010300Local1.000000
3.010300 0.00 14.25Base

14.25
0.13
0.13 5,705.19

5,705.19

UBS SECURITIES LLC USD/DTC227483104 CROSS COUNTRY HEALTHCARE INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

300.000 0.0014.368100Local1.000000
14.368100 0.00 3.30Base

3.30
0.10
0.10 4,307.03

4,307.03

UBS SECURITIES LLC USD/DTC231561101 CURTISS WRIGHT CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0082.657200Local1.000000
82.657200 0.00 1.10Base

1.10
0.19
0.19 8,264.43

8,264.43

UBS SECURITIES LLC USD/DTC23284F105 CYTOMX THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

800.000 0.0010.098900Local1.000000
10.098900 0.00 8.80Base

8.80
0.18
0.18 8,070.14

8,070.14
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UBS SECURITIES LLC USD/DTC23334L102 DSW INC CLASS A 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0021.027400Local1.000000
21.027400 0.00 2.20Base

2.20
0.10
0.10 4,203.18

4,203.18

UBS SECURITIES LLC USD/DTC23335C101 DTS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0025.885700Local1.000000
25.885700 0.00 2.20Base

2.20
0.12
0.12 5,174.82

5,174.82

LOOP CAPITAL MARKETS USD/DTC235825205 DANA INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,200.000 0.0010.206700Local1.000000
10.206700 0.00 13.20Base

13.20
0.27
0.27 12,234.57

12,234.57

LOOP CAPITAL MARKETS USD/DTC237266101 DARLING INGREDIENTS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,000.000 0.0014.721000Local1.000000
14.721000 0.00 11.00Base

11.00
0.33
0.33 14,709.67

14,709.67

UBS SECURITIES LLC USD/DTC238337109 DAVE + BUSTER S ENTERTAINMEN 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0045.954600Local1.000000
45.954600 0.00 1.10Base

1.10
0.11
0.11 4,594.25

4,594.25

UBS SECURITIES LLC USD/DTC242370203 DEAN FOODS CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

800.000 0.0018.820900Local1.000000
18.820900 0.00 8.80Base

8.80
0.33
0.33 15,047.59

15,047.59

UBS SECURITIES LLC USD/DTC243537107 DECKERS OUTDOOR CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0057.522200Local1.000000
57.522200 0.00 1.10Base

1.10
0.13
0.13 5,750.99

5,750.99

UBS SECURITIES LLC USD/DTC247850100 DELTIC TIMBER CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0065.606800Local1.000000
65.606800 0.00 1.10Base

1.10
0.15
0.15 6,559.43

6,559.43

UBS SECURITIES LLC USD/DTC248019101 DELUXE CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0066.201500Local1.000000 2.20 0.29 13,237.81
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66.201500 0.00 2.20Base 0.29 13,237.81

TENDER OFFER USD/DTC24802Y105 DEMANDWARE INC 08 Jul 2016COMMON STOCK USD.01 11 Jul 2016

3,300.000 0.0075.000000Local1.000000
75.000000 0.00 0.00Base

0.00
0.00
0.00 247,500.00

247,500.00

UBS SECURITIES LLC USD/DTC24869P104 DENNY S CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0010.777900Local1.000000
10.777900 0.00 3.30Base

3.30
0.08
0.08 3,229.99

3,229.99

UBS SECURITIES LLC USD/DTC25272T104 DIAMOND RESORTS INTERNATIONA 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0029.941100Local1.000000
29.941100 0.00 2.20Base

2.20
0.14
0.14 5,985.88

5,985.88

TENDER OFFER USD/DTC01 Sep 2016 02 Sep 2016

3,100.000 0.0030.250000Local1.000000
30.250000 0.00 0.00Base

0.00
0.00
0.00 93,775.00

93,775.00
25272T104 Total

2.20 0.140.00 99,760.883,300.000 Local

0.00 2.20 0.14 99,760.88Base

UBS SECURITIES LLC USD/DTC252784301 DIAMONDROCK HOSPITALITY CO 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.009.060600Local1.000000
9.060600 0.00 3.75Base

3.75
0.10
0.10 4,526.45

4,526.45

UBS SECURITIES LLC USD/DTC253651103 DIEBOLD INC 06 Jul 2016 0.01COMMON STOCK USD1.25 07 Jul 2016

200.000 0.0024.745900Local1.000000
24.745900 0.00 2.20Base

2.20
0.11
0.11 4,946.87

4,946.87

UBS SECURITIES LLC USD/DTC254423106 DINEEQUITY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0084.152200Local1.000000
84.152200 0.00 1.10Base

1.10
0.19
0.19 8,413.93

8,413.93

UBS SECURITIES LLC USD/DTC254543101 DIODES INC 06 Jul 2016 0.01COMMON STOCK USD.667 07 Jul 2016
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200.000 0.0017.465800Local1.000000
17.465800 0.00 2.20Base

2.20
0.08
0.08 3,490.88

3,490.88

UBS SECURITIES LLC USD/DTC25456K101 DIPLOMAT PHARMACY INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0035.338200Local1.000000
35.338200 0.00 1.10Base

1.10
0.08
0.08 3,532.64

3,532.64

UBS SECURITIES LLC USD/DTC258278100 DORMAN PRODUCTS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0055.277900Local1.000000
55.277900 0.00 1.10Base

1.10
0.13
0.13 5,526.56

5,526.56

UBS SECURITIES LLC USD/DTC26153C103 DREAMWORKS ANIMATION SKG A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0040.931700Local1.000000
40.931700 0.00 2.20Base

2.20
0.18
0.18 8,183.96

8,183.96

MERGER USD/DTC23 Aug 2016 24 Aug 2016

6,600.000 0.0041.000000Local1.000000
41.000000 0.00 0.00Base

0.00
0.00
0.00 270,600.00

270,600.00
26153C103 Total

2.20 0.180.00 278,783.966,800.000 Local

0.00 2.20 0.18 278,783.96Base

UBS SECURITIES LLC USD/DTC264147109 DUCOMMUN INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0019.310200Local1.000000
19.310200 0.00 2.20Base

2.20
0.09
0.09 3,859.75

3,859.75

UBS SECURITIES LLC USD/DTC26613Q106 DUPONT FABROS TECHNOLOGY 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

100.000 0.0048.380800Local1.000000
48.380800 0.00 1.10Base

1.10
0.11
0.11 4,836.87

4,836.87

UBS SECURITIES LLC USD/DTC267475101 DYCOM INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK USD.333 07 Jul 2016

200.000 0.0089.613900Local1.000000
89.613900 0.00 2.20Base

2.20
0.40
0.40 17,920.18

17,920.18
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UBS SECURITIES LLC USD/DTC26817Q506 DYNEX CAPITAL INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

700.000 0.006.692700Local1.000000
6.692700 0.00 5.25Base

5.25
0.11
0.11 4,679.53

4,679.53

UBS SECURITIES LLC USD/DTC26817R108 DYNEGY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0016.472900Local1.000000
16.472900 0.00 2.20Base

2.20
0.08
0.08 3,292.30

3,292.30

UBS SECURITIES LLC USD/DTC26885G109 ERA GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.009.175800Local1.000000
9.175800 0.00 3.00Base

3.00
0.09
0.09 3,667.23

3,667.23

UBS SECURITIES LLC USD/DTC268948106 EAGLE BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0046.675500Local1.000000
46.675500 0.00 1.10Base

1.10
0.11
0.11 4,666.34

4,666.34

LOOP CAPITAL MARKETS USD/DTC269279402 EXCO RESOURCES INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

3,500.000 0.001.216600Local1.000000
1.216600 0.00 26.25Base

26.25
0.10
0.10 4,231.75

4,231.75

UBS SECURITIES LLC USD/DTC27033X101 EARTHLINK HOLDINGS CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

700.000 0.006.283900Local1.000000
6.283900 0.00 5.25Base

5.25
0.10
0.10 4,393.38

4,393.38

UBS SECURITIES LLC USD/DTC277276101 EASTGROUP PROPERTIES INC 06 Jul 2016 0.01REIT 07 Jul 2016

100.000 0.0070.015000Local1.000000
70.015000 0.00 1.10Base

1.10
0.16
0.16 7,000.24

7,000.24

UBS SECURITIES LLC USD/DTC28140H203 EDUCATION REALTY TRUST INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0046.155400Local1.000000
46.155400 0.00 2.20Base

2.20
0.21
0.21 9,228.67

9,228.67

UBS SECURITIES LLC USD/DTC283677854 EL PASO ELECTRIC CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0047.558600Local1.000000 1.10 0.11 4,754.65
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47.558600 0.00 1.10Base 0.11 4,754.65

MERGER USD/DTC285218103 ELECTRO RENT CORP 11 Aug 2016COMMON STOCK 11 Aug 2016

1,550.000 0.0015.500000Local1.000000
15.500000 0.00 0.00Base

0.00
0.00
0.00 24,025.00

24,025.00

UBS SECURITIES LLC USD/DTC286082102 ELECTRONICS FOR IMAGING 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0041.514300Local1.000000
41.514300 0.00 4.40Base

4.40
0.37
0.37 16,600.95

16,600.95

MERGER USD/DTC28660G106 ELIZABETH ARDEN INC 08 Sep 2016COMMON STOCK USD.01 08 Sep 2016

2,100.000 0.0014.000000Local1.000000
14.000000 0.00 0.00Base

0.00
0.00
0.00 29,400.00

29,400.00

UBS SECURITIES LLC USD/DTC28849P100 ELLIE MAE INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0094.432100Local1.000000
94.432100 0.00 1.10Base

1.10
0.21
0.21 9,441.90

9,441.90

UBS SECURITIES LLC USD/DTC29084Q100 EMCOR GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0048.634600Local1.000000
48.634600 0.00 2.20Base

2.20
0.22
0.22 9,724.50

9,724.50

UBS SECURITIES LLC USD/DTC29089Q105 EMERGENT BIOSOLUTIONS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0029.213600Local1.000000
29.213600 0.00 3.30Base

3.30
0.20
0.20 8,760.58

8,760.58

UBS SECURITIES LLC USD/DTC292218104 EMPLOYERS HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0029.120600Local1.000000
29.120600 0.00 4.40Base

4.40
0.26
0.26 11,643.58

11,643.58

UBS SECURITIES LLC USD/DTC29251M106 ENANTA PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0023.169200Local1.000000
23.169200 0.00 2.20Base

2.20
0.11
0.11 4,631.53

4,631.53

UBS SECURITIES LLC USD/DTC29275Y102 ENERSYS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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300.000 0.0061.122300Local1.000000
61.122300 0.00 3.30Base

3.30
0.40
0.40 18,332.99

18,332.99

UBS SECURITIES LLC USD/DTC293389102 ENNIS INC 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

200.000 0.0020.217300Local1.000000
20.217300 0.00 2.20Base

2.20
0.09
0.09 4,041.17

4,041.17

UBS SECURITIES LLC USD/DTC29362U104 ENTEGRIS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0014.143900Local1.000000
14.143900 0.00 4.40Base

4.40
0.13
0.13 5,653.03

5,653.03

UBS SECURITIES LLC USD/DTC293712105 ENTERPRISE FINANCIAL SERVICE 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0026.929000Local1.000000
26.929000 0.00 2.20Base

2.20
0.12
0.12 5,383.48

5,383.48

UBS SECURITIES LLC USD/DTC29414B104 EPAM SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0063.098800Local1.000000
63.098800 0.00 3.30Base

3.30
0.42
0.42 18,925.92

18,925.92

UBS SECURITIES LLC USD/DTC29428V104 EPIZYME INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

400.000 0.0010.067800Local1.000000
10.067800 0.00 4.40Base

4.40
0.09
0.09 4,022.63

4,022.63

UBS SECURITIES LLC USD/DTC297425100 ESTERLINE TECHNOLOGIES CORP 06 Jul 2016 0.01COMMON STOCK USD.2 07 Jul 2016

100.000 0.0059.662700Local1.000000
59.662700 0.00 1.10Base

1.10
0.14
0.14 5,965.03

5,965.03

UBS SECURITIES LLC USD/DTC29977G102 EVERBANK FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0014.203800Local1.000000
14.203800 0.00 2.20Base

2.20
0.07
0.07 2,838.49

2,838.49

UBS SECURITIES LLC USD/DTC30063P105 EXACT SCIENCES CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0012.303800Local1.000000
12.303800 0.00 5.50Base

5.50
0.14
0.14 6,146.26

6,146.26
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MERGER USD/DTC30066A105 EXAMWORKS GROUP INC 27 Jul 2016COMMON STOCK

3,350.000 0.0035.050000Local1.000000
35.050000 0.00 0.00Base

0.00
0.00
0.00 117,417.50

117,417.50

MERGER USD/DTC27 Jul 2016 CANCEL

-3,350.000 0.0035.050000Local1.000000
35.050000 0.00 0.00Base

0.00
0.00
0.00 -117,417.50

-117,417.50

MERGER USD/DTC28 Jul 2016 28 Jul 2016

3,350.000 0.0035.050000Local1.000000
35.050000 0.00 0.00Base

0.00
0.00
0.00 117,417.50

117,417.50
30066A105 Total

0.00 0.000.00 117,417.503,350.000 Local

0.00 0.00 0.00 117,417.50Base

LOOP CAPITAL MARKETS USD/DTC30161Q104 EXELIXIS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,800.000 0.008.016700Local1.000000
8.016700 0.00 13.50Base

13.50
0.32
0.32 14,416.24

14,416.24

UBS SECURITIES LLC USD/DTC30214U102 EXPONENT INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0058.231700Local1.000000
58.231700 0.00 2.20Base

2.20
0.26
0.26 11,643.88

11,643.88

UBS SECURITIES LLC USD/DTC30219E103 EXPRESS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

600.000 0.0014.210300Local1.000000
14.210300 0.00 6.60Base

6.60
0.19
0.19 8,519.39

8,519.39

UBS SECURITIES LLC USD/DTC30227H106 EXTERRAN CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0012.771100Local1.000000
12.771100 0.00 5.50Base

5.50
0.14
0.14 6,379.91

6,379.91

UBS SECURITIES LLC USD/DTC302520101 FNB CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0012.146200Local1.000000
12.146200 0.00 5.50Base

5.50
0.14
0.14 6,067.46

6,067.46
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UBS SECURITIES LLC USD/DTC30281V108 FTD COS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0025.809800Local1.000000
25.809800 0.00 1.10Base

1.10
0.06
0.06 2,579.82

2,579.82

UBS SECURITIES LLC USD/DTC303250104 FAIR ISAAC CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.00113.362800Local1.000000
113.362800 0.00 1.10Base

1.10
0.25
0.25 11,334.93

11,334.93

TENDER OFFER USD/DTC303726103 FAIRCHILD SEMICONDUCTOR INTE 16 Sep 2016COMMON STOCK USD.01 22 Sep 2016

10,100.000 0.0020.000000Local1.000000
20.000000 0.00 0.00Base

0.00
0.00
0.00 202,000.00

202,000.00

UBS SECURITIES LLC USD/DTC307675108 FARMER BROS CO 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0031.399800Local1.000000
31.399800 0.00 1.10Base

1.10
0.07
0.07 3,138.81

3,138.81

UBS SECURITIES LLC USD/DTC311642102 FARO TECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0032.450900Local1.000000
32.450900 0.00 2.20Base

2.20
0.15
0.15 6,487.83

6,487.83

UBS SECURITIES LLC USD/DTC313855108 FEDERAL SIGNAL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

500.000 0.0012.883900Local1.000000
12.883900 0.00 5.50Base

5.50
0.15
0.15 6,436.30

6,436.30

UBS SECURITIES LLC USD/DTC31422T101 FEDERATED NATIONAL HOLDING C 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0018.791400Local1.000000
18.791400 0.00 3.30Base

3.30
0.13
0.13 5,633.99

5,633.99

UBS SECURITIES LLC USD/DTC31620R402 FNFV GROUP 06 Jul 2016 0.01TRACKING STK USD.000 07 Jul 2016

400.000 0.0011.735600Local1.000000
11.735600 0.00 4.40Base

4.40
0.11
0.11 4,689.73

4,689.73

UBS SECURITIES LLC USD/DTC317485100 FINANCIAL ENGINES INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0024.628500Local1.000000 2.20 0.11 4,923.39
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24.628500 0.00 2.20Base 0.11 4,923.39

UBS SECURITIES LLC USD/DTC317585404 FINANCIAL INSTITUTIONS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0025.359300Local1.000000
25.359300 0.00 2.20Base

2.20
0.12
0.12 5,069.54

5,069.54

UBS SECURITIES LLC USD/DTC31787A507 FINISAR CORPORATION 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0017.331900Local1.000000
17.331900 0.00 3.30Base

3.30
0.12
0.12 5,196.15

5,196.15

UBS SECURITIES LLC USD/DTC318910106 FIRST BANCORP/NC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0017.721000Local1.000000
17.721000 0.00 2.20Base

2.20
0.08
0.08 3,541.92

3,541.92

UBS SECURITIES LLC USD/DTC31946M103 FIRST CITIZENS BCSHS   CL A 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.00247.469200Local1.000000
247.469200 0.00 1.10Base

1.10
0.54
0.54 24,745.28

24,745.28

EXTERNAL SWAP USD/DTC29 Jul 2016 03 Aug 2016

100.000 0.00259.779999Local1.000000
259.779999 0.00 0.00Base

0.00
0.00
0.00 25,978.00

25,978.00
31946M103 Total

1.10 0.540.00 50,723.28200.000 Local

0.00 1.10 0.54 50,723.28Base

UBS SECURITIES LLC USD/DTC319829107 FIRST COMMONWEALTH FINL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

600.000 0.008.908000Local1.000000
8.908000 0.00 4.50Base

4.50
0.12
0.12 5,340.18

5,340.18

UBS SECURITIES LLC USD/DTC31983A103 FIRST COMMUNITY BANCSHARES 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0022.132200Local1.000000
22.132200 0.00 3.30Base

3.30
0.15
0.15 6,636.21

6,636.21

UBS SECURITIES LLC USD/DTC320209109 FIRST FINANCIAL BANCORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016
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600.000 0.0018.959400Local1.000000
18.959400 0.00 6.60Base

6.60
0.25
0.25 11,368.79

11,368.79

UBS SECURITIES LLC USD/DTC32054K103 FIRST INDUSTRIAL REALTY TR 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0028.161900Local1.000000
28.161900 0.00 3.30Base

3.30
0.19
0.19 8,445.08

8,445.08

UBS SECURITIES LLC USD/DTC320817109 FIRST MERCHANTS CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0024.457500Local1.000000
24.457500 0.00 4.40Base

4.40
0.22
0.22 9,778.38

9,778.38

UBS SECURITIES LLC USD/DTC320867104 FIRST MIDWEST BANCORP INC/IL 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0017.114200Local1.000000
17.114200 0.00 2.20Base

2.20
0.08
0.08 3,420.56

3,420.56

UBS SECURITIES LLC USD/DTC32115D106 FIRST NBC BANK HOLDING CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0016.652100Local1.000000
16.652100 0.00 2.20Base

2.20
0.08
0.08 3,328.14

3,328.14

UBS SECURITIES LLC USD/DTC33610F109 FIRST POTOMAC REALTY TRUST 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

400.000 0.009.285900Local1.000000
9.285900 0.00 3.00Base

3.00
0.09
0.09 3,711.27

3,711.27

UBS SECURITIES LLC USD/DTC336901103 1ST SOURCE CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0031.951000Local1.000000
31.951000 0.00 2.20Base

2.20
0.14
0.14 6,387.86

6,387.86

UBS SECURITIES LLC USD/DTC33767D105 FIRSTCASH INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0049.990600Local1.000000
49.990600 0.00 1.10Base

1.10
0.11
0.11 4,997.85

4,997.85

UBS SECURITIES LLC USD/DTC337915102 FIRSTMERIT CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0019.575200Local1.000000
19.575200 0.00 4.40Base

4.40
0.18
0.18 7,825.50

7,825.50
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERGER USD/DTC17 Aug 2016 18 Aug 2016

13,964.000 0.0021.546400Local1.000000
21.546400 0.00 0.00Base

0.00
0.00
0.00 300,873.93

300,873.93
337915102 Total

4.40 0.180.00 308,699.4314,364.000 Local

0.00 4.40 0.18 308,699.43Base

UBS SECURITIES LLC USD/DTC33829M101 FIVE BELOW 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0046.872400Local1.000000
46.872400 0.00 1.10Base

1.10
0.11
0.11 4,686.03

4,686.03

UBS SECURITIES LLC USD/DTC343389102 FLOTEK INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

400.000 0.0013.311200Local1.000000
13.311200 0.00 4.40Base

4.40
0.12
0.12 5,319.96

5,319.96

UBS SECURITIES LLC USD/DTC346233109 FORESTAR GROUP INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

400.000 0.0011.722800Local1.000000
11.722800 0.00 4.40Base

4.40
0.11
0.11 4,684.61

4,684.61

SALE OF FRACTIONAL S USD/DTC346375108 FORMFACTOR INC 03 Aug 2016COMMON STOCK USD.001 03 Aug 2016

0.420 0.0012.595238Local1.000000
12.595238 0.00 0.00Base

0.00
0.00
0.00 5.29

5.29

UBS SECURITIES LLC USD/DTC346563109 FORRESTER RESEARCH INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0036.596000Local1.000000
36.596000 0.00 1.10Base

1.10
0.08
0.08 3,658.42

3,658.42

UBS SECURITIES LLC USD/DTC34984V100 FORUM ENERGY TECHNOLOGIES IN 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0016.016200Local1.000000
16.016200 0.00 3.30Base

3.30
0.11
0.11 4,801.45

4,801.45

UBS SECURITIES LLC USD/DTC35086T109 FOUR CORNERS PROPERTY TRUST 06 Jul 2016 0.01REIT USD.0001 07 Jul 2016

200.000 0.0020.924200Local1.000000 2.20 0.10 4,182.54
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20.924200 0.00 2.20Base 0.10 4,182.54

MERGER NON CASH USD/DTC35137T108 FOX CHASE BANCORP INC 01 Jul 2016COMMON STOCK USD.01

3,450.000 0.0014.305852Local1.000000
14.305852 0.00 0.00Base

0.00
0.00
0.00 49,355.19

49,355.19

MERGER NON CASH USD/DTC01 Jul 2016 CANCEL

-3,450.000 0.0014.305852Local1.000000
14.305852 0.00 0.00Base

0.00
0.00
0.00 -49,355.19

-49,355.19

MERGER USD/DTC24 Jun 2016 07 Jul 2016

3,450.000 0.0020.634173Local1.000000
20.634173 0.00 0.00Base

0.00
0.00
0.00 71,187.90

71,187.90
35137T108 Total

0.00 0.000.00 71,187.903,450.000 Local

0.00 0.00 0.00 71,187.90Base

UBS SECURITIES LLC USD/DTC35138V102 FOX FACTORY HOLDING CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

500.000 0.0017.280400Local1.000000
17.280400 0.00 5.50Base

5.50
0.19
0.19 8,634.51

8,634.51

UBS SECURITIES LLC USD/DTC353469109 FRANKLIN COVEY CO 06 Jul 2016 0.01COMMON STOCK USD.05 07 Jul 2016

300.000 0.0014.182700Local1.000000
14.182700 0.00 3.30Base

3.30
0.10
0.10 4,251.41

4,251.41

UBS SECURITIES LLC USD/DTC353514102 FRANKLIN ELECTRIC CO INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

400.000 0.0033.233700Local1.000000
33.233700 0.00 4.40Base

4.40
0.29
0.29 13,288.79

13,288.79

UBS SECURITIES LLC USD/DTC35471R106 FRANKLIN STREET PROPERTIES C 06 Jul 2016 0.01REIT USD.0001 07 Jul 2016

300.000 0.0012.261400Local1.000000
12.261400 0.00 3.30Base

3.30
0.09
0.09 3,675.03

3,675.03

UBS SECURITIES LLC USD/DTC356108100 FRED S INC CLASS A 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0016.108900Local1.000000 3.30 0.11 4,829.26
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16.108900 0.00 3.30Base 0.11 4,829.26

UBS SECURITIES LLC USD/DTC360271100 FULTON FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

300.000 0.0013.154900Local1.000000
13.154900 0.00 3.30Base

3.30
0.09
0.09 3,943.08

3,943.08

UBS SECURITIES LLC USD/DTC361448103 GATX CORP 06 Jul 2016 0.01COMMON STOCK USD.625 07 Jul 2016

200.000 0.0043.203200Local1.000000
43.203200 0.00 2.20Base

2.20
0.19
0.19 8,638.25

8,638.25

UBS SECURITIES LLC USD/DTC36162J106 GEO GROUP INC/THE 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.0034.370800Local1.000000
34.370800 0.00 5.50Base

5.50
0.38
0.38 17,179.52

17,179.52

UBS SECURITIES LLC USD/DTC36164Y101 GCP APPLIED TECHNOLOGIES 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0025.334200Local1.000000
25.334200 0.00 2.20Base

2.20
0.12
0.12 5,064.52

5,064.52

UBS SECURITIES LLC USD/DTC36191G107 GNC HOLDINGS INC CL A 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0024.354200Local1.000000
24.354200 0.00 2.20Base

2.20
0.11
0.11 4,868.53

4,868.53

TENDER OFFER USD/DTC36269P104 GAIA INC 01 Jul 2016COMMON STOCK USD.000 06 Jul 2016

600.000 0.007.750000Local1.000000
7.750000 0.00 0.00Base

0.00
0.00
0.00 4,650.00

4,650.00

UBS SECURITIES LLC USD/DTC36473H104 GANNETT CO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0013.630400Local1.000000
13.630400 0.00 3.30Base

3.30
0.09
0.09 4,085.73

4,085.73

UBS SECURITIES LLC USD/DTC368736104 GENERAC HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0034.766600Local1.000000
34.766600 0.00 2.20Base

2.20
0.16
0.16 6,950.96

6,950.96

UBS SECURITIES LLC USD/DTC369300108 GENERAL CABLE CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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300.000 0.0012.192800Local1.000000
12.192800 0.00 3.30Base

3.30
0.08
0.08 3,654.46

3,654.46

UBS SECURITIES LLC USD/DTC372309104 GENMARK DIAGNOSTICS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

500.000 0.009.547400Local1.000000
9.547400 0.00 3.75Base

3.75
0.11
0.11 4,769.84

4,769.84

LOOP CAPITAL MARKETS USD/DTC37247D106 GENWORTH FINANCIAL INC CL A 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,400.000 0.002.310000Local1.000000
2.310000 0.00 10.50Base

10.50
0.08
0.08 3,223.42

3,223.42

UBS SECURITIES LLC USD/DTC373865104 GERMAN AMERICAN BANCORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0031.332000Local1.000000
31.332000 0.00 2.20Base

2.20
0.14
0.14 6,264.06

6,264.06

LOOP CAPITAL MARKETS USD/DTC374163103 GERON CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,800.000 0.002.678300Local1.000000
2.678300 0.00 13.50Base

13.50
0.11
0.11 4,807.33

4,807.33

UBS SECURITIES LLC USD/DTC374297109 GETTY REALTY CORP 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0021.942000Local1.000000
21.942000 0.00 2.20Base

2.20
0.10
0.10 4,386.10

4,386.10

UBS SECURITIES LLC USD/DTC37637Q105 GLACIER BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0025.699500Local1.000000
25.699500 0.00 2.20Base

2.20
0.12
0.12 5,137.58

5,137.58

UBS SECURITIES LLC USD/DTC377316104 GLATFELTER 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

600.000 0.0019.418300Local1.000000
19.418300 0.00 6.60Base

6.60
0.26
0.26 11,644.12

11,644.12

UBS SECURITIES LLC USD/DTC379378102 GLOBAL NET LEASE INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.007.843100Local1.000000
7.843100 0.00 3.00Base

3.00
0.07
0.07 3,134.17

3,134.17

Books Closed Prepared by State StreetPage 2330



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC37953G103 GLOBAL BRASS + COPPER HOLDIN 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0027.435200Local1.000000
27.435200 0.00 1.10Base

1.10
0.06
0.06 2,742.36

2,742.36

UBS SECURITIES LLC USD/DTC379577208 GLOBUS MEDICAL INC   A 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0024.291400Local1.000000
24.291400 0.00 2.20Base

2.20
0.11
0.11 4,855.97

4,855.97

LOOP CAPITAL MARKETS USD/DTC379890106 GLU MOBILE INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

2,800.000 0.002.263900Local1.000000
2.263900 0.00 21.00Base

21.00
0.14
0.14 6,317.78

6,317.78

UBS SECURITIES LLC USD/DTC383082104 GORMAN RUPP CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0026.775200Local1.000000
26.775200 0.00 2.20Base

2.20
0.12
0.12 5,352.72

5,352.72

LOOP CAPITAL MARKETS USD/DTC385002100 GRAMERCY PROPERTY TRUST 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

1,100.000 0.009.410900Local1.000000
9.410900 0.00 8.25Base

8.25
0.23
0.23 10,343.51

10,343.51

UBS SECURITIES LLC USD/DTC38526M106 GRAND CANYON EDUCATION INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0039.038600Local1.000000
39.038600 0.00 1.10Base

1.10
0.09
0.09 3,902.67

3,902.67

UBS SECURITIES LLC USD/DTC389375106 GRAY TELEVISION INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

900.000 0.0010.595100Local1.000000
10.595100 0.00 9.90Base

9.90
0.21
0.21 9,525.48

9,525.48

UBS SECURITIES LLC USD/DTC390607109 GREAT LAKES DREDGE + DOCK CO 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

900.000 0.004.225500Local1.000000
4.225500 0.00 6.75Base

6.75
0.09
0.09 3,796.11

3,796.11

UBS SECURITIES LLC USD/DTC391416104 GREAT WESTERN BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0031.028300Local1.000000 1.10 0.07 3,101.66
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31.028300 0.00 1.10Base 0.07 3,101.66

UBS SECURITIES LLC USD/DTC395259104 GREENHILL + CO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0016.887800Local1.000000
16.887800 0.00 3.30Base

3.30
0.12
0.12 5,062.92

5,062.92

UBS SECURITIES LLC USD/DTC398905109 GROUP 1 AUTOMOTIVE INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0048.929000Local1.000000
48.929000 0.00 1.10Base

1.10
0.11
0.11 4,891.69

4,891.69

UBS SECURITIES LLC USD/DTC400110102 GRUBHUB INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0030.750200Local1.000000
30.750200 0.00 2.20Base

2.20
0.14
0.14 6,147.70

6,147.70

UBS SECURITIES LLC USD/DTC404251100 HNI CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0046.978900Local1.000000
46.978900 0.00 1.10Base

1.10
0.11
0.11 4,696.68

4,696.68

UBS SECURITIES LLC USD/DTC40434J100 HRG GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.404900Local1.000000
13.404900 0.00 4.40Base

4.40
0.12
0.12 5,357.44

5,357.44

UBS SECURITIES LLC USD/DTC404609109 HACKETT GROUP INC/THE 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0013.539800Local1.000000
13.539800 0.00 3.30Base

3.30
0.09
0.09 4,058.55

4,058.55

UBS SECURITIES LLC USD/DTC405024100 HAEMONETICS CORP/MASS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0029.244400Local1.000000
29.244400 0.00 5.50Base

5.50
0.32
0.32 14,616.38

14,616.38

UBS SECURITIES LLC USD/DTC40650V100 HALYARD HEALTH INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0033.160800Local1.000000
33.160800 0.00 2.20Base

2.20
0.15
0.15 6,629.81

6,629.81

NAME CHANGE NON CASH USD/DTC409321502 HAMPTON ROADS BANKSHARES INC 01 Aug 2016 1COMMON STOCK USD.01 02 Aug 2016
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2,600.000 0.001.581300Local1.000000
1.581300 0.00 0.00Base

0.00
0.00
0.00 4,111.38

4,111.38

UBS SECURITIES LLC USD/DTC410120109 HANCOCK HOLDING CO 06 Jul 2016 0.01COMMON STOCK USD3.33 07 Jul 2016

600.000 0.0025.164500Local1.000000
25.164500 0.00 6.60Base

6.60
0.33
0.33 15,091.77

15,091.77

UBS SECURITIES LLC USD/DTC41068X100 HANNON ARMSTRONG SUSTAINABLE 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0021.092400Local1.000000
21.092400 0.00 3.30Base

3.30
0.14
0.14 6,324.28

6,324.28

MERGER USD/DTC41902R103 HATTERAS FINANCIAL CORP 11 Jul 2016REIT USD.001 15 Jul 2016

2,567.000 0.0015.850000Local1.000000
15.850000 0.00 0.00Base

0.00
0.00
0.00 40,686.95

40,686.95

MERGER NON CASH USD/DTC11 Jul 2016 15 Jul 2016

5,733.000 0.0019.230929Local1.000000
19.230929 0.00 0.00Base

0.00
0.00
0.00 110,250.92

110,250.92
41902R103 Total

0.00 0.000.00 150,937.878,300.000 Local

0.00 0.00 0.00 150,937.87Base

UBS SECURITIES LLC USD/DTC419596101 HAVERTY FURNITURE 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0017.995400Local1.000000
17.995400 0.00 2.20Base

2.20
0.08
0.08 3,596.80

3,596.80

UBS SECURITIES LLC USD/DTC419879101 HAWAIIAN HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0038.677000Local1.000000
38.677000 0.00 1.10Base

1.10
0.09
0.09 3,866.51

3,866.51

UBS SECURITIES LLC USD/DTC420877201 HAYNES INTERNATIONAL INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0032.197000Local1.000000
32.197000 0.00 1.10Base

1.10
0.08
0.08 3,218.52

3,218.52
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UBS SECURITIES LLC USD/DTC421906108 HEALTHCARE SERVICES GROUP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0040.808900Local1.000000
40.808900 0.00 2.20Base

2.20
0.18
0.18 8,159.40

8,159.40

UBS SECURITIES LLC USD/DTC421924309 HEALTHSOUTH CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0038.286800Local1.000000
38.286800 0.00 5.50Base

5.50
0.42
0.42 19,137.48

19,137.48

UBS SECURITIES LLC USD/DTC421946104 HEALTHCARE REALTY TRUST INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0035.393300Local1.000000
35.393300 0.00 3.30Base

3.30
0.24
0.24 10,614.45

10,614.45

UBS SECURITIES LLC USD/DTC42210P102 HEADWATERS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0017.955300Local1.000000
17.955300 0.00 6.60Base

6.60
0.24
0.24 10,766.34

10,766.34

UBS SECURITIES LLC USD/DTC42226A107 HEALTHEQUITY INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0030.290700Local1.000000
30.290700 0.00 2.20Base

2.20
0.14
0.14 6,055.80

6,055.80

UBS SECURITIES LLC USD/DTC422368100 HEARTWARE INTERNATIONAL INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0057.422400Local1.000000
57.422400 0.00 1.10Base

1.10
0.13
0.13 5,741.01

5,741.01

TENDER OFFER USD/DTC22 Aug 2016 23 Aug 2016

1,450.000 0.0058.000000Local1.000000
58.000000 0.00 0.00Base

0.00
0.00
0.00 84,100.00

84,100.00
422368100 Total

1.10 0.130.00 89,841.011,550.000 Local

0.00 1.10 0.13 89,841.01Base

LOOP CAPITAL MARKETS USD/DTC422704106 HECLA MINING CO 06 Jul 2016 0.01COMMON STOCK USD.25 07 Jul 2016

1,100.000 0.005.719100Local1.000000
5.719100 0.00 8.25Base

8.25
0.14
0.14 6,282.62

6,282.62
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LOOP CAPITAL MARKETS USD/DTC42330P107 HELIX ENERGY SOLUTIONS GROUP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

1,000.000 0.006.987800Local1.000000
6.987800 0.00 7.50Base

7.50
0.16
0.16 6,980.14

6,980.14

TENDER OFFER USD/DTC42983D104 HIGHER ONE HOLDINGS INC 04 Aug 2016COMMON STOCK 09 Aug 2016

2,700.000 0.005.150000Local1.000000
5.150000 0.00 0.00Base

0.00
0.00
0.00 13,905.00

13,905.00

UBS SECURITIES LLC USD/DTC431571108 HILLENBRAND INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0029.895400Local1.000000
29.895400 0.00 3.30Base

3.30
0.20
0.20 8,965.12

8,965.12

UBS SECURITIES LLC USD/DTC432748101 HILLTOP HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0020.610700Local1.000000
20.610700 0.00 2.20Base

2.20
0.09
0.09 4,119.85

4,119.85

UBS SECURITIES LLC USD/DTC436893200 HOME BANCSHARES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0018.946200Local1.000000
18.946200 0.00 3.30Base

3.30
0.13
0.13 5,680.43

5,680.43

UBS SECURITIES LLC USD/DTC437872104 HOMETRUST BANCSHARES INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0018.343100Local1.000000
18.343100 0.00 3.30Base

3.30
0.12
0.12 5,499.51

5,499.51

SALE OF FRACTIONAL S USD/DTC43940T109 HOPE BANCORP INC 09 Sep 2016COMMON STOCK USD.001 09 Sep 2016

0.570 0.0016.508771Local1.000000
16.508771 0.00 0.00Base

0.00
0.00
0.00 9.41

9.41

UBS SECURITIES LLC USD/DTC440327104 HORACE MANN EDUCATORS 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0033.497000Local1.000000
33.497000 0.00 4.40Base

4.40
0.30
0.30 13,394.10

13,394.10

UBS SECURITIES LLC USD/DTC440407104 HORIZON BANCORP INDIANA 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016
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200.000 0.0025.128200Local1.000000
25.128200 0.00 2.20Base

2.20
0.11
0.11 5,023.33

5,023.33

UBS SECURITIES LLC USD/DTC44157R109 HOUGHTON MIFFLIN HARCOURT CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.792200Local1.000000
15.792200 0.00 3.30Base

3.30
0.11
0.11 4,734.25

4,734.25

UBS SECURITIES LLC USD/DTC444097109 HUDSON PACIFIC PROPERTIES IN 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0029.486800Local1.000000
29.486800 0.00 3.30Base

3.30
0.20
0.20 8,842.54

8,842.54

LOOP CAPITAL MARKETS USD/DTC446150104 HUNTINGTON BANCSHARES INC 18 Aug 2016COMMON STOCK USD.01 23 Aug 2016

22,817.000 0.009.510000Local1.000000
9.510000 0.00 57.04Base

57.04
4.74
4.74 216,927.89

216,927.89

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC24 Aug 2016 0.0129 Aug 2016

1,201.000 0.009.531500Local1.000000
9.531500 0.00 9.01Base

9.01
0.25
0.25 11,438.07

11,438.07
446150104 Total

66.05 4.990.00 228,365.9624,018.000 Local

0.00 66.05 4.99 228,365.96Base

LOOP CAPITAL MARKETS USD/DTC44967H101 ILG INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,000.000 0.0016.363500Local1.000000
16.363500 0.00 11.00Base

11.00
0.36
0.36 16,352.14

16,352.14

UBS SECURITIES LLC USD/DTC45031U101 ISTAR INC 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

600.000 0.009.393900Local1.000000
9.393900 0.00 4.50Base

4.50
0.13
0.13 5,631.71

5,631.71

UBS SECURITIES LLC USD/DTC450828108 IBERIABANK CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0058.141600Local1.000000
58.141600 0.00 1.10Base

1.10
0.13
0.13 5,812.93

5,812.93
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LOOP CAPITAL MARKETS USD/DTC451055107 ICONIX BRAND GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,000.000 0.006.406000Local1.000000
6.406000 0.00 7.50Base

7.50
0.14
0.14 6,398.36

6,398.36

UBS SECURITIES LLC USD/DTC451107106 IDACORP INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0081.734700Local1.000000
81.734700 0.00 3.30Base

3.30
0.54
0.54 24,516.57

24,516.57

UBS SECURITIES LLC USD/DTC45245E109 IMAX CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0028.467500Local1.000000
28.467500 0.00 4.40Base

4.40
0.25
0.25 11,382.35

11,382.35

UBS SECURITIES LLC USD/DTC45256B101 IMPAX LABORATORIES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0028.895100Local1.000000
28.895100 0.00 2.20Base

2.20
0.13
0.13 5,776.69

5,776.69

LOOP CAPITAL MARKETS USD/DTC452907108 IMMUNOMEDICS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,700.000 0.002.390000Local1.000000
2.390000 0.00 12.75Base

12.75
0.09
0.09 4,050.16

4,050.16

UBS SECURITIES LLC USD/DTC45321L100 IMPERVA INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0043.496000Local1.000000
43.496000 0.00 1.10Base

1.10
0.10
0.10 4,348.40

4,348.40

UBS SECURITIES LLC USD/DTC45323J103 IMPRIVATA INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0013.941900Local1.000000
13.941900 0.00 6.60Base

6.60
0.19
0.19 8,358.35

8,358.35

MERGER USD/DTC16 Sep 2016 19 Sep 2016

1,300.000 0.0019.250000Local1.000000
19.250000 0.00 0.00Base

0.00
0.00
0.00 25,025.00

25,025.00
45323J103 Total

6.60 0.190.00 33,383.351,900.000 Local

0.00 6.60 0.19 33,383.35Base
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UBS SECURITIES LLC USD/DTC45329R109 INC RESEARCH HOLDINGS INC A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0038.685800Local1.000000
38.685800 0.00 1.10Base

1.10
0.09
0.09 3,867.39

3,867.39

UBS SECURITIES LLC USD/DTC453440307 INDEPENDENCE HOLDING CO 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0018.332800Local1.000000
18.332800 0.00 2.20Base

2.20
0.08
0.08 3,664.28

3,664.28

UBS SECURITIES LLC USD/DTC453838609 INDEPENDENT BANK CORP   MICH 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

400.000 0.0014.476700Local1.000000
14.476700 0.00 4.40Base

4.40
0.13
0.13 5,786.15

5,786.15

UBS SECURITIES LLC USD/DTC45667G103 INFINERA CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0010.818200Local1.000000
10.818200 0.00 4.40Base

4.40
0.10
0.10 4,322.78

4,322.78

UBS SECURITIES LLC USD/DTC45688C107 INGEVITY CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0034.986200Local1.000000
34.986200 0.00 1.10Base

1.10
0.08
0.08 3,497.44

3,497.44

UBS SECURITIES LLC USD/DTC45774N108 INNOPHOS HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0040.644400Local1.000000
40.644400 0.00 1.10Base

1.10
0.09
0.09 4,063.25

4,063.25

UBS SECURITIES LLC USD/DTC45774W108 INSTEEL INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0029.106500Local1.000000
29.106500 0.00 2.20Base

2.20
0.13
0.13 5,818.97

5,818.97

UBS SECURITIES LLC USD/DTC45780R101 INSTALLED BUILDING PRODUCTS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0036.096700Local1.000000
36.096700 0.00 1.10Base

1.10
0.08
0.08 3,608.49

3,608.49

UBS SECURITIES LLC USD/DTC45781U103 INSTRUCTURE INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016
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400.000 0.0018.606500Local1.000000
18.606500 0.00 4.40Base

4.40
0.17
0.17 7,438.03

7,438.03

UBS SECURITIES LLC USD/DTC45784P101 INSULET CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0030.721200Local1.000000
30.721200 0.00 2.20Base

2.20
0.14
0.14 6,141.90

6,141.90

UBS SECURITIES LLC USD/DTC458118106 INTEGRATED DEVICE TECH INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0019.359500Local1.000000
19.359500 0.00 3.30Base

3.30
0.13
0.13 5,804.42

5,804.42

UBS SECURITIES LLC USD/DTC45825N107 INTELIQUENT INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0019.524300Local1.000000
19.524300 0.00 3.30Base

3.30
0.13
0.13 5,853.86

5,853.86

UBS SECURITIES LLC USD/DTC45841V109 INTERACTIVE INTELLIGENCE GRO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0039.836100Local1.000000
39.836100 0.00 2.20Base

2.20
0.18
0.18 7,964.84

7,964.84

UBS SECURITIES LLC USD/DTC45867G101 INTERDIGITAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0054.334100Local1.000000
54.334100 0.00 1.10Base

1.10
0.12
0.12 5,432.19

5,432.19

UBS SECURITIES LLC USD/DTC459044103 INTERNATIONAL BANCSHARES CRP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0025.077600Local1.000000
25.077600 0.00 1.10Base

1.10
0.06
0.06 2,506.60

2,506.60

UBS SECURITIES LLC USD/DTC46069S109 INTERSIL CORP A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.171300Local1.000000
13.171300 0.00 4.40Base

4.40
0.12
0.12 5,264.00

5,264.00

UBS SECURITIES LLC USD/DTC46090K109 INTRAWEST RESORTS HOLDINGS I 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.714300Local1.000000
13.714300 0.00 4.40Base

4.40
0.12
0.12 5,481.20

5,481.20
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UBS SECURITIES LLC USD/DTC46116X101 INTRA CELLULAR THERAPIES INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0039.560000Local1.000000
39.560000 0.00 1.10Base

1.10
0.09
0.09 3,954.81

3,954.81

UBS SECURITIES LLC USD/DTC46131B100 INVESCO MORTGAGE CAPITAL 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.0013.669000Local1.000000
13.669000 0.00 4.40Base

4.40
0.12
0.12 5,463.08

5,463.08

UBS SECURITIES LLC USD/DTC46146L101 INVESTORS BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

700.000 0.0010.954400Local1.000000
10.954400 0.00 7.70Base

7.70
0.17
0.17 7,660.21

7,660.21

UBS SECURITIES LLC USD/DTC46269C102 IRIDIUM COMMUNICATIONS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

700.000 0.008.688100Local1.000000
8.688100 0.00 5.25Base

5.25
0.14
0.14 6,076.28

6,076.28

UBS SECURITIES LLC USD/DTC46333X108 IRONWOOD PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0013.074900Local1.000000
13.074900 0.00 3.30Base

3.30
0.09
0.09 3,919.08

3,919.08

UBS SECURITIES LLC USD/DTC465741106 ITRON INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0043.021100Local1.000000
43.021100 0.00 1.10Base

1.10
0.10
0.10 4,300.91

4,300.91

UBS SECURITIES LLC USD/DTC466032109 J + J SNACK FOODS CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.00118.219600Local1.000000
118.219600 0.00 1.10Base

1.10
0.26
0.26 11,820.60

11,820.60

UBS SECURITIES LLC USD/DTC47012E106 JAKKS PACIFIC INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.008.217300Local1.000000
8.217300 0.00 4.50Base

4.50
0.11
0.11 4,925.77

4,925.77

UBS SECURITIES LLC USD/DTC477839104 JOHN BEAN TECHNOLOGIES CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0060.204000Local1.000000 2.20 0.27 12,038.33
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60.204000 0.00 2.20Base 0.27 12,038.33

UBS SECURITIES LLC USD/DTC481165108 JOY GLOBAL INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0020.534700Local1.000000
20.534700 0.00 3.30Base

3.30
0.14
0.14 6,156.97

6,156.97

UBS SECURITIES LLC USD/DTC48123V102 J2 GLOBAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0062.158900Local1.000000
62.158900 0.00 1.10Base

1.10
0.14
0.14 6,214.65

6,214.65

UBS SECURITIES LLC USD/DTC482564101 KMG CHEMICALS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0025.721200Local1.000000
25.721200 0.00 2.20Base

2.20
0.12
0.12 5,141.92

5,141.92

UBS SECURITIES LLC USD/DTC48273U102 K12 INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

300.000 0.0012.582000Local1.000000
12.582000 0.00 3.30Base

3.30
0.09
0.09 3,771.21

3,771.21

UBS SECURITIES LLC USD/DTC483007704 KAISER ALUMINUM CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0089.493900Local1.000000
89.493900 0.00 1.10Base

1.10
0.20
0.20 8,948.09

8,948.09

UBS SECURITIES LLC USD/DTC483548103 KAMAN CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0042.156600Local1.000000
42.156600 0.00 3.30Base

3.30
0.28
0.28 12,643.40

12,643.40

UBS SECURITIES LLC USD/DTC48666K109 KB HOME 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0015.385800Local1.000000
15.385800 0.00 3.30Base

3.30
0.11
0.11 4,612.33

4,612.33

UBS SECURITIES LLC USD/DTC48716P108 KEARNY FINANCIAL CORP/MD 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.0012.590700Local1.000000
12.590700 0.00 9.90Base

9.90
0.25
0.25 11,321.48

11,321.48

UBS SECURITIES LLC USD/DTC488401100 KEMPER CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016
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200.000 0.0031.276700Local1.000000
31.276700 0.00 2.20Base

2.20
0.14
0.14 6,253.00

6,253.00

UBS SECURITIES LLC USD/DTC489170100 KENNAMETAL INC 06 Jul 2016 0.01COMMON STOCK USD1.25 07 Jul 2016

200.000 0.0021.164500Local1.000000
21.164500 0.00 2.20Base

2.20
0.10
0.10 4,230.60

4,230.60

UBS SECURITIES LLC USD/DTC489398107 KENNEDY WILSON HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

300.000 0.0018.261600Local1.000000
18.261600 0.00 3.30Base

3.30
0.12
0.12 5,475.06

5,475.06

UBS SECURITIES LLC USD/DTC49428J109 KIMBALL ELECTRONICS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0012.250300Local1.000000
12.250300 0.00 3.30Base

3.30
0.09
0.09 3,671.70

3,671.70

UBS SECURITIES LLC USD/DTC494580103 KINDRED HEALTHCARE INC 06 Jul 2016 0.01COMMON STOCK USD.25 07 Jul 2016

900.000 0.0011.448900Local1.000000
11.448900 0.00 9.90Base

9.90
0.23
0.23 10,293.88

10,293.88

UBS SECURITIES LLC USD/DTC497498105 KIRKLAND S INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0014.949400Local1.000000
14.949400 0.00 4.40Base

4.40
0.14
0.14 5,975.22

5,975.22

UBS SECURITIES LLC USD/DTC49803L109 KITE PHARMA INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0050.879500Local1.000000
50.879500 0.00 1.10Base

1.10
0.12
0.12 5,086.73

5,086.73

UBS SECURITIES LLC USD/DTC49803T300 KITE REALTY GROUP TRUST 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

600.000 0.0027.972600Local1.000000
27.972600 0.00 6.60Base

6.60
0.37
0.37 16,776.59

16,776.59

UBS SECURITIES LLC USD/DTC498904200 KNOLL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0024.155800Local1.000000
24.155800 0.00 5.50Base

5.50
0.27
0.27 12,072.13

12,072.13
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UBS SECURITIES LLC USD/DTC499064103 KNIGHT TRANSPORTATION INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0026.967400Local1.000000
26.967400 0.00 2.20Base

2.20
0.12
0.12 5,391.16

5,391.16

UBS SECURITIES LLC USD/DTC50060P106 KOPPERS HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0030.105400Local1.000000
30.105400 0.00 2.20Base

2.20
0.14
0.14 6,018.74

6,018.74

MERGER USD/DTC501014104 KRISPY KREME DOUGHNUTS INC 28 Jul 2016COMMON STOCK 28 Jul 2016

5,050.000 0.0021.000000Local1.000000
21.000000 0.00 0.00Base

0.00
0.00
0.00 106,050.00

106,050.00

TENDER OFFER USD/DTC50185U105 LDR HOLDING CORP 12 Jul 2016COMMON STOCK USD.001 14 Jul 2016

2,300.000 0.0037.000000Local1.000000
37.000000 0.00 0.00Base

0.00
0.00
0.00 85,100.00

85,100.00

UBS SECURITIES LLC USD/DTC502175102 LTC PROPERTIES INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0052.489700Local1.000000
52.489700 0.00 2.20Base

2.20
0.23
0.23 10,495.51

10,495.51

UBS SECURITIES LLC USD/DTC50420D108 LA QUINTA HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0011.329000Local1.000000
11.329000 0.00 4.40Base

4.40
0.10
0.10 4,527.10

4,527.10

UBS SECURITIES LLC USD/DTC511656100 LAKELAND FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0046.046000Local1.000000
46.046000 0.00 1.10Base

1.10
0.11
0.11 4,603.39

4,603.39

UBS SECURITIES LLC USD/DTC513847103 LANCASTER COLONY CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.00126.574500Local1.000000
126.574500 0.00 1.10Base

1.10
0.28
0.28 12,656.07

12,656.07

UBS SECURITIES LLC USD/DTC51476K103 LANDAUER INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0038.608700Local1.000000 3.30 0.26 11,579.05
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38.608700 0.00 3.30Base 0.26 11,579.05

UBS SECURITIES LLC USD/DTC51509F105 LANDS  END INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0016.074500Local1.000000
16.074500 0.00 3.30Base

3.30
0.11
0.11 4,818.94

4,818.94

UBS SECURITIES LLC USD/DTC517942108 LASALLE HOTEL PROPERTIES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.0023.559500Local1.000000
23.559500 0.00 4.40Base

4.40
0.21
0.21 9,419.19

9,419.19

UBS SECURITIES LLC USD/DTC52603A109 LENDINGCLUB CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.004.150300Local1.000000
4.150300 0.00 6.75Base

6.75
0.09
0.09 3,728.43

3,728.43

UBS SECURITIES LLC USD/DTC52603B107 LENDINGTREE INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0096.060900Local1.000000
96.060900 0.00 1.10Base

1.10
0.21
0.21 9,604.78

9,604.78

UBS SECURITIES LLC USD/DTC529043101 LEXINGTON REALTY TRUST 06 Jul 2016 0.01REIT USD.0001 07 Jul 2016

600.000 0.0010.069300Local1.000000
10.069300 0.00 6.60Base

6.60
0.14
0.14 6,034.84

6,034.84

UBS SECURITIES LLC USD/DTC531465102 LIBERTY TRIPADVISOR HDG A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

600.000 0.0021.665600Local1.000000
21.665600 0.00 6.60Base

6.60
0.29
0.29 12,992.47

12,992.47

UBS SECURITIES LLC USD/DTC53224V100 LIFELOCK INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0015.805100Local1.000000
15.805100 0.00 4.40Base

4.40
0.14
0.14 6,317.50

6,317.50

UBS SECURITIES LLC USD/DTC53619R102 LION BIOTECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.008.366700Local1.000000
8.366700 0.00 3.00Base

3.00
0.08
0.08 3,343.60

3,343.60

UBS SECURITIES LLC USD/DTC536252109 LIONBRIDGE TECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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900.000 0.003.957200Local1.000000
3.957200 0.00 6.75Base

6.75
0.08
0.08 3,554.65

3,554.65

UBS SECURITIES LLC USD/DTC537008104 LITTELFUSE INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.00114.426300Local1.000000
114.426300 0.00 1.10Base

1.10
0.25
0.25 11,441.28

11,441.28

UBS SECURITIES LLC USD/DTC538146101 LIVEPERSON INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

700.000 0.006.302100Local1.000000
6.302100 0.00 5.25Base

5.25
0.10
0.10 4,406.12

4,406.12

UBS SECURITIES LLC USD/DTC546347105 LOUISIANA PACIFIC CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

400.000 0.0017.588300Local1.000000
17.588300 0.00 4.40Base

4.40
0.16
0.16 7,030.76

7,030.76

UBS SECURITIES LLC USD/DTC55003T107 LUMBER LIQUIDATORS HOLDINGS 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0015.738800Local1.000000
15.738800 0.00 4.40Base

4.40
0.14
0.14 6,290.98

6,290.98

UBS SECURITIES LLC USD/DTC55024U109 LUMENTUM HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0023.260500Local1.000000
23.260500 0.00 1.10Base

1.10
0.06
0.06 2,324.89

2,324.89

UBS SECURITIES LLC USD/DTC550819106 LYDALL INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0039.750700Local1.000000
39.750700 0.00 2.20Base

2.20
0.18
0.18 7,947.76

7,947.76

UBS SECURITIES LLC USD/DTC55264U108 MB FINANCIAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0035.591600Local1.000000
35.591600 0.00 2.20Base

2.20
0.16
0.16 7,115.96

7,115.96

UBS SECURITIES LLC USD/DTC552676108 MDC HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0024.796400Local1.000000
24.796400 0.00 5.50Base

5.50
0.28
0.28 12,392.42

12,392.42
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UBS SECURITIES LLC USD/DTC55277P104 MGE ENERGY INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0056.923600Local1.000000
56.923600 0.00 3.30Base

3.30
0.38
0.38 17,073.40

17,073.40

LOOP CAPITAL MARKETS USD/DTC552848103 MGIC INVESTMENT CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

2,300.000 0.005.680700Local1.000000
5.680700 0.00 17.25Base

17.25
0.29
0.29 13,048.07

13,048.07

UBS SECURITIES LLC USD/DTC55303J106 MGP INGREDIENTS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0039.385200Local1.000000
39.385200 0.00 3.30Base

3.30
0.26
0.26 11,812.00

11,812.00

UBS SECURITIES LLC USD/DTC55306N104 MKS INSTRUMENTS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0041.897300Local1.000000
41.897300 0.00 2.20Base

2.20
0.19
0.19 8,377.07

8,377.07

UBS SECURITIES LLC USD/DTC55345K103 MRC GLOBAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.653200Local1.000000
13.653200 0.00 4.40Base

4.40
0.12
0.12 5,456.76

5,456.76

UBS SECURITIES LLC USD/DTC553498106 MSA SAFETY INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0051.798200Local1.000000
51.798200 0.00 1.10Base

1.10
0.12
0.12 5,178.60

5,178.60

UBS SECURITIES LLC USD/DTC554489104 MACK CALI REALTY CORP 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

600.000 0.0027.747500Local1.000000
27.747500 0.00 6.60Base

6.60
0.37
0.37 16,641.53

16,641.53

UBS SECURITIES LLC USD/DTC556269108 STEVEN MADDEN LTD 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0033.886300Local1.000000
33.886300 0.00 2.20Base

2.20
0.15
0.15 6,774.91

6,774.91

UBS SECURITIES LLC USD/DTC567908108 MARINEMAX INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0017.636600Local1.000000 3.30 0.12 5,287.56
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17.636600 0.00 3.30Base 0.12 5,287.56

UBS SECURITIES LLC USD/DTC57063L107 MARKETO INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0034.987600Local1.000000
34.987600 0.00 1.10Base

1.10
0.08
0.08 3,497.58

3,497.58

MERGER USD/DTC17 Aug 2016 17 Aug 2016

3,500.000 0.0035.250000Local1.000000
35.250000 0.00 0.00Base

0.00
0.00
0.00 123,375.00

123,375.00
57063L107 Total

1.10 0.080.00 126,872.583,600.000 Local

0.00 1.10 0.08 126,872.58Base

UBS SECURITIES LLC USD/DTC573075108 MARTEN TRANSPORT LTD 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0020.221600Local1.000000
20.221600 0.00 2.20Base

2.20
0.09
0.09 4,042.03

4,042.03

UBS SECURITIES LLC USD/DTC574795100 MASIMO CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0051.868000Local1.000000
51.868000 0.00 2.20Base

2.20
0.23
0.23 10,371.17

10,371.17

UBS SECURITIES LLC USD/DTC576323109 MASTEC INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0023.066300Local1.000000
23.066300 0.00 2.20Base

2.20
0.11
0.11 4,610.95

4,610.95

UBS SECURITIES LLC USD/DTC576485205 MATADOR RESOURCES CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0020.096100Local1.000000
20.096100 0.00 2.20Base

2.20
0.09
0.09 4,016.93

4,016.93

UBS SECURITIES LLC USD/DTC576690101 MATERION CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0024.736000Local1.000000
24.736000 0.00 2.20Base

2.20
0.11
0.11 4,944.89

4,944.89

UBS SECURITIES LLC USD/DTC57686G105 MATSON INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016
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200.000 0.0032.512900Local1.000000
32.512900 0.00 2.20Base

2.20
0.15
0.15 6,500.23

6,500.23

UBS SECURITIES LLC USD/DTC577128101 MATTHEWS INTL CORP CLASS A 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0055.829300Local1.000000
55.829300 0.00 3.30Base

3.30
0.37
0.37 16,745.12

16,745.12

UBS SECURITIES LLC USD/DTC57722W106 MATTRESS FIRM HOLDING CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0032.053600Local1.000000
32.053600 0.00 2.20Base

2.20
0.14
0.14 6,408.38

6,408.38

TENDER OFFER USD/DTC13 Sep 2016 16 Sep 2016

1,400.000 0.0064.000000Local1.000000
64.000000 0.00 0.00Base

0.00
0.00
0.00 89,600.00

89,600.00
57722W106 Total

2.20 0.140.00 96,008.381,600.000 Local

0.00 2.20 0.14 96,008.38Base

UBS SECURITIES LLC USD/DTC577933104 MAXIMUS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0055.305200Local1.000000
55.305200 0.00 4.40Base

4.40
0.49
0.49 22,117.19

22,117.19

UBS SECURITIES LLC USD/DTC58441K100 MEDIA GENERAL INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0016.840100Local1.000000
16.840100 0.00 3.30Base

3.30
0.12
0.12 5,048.61

5,048.61

UBS SECURITIES LLC USD/DTC58463J304 MEDICAL PROPERTIES TRUST INC 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

600.000 0.0014.917100Local1.000000
14.917100 0.00 6.60Base

6.60
0.20
0.20 8,943.46

8,943.46

UBS SECURITIES LLC USD/DTC584688105 MEDICINES COMPANY 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0034.791900Local1.000000
34.791900 0.00 2.20Base

2.20
0.16
0.16 6,956.02

6,956.02
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UBS SECURITIES LLC USD/DTC58470H101 MEDIFAST INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0033.698900Local1.000000
33.698900 0.00 2.20Base

2.20
0.15
0.15 6,737.43

6,737.43

UBS SECURITIES LLC USD/DTC58471A105 MEDIDATA SOLUTIONS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0046.919300Local1.000000
46.919300 0.00 4.40Base

4.40
0.41
0.41 18,762.91

18,762.91

UBS SECURITIES LLC USD/DTC587200106 MENTOR GRAPHICS CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0020.582600Local1.000000
20.582600 0.00 3.30Base

3.30
0.14
0.14 6,171.34

6,171.34

UBS SECURITIES LLC USD/DTC587376104 MERCANTILE BANK CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0023.658900Local1.000000
23.658900 0.00 2.20Base

2.20
0.11
0.11 4,729.47

4,729.47

UBS SECURITIES LLC USD/DTC589433101 MEREDITH CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0052.549900Local1.000000
52.549900 0.00 2.20Base

2.20
0.23
0.23 10,507.55

10,507.55

UBS SECURITIES LLC USD/DTC589584101 MERIDIAN BIOSCIENCE INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0019.761600Local1.000000
19.761600 0.00 2.20Base

2.20
0.09
0.09 3,950.03

3,950.03

UBS SECURITIES LLC USD/DTC59064R109 MESA LABORATORIES INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.00121.563600Local1.000000
121.563600 0.00 1.10Base

1.10
0.27
0.27 12,154.99

12,154.99

UBS SECURITIES LLC USD/DTC595137100 MICROSEMI CORP 06 Jul 2016 0.01COMMON STOCK USD.2 07 Jul 2016

300.000 0.0031.772300Local1.000000
31.772300 0.00 3.30Base

3.30
0.21
0.21 9,528.18

9,528.18

UBS SECURITIES LLC USD/DTC596680108 MIDDLESEX WATER CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0043.084300Local1.000000 1.10 0.10 4,307.23
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43.084300 0.00 1.10Base 0.10 4,307.23

UBS SECURITIES LLC USD/DTC600544100 HERMAN MILLER INC 06 Jul 2016 0.01COMMON STOCK USD.2 07 Jul 2016

200.000 0.0030.204400Local1.000000
30.204400 0.00 2.20Base

2.20
0.14
0.14 6,038.54

6,038.54

UBS SECURITIES LLC USD/DTC60255W105 MINDBODY INC   CLASS A 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

500.000 0.0016.344900Local1.000000
16.344900 0.00 5.50Base

5.50
0.18
0.18 8,166.77

8,166.77

UBS SECURITIES LLC USD/DTC603158106 MINERALS TECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

100.000 0.0056.155400Local1.000000
56.155400 0.00 1.10Base

1.10
0.13
0.13 5,614.31

5,614.31

UBS SECURITIES LLC USD/DTC607828100 MODINE MANUFACTURING CO 06 Jul 2016 0.01COMMON STOCK USD.625 07 Jul 2016

400.000 0.008.885300Local1.000000
8.885300 0.00 3.00Base

3.00
0.08
0.08 3,551.04

3,551.04

UBS SECURITIES LLC USD/DTC60855R100 MOLINA HEALTHCARE INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0048.459300Local1.000000
48.459300 0.00 2.20Base

2.20
0.22
0.22 9,689.44

9,689.44

UBS SECURITIES LLC USD/DTC609720107 MONMOUTH REAL ESTATE INV COR 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

800.000 0.0013.456700Local1.000000
13.456700 0.00 8.80Base

8.80
0.24
0.24 10,756.32

10,756.32

UBS SECURITIES LLC USD/DTC60979P105 MONOGRAM RESIDENTIAL TRUST I 06 Jul 2016 0.01REIT 07 Jul 2016

500.000 0.0010.360900Local1.000000
10.360900 0.00 5.50Base

5.50
0.12
0.12 5,174.83

5,174.83

UBS SECURITIES LLC USD/DTC609839105 MONOLITHIC POWER SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0066.553400Local1.000000
66.553400 0.00 1.10Base

1.10
0.15
0.15 6,654.09

6,654.09

UBS SECURITIES LLC USD/DTC61022P100 MONOTYPE IMAGING HOLDINGS IN 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016
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500.000 0.0024.259100Local1.000000
24.259100 0.00 5.50Base

5.50
0.27
0.27 12,123.78

12,123.78

UBS SECURITIES LLC USD/DTC624580106 MOVADO GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0021.505500Local1.000000
21.505500 0.00 2.20Base

2.20
0.10
0.10 4,298.80

4,298.80

UBS SECURITIES LLC USD/DTC624758108 MUELLER WATER PRODUCTS INC A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0011.400500Local1.000000
11.400500 0.00 4.40Base

4.40
0.10
0.10 4,555.70

4,555.70

MERGER USD/DTC62541B101 MULTI FINELINE ELECTRONIX IN 28 Jul 2016COMMON STOCK USD.000 28 Jul 2016

800.000 0.0023.950000Local1.000000
23.950000 0.00 0.00Base

0.00
0.00
0.00 19,160.00

19,160.00

UBS SECURITIES LLC USD/DTC628852204 NCI BUILDING SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0016.011200Local1.000000
16.011200 0.00 3.30Base

3.30
0.11
0.11 4,799.95

4,799.95

UBS SECURITIES LLC USD/DTC629337106 NN INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.384200Local1.000000
13.384200 0.00 4.40Base

4.40
0.12
0.12 5,349.16

5,349.16

UBS SECURITIES LLC USD/DTC62942X405 NRG YIELD INC CLASS C 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

700.000 0.0015.480100Local1.000000
15.480100 0.00 7.70Base

7.70
0.24
0.24 10,828.13

10,828.13

UBS SECURITIES LLC USD/DTC629579103 NACCO INDUSTRIES CL A 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0055.999400Local1.000000
55.999400 0.00 1.10Base

1.10
0.13
0.13 5,598.71

5,598.71

UBS SECURITIES LLC USD/DTC630077105 NANOMETRICS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0020.264400Local1.000000
20.264400 0.00 2.20Base

2.20
0.09
0.09 4,050.59

4,050.59
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UBS SECURITIES LLC USD/DTC635017106 NATIONAL BEVERAGE CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0061.553700Local1.000000
61.553700 0.00 1.10Base

1.10
0.14
0.14 6,154.13

6,154.13

UBS SECURITIES LLC USD/DTC635309107 NATIONAL CINEMEDIA INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

800.000 0.0015.413500Local1.000000
15.413500 0.00 8.80Base

8.80
0.27
0.27 12,321.73

12,321.73

UBS SECURITIES LLC USD/DTC63633D104 NATL HEALTH INVESTORS INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0076.361300Local1.000000
76.361300 0.00 2.20Base

2.20
0.34
0.34 15,269.72

15,269.72

UBS SECURITIES LLC USD/DTC637372202 NATIONAL RESEARCH CORP A 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0013.982100Local1.000000
13.982100 0.00 3.30Base

3.30
0.10
0.10 4,191.23

4,191.23

UBS SECURITIES LLC USD/DTC637870106 NATIONAL STORAGE AFFILIATES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0022.376500Local1.000000
22.376500 0.00 2.20Base

2.20
0.10
0.10 4,473.00

4,473.00

UBS SECURITIES LLC USD/DTC63886Q109 NATURAL GAS SERVICES GROUP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0022.948600Local1.000000
22.948600 0.00 2.20Base

2.20
0.11
0.11 4,587.41

4,587.41

UBS SECURITIES LLC USD/DTC639027101 NATURES SUNSHINE PRODS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0010.098300Local1.000000
10.098300 0.00 4.40Base

4.40
0.09
0.09 4,034.83

4,034.83

UBS SECURITIES LLC USD/DTC639050103 NATUS MEDICAL INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0038.049700Local1.000000
38.049700 0.00 3.30Base

3.30
0.25
0.25 11,411.36

11,411.36

UBS SECURITIES LLC USD/DTC63910B102 NAUTILUS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0018.359300Local1.000000 3.30 0.13 5,504.36
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

18.359300 0.00 3.30Base 0.13 5,504.36

UBS SECURITIES LLC USD/DTC63935N107 NAVIGANT CONSULTING INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0016.223200Local1.000000
16.223200 0.00 4.40Base

4.40
0.15
0.15 6,484.73

6,484.73

UBS SECURITIES LLC USD/DTC640079109 NEENAH PAPER INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0071.691100Local1.000000
71.691100 0.00 2.20Base

2.20
0.32
0.32 14,335.70

14,335.70

UBS SECURITIES LLC USD/DTC64031N108 NELNET INC CL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0034.254700Local1.000000
34.254700 0.00 2.20Base

2.20
0.15
0.15 6,848.59

6,848.59

UBS SECURITIES LLC USD/DTC640491106 NEOGEN CORP 06 Jul 2016 0.01COMMON STOCK USD.16 07 Jul 2016

300.000 0.0057.101300Local1.000000
57.101300 0.00 3.30Base

3.30
0.38
0.38 17,126.71

17,126.71

UBS SECURITIES LLC USD/DTC64049M209 NEOGENOMICS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

500.000 0.008.160800Local1.000000
8.160800 0.00 3.75Base

3.75
0.09
0.09 4,076.56

4,076.56

UBS SECURITIES LLC USD/DTC64115T104 NETSCOUT SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0021.913800Local1.000000
21.913800 0.00 3.30Base

3.30
0.15
0.15 6,570.69

6,570.69

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC29 Jul 2016 0.0103 Aug 2016

500.000 0.0027.852100Local1.000000
27.852100 0.00 3.75Base

3.75
0.31
0.31 13,921.99

13,921.99
64115T104 Total

7.05 0.460.00 20,492.68800.000 Local

0.00 7.05 0.46 20,492.68Base

UBS SECURITIES LLC USD/DTC64126X201 NEUSTAR INC CLASS A 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016
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500.000 0.0023.105200Local1.000000
23.105200 0.00 5.50Base

5.50
0.26
0.26 11,546.84

11,546.84

UBS SECURITIES LLC USD/DTC64157F103 NEVRO CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0076.856700Local1.000000
76.856700 0.00 1.10Base

1.10
0.17
0.17 7,684.40

7,684.40

UBS SECURITIES LLC USD/DTC646025106 NEW JERSEY RESOURCES CORP 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

300.000 0.0038.691700Local1.000000
38.691700 0.00 3.30Base

3.30
0.26
0.26 11,603.95

11,603.95

UBS SECURITIES LLC USD/DTC64704V106 NEW MEDIA INVESTMENT GROUP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0018.547100Local1.000000
18.547100 0.00 2.20Base

2.20
0.09
0.09 3,707.13

3,707.13

UBS SECURITIES LLC USD/DTC64828T201 NEW RESIDENTIAL INVESTMENT 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.0012.993000Local1.000000
12.993000 0.00 4.40Base

4.40
0.12
0.12 5,192.68

5,192.68

UBS SECURITIES LLC USD/DTC648691103 NEW SENIOR INVESTMENT GROUP 06 Jul 2016 0.01REIT 07 Jul 2016

400.000 0.0011.104900Local1.000000
11.104900 0.00 4.40Base

4.40
0.10
0.10 4,437.46

4,437.46

UBS SECURITIES LLC USD/DTC649604501 NEW YORK MORTGAGE TRUST INC 06 Jul 2016 0.01REIT USD.02 07 Jul 2016

800.000 0.006.106100Local1.000000
6.106100 0.00 6.00Base

6.00
0.11
0.11 4,878.77

4,878.77

UBS SECURITIES LLC USD/DTC64976L109 NEW YORK REIT INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.009.239400Local1.000000
9.239400 0.00 3.75Base

3.75
0.11
0.11 4,615.84

4,615.84

UBS SECURITIES LLC USD/DTC650111107 NEW YORK TIMES CO A 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

600.000 0.0012.017800Local1.000000
12.017800 0.00 6.60Base

6.60
0.16
0.16 7,203.92

7,203.92

Books Closed Prepared by State StreetPage 2354



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC651718504 NEWPARK RESOURCES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.005.644300Local1.000000
5.644300 0.00 6.75Base

6.75
0.12
0.12 5,073.00

5,073.00

UBS SECURITIES LLC USD/DTC65336K103 NEXSTAR BROADCASTING GROUP A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0046.774900Local1.000000
46.774900 0.00 1.10Base

1.10
0.11
0.11 4,676.28

4,676.28

UBS SECURITIES LLC USD/DTC656559309 NORTEK INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0086.690000Local1.000000
86.690000 0.00 1.10Base

1.10
0.19
0.19 8,667.71

8,667.71

MERGER USD/DTC01 Sep 2016 06 Sep 2016

900.000 0.0086.000000Local1.000000
86.000000 0.00 0.00Base

0.00
0.00
0.00 77,400.00

77,400.00
656559309 Total

1.10 0.190.00 86,067.711,000.000 Local

0.00 1.10 0.19 86,067.71Base

UBS SECURITIES LLC USD/DTC667655104 NORTHWEST NATURAL GAS CO 06 Jul 2016 0.01COMMON STOCK USD3.16 07 Jul 2016

100.000 0.0065.170700Local1.000000
65.170700 0.00 1.10Base

1.10
0.15
0.15 6,515.82

6,515.82

UBS SECURITIES LLC USD/DTC668074305 NORTHWESTERN CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0062.901200Local1.000000
62.901200 0.00 1.10Base

1.10
0.14
0.14 6,288.88

6,288.88

UBS SECURITIES LLC USD/DTC670002104 NOVAVAX INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

700.000 0.007.346500Local1.000000
7.346500 0.00 5.25Base

5.25
0.12
0.12 5,137.18

5,137.18

UBS SECURITIES LLC USD/DTC67011P100 NOW INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0018.177600Local1.000000
18.177600 0.00 3.30Base

3.30
0.12
0.12 5,449.86

5,449.86

Books Closed Prepared by State StreetPage 2355



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC67069D108 NUTRISYSTEM INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0025.657500Local1.000000
25.657500 0.00 4.40Base

4.40
0.23
0.23 10,258.37

10,258.37

UBS SECURITIES LLC USD/DTC670704105 NUVASIVE INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0060.241400Local1.000000
60.241400 0.00 1.10Base

1.10
0.14
0.14 6,022.90

6,022.90

UBS SECURITIES LLC USD/DTC67103X102 OFG BANCORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

600.000 0.008.156000Local1.000000
8.156000 0.00 4.50Base

4.50
0.11
0.11 4,888.99

4,888.99

UBS SECURITIES LLC USD/DTC671044105 OSI SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0056.276400Local1.000000
56.276400 0.00 1.10Base

1.10
0.13
0.13 5,626.41

5,626.41

UBS SECURITIES LLC USD/DTC67555N206 OCLARO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

800.000 0.004.659200Local1.000000
4.659200 0.00 6.00Base

6.00
0.09
0.09 3,721.27

3,721.27

LOOP CAPITAL MARKETS USD/DTC676220106 OFFICE DEPOT INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,500.000 0.003.240700Local1.000000
3.240700 0.00 11.25Base

11.25
0.11
0.11 4,849.69

4,849.69

UBS SECURITIES LLC USD/DTC680665205 OLIN CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

400.000 0.0023.888200Local1.000000
23.888200 0.00 4.40Base

4.40
0.21
0.21 9,550.67

9,550.67

UBS SECURITIES LLC USD/DTC68162K106 OLYMPIC STEEL INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0028.058500Local1.000000
28.058500 0.00 1.10Base

1.10
0.07
0.07 2,804.68

2,804.68

UBS SECURITIES LLC USD/DTC682129101 OMNOVA SOLUTIONS INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016
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900.000 0.007.724000Local1.000000
7.724000 0.00 6.75Base

6.75
0.16
0.16 6,944.69

6,944.69

UBS SECURITIES LLC USD/DTC68213N109 OMNICELL INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0034.851900Local1.000000
34.851900 0.00 3.30Base

3.30
0.23
0.23 10,452.04

10,452.04

UBS SECURITIES LLC USD/DTC68235P108 ONE GAS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0066.397400Local1.000000
66.397400 0.00 3.30Base

3.30
0.44
0.44 19,915.48

19,915.48

UBS SECURITIES LLC USD/DTC683745103 OPHTHOTECH CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0053.086200Local1.000000
53.086200 0.00 1.10Base

1.10
0.12
0.12 5,307.40

5,307.40

UBS SECURITIES LLC USD/DTC68571X103 ORCHID ISLAND CAPITAL INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

400.000 0.0010.264700Local1.000000
10.264700 0.00 4.40Base

4.40
0.09
0.09 4,101.39

4,101.39

UBS SECURITIES LLC USD/DTC68620A104 ORGANOVO HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

900.000 0.004.167600Local1.000000
4.167600 0.00 6.75Base

6.75
0.09
0.09 3,744.00

3,744.00

UBS SECURITIES LLC USD/DTC689648103 OTTER TAIL CORP 06 Jul 2016 0.01COMMON STOCK USD5.0 07 Jul 2016

100.000 0.0033.759500Local1.000000
33.759500 0.00 1.10Base

1.10
0.08
0.08 3,374.77

3,374.77

UBS SECURITIES LLC USD/DTC690070107 OUTERWALL INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0042.992600Local1.000000
42.992600 0.00 3.30Base

3.30
0.29
0.29 12,894.19

12,894.19

TENDER OFFER USD/DTC22 Sep 2016 28 Sep 2016

1,400.000 0.0052.000000Local1.000000
52.000000 0.00 0.00Base

0.00
0.00
0.00 72,800.00

72,800.00
690070107 Total
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3.30 0.290.00 85,694.191,700.000 Local

0.00 3.30 0.29 85,694.19Base

UBS SECURITIES LLC USD/DTC690732102 OWENS + MINOR INC 06 Jul 2016 0.01COMMON STOCK USD2.0 07 Jul 2016

200.000 0.0037.643700Local1.000000
37.643700 0.00 2.20Base

2.20
0.17
0.17 7,526.37

7,526.37

UBS SECURITIES LLC USD/DTC691497309 OXFORD INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0056.782800Local1.000000
56.782800 0.00 1.10Base

1.10
0.13
0.13 5,677.05

5,677.05

UBS SECURITIES LLC USD/DTC69327R101 PDC ENERGY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0056.848400Local1.000000
56.848400 0.00 2.20Base

2.20
0.25
0.25 11,367.23

11,367.23

LOOP CAPITAL MARKETS USD/DTC69329Y104 PDL BIOPHARMA INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,400.000 0.003.148600Local1.000000
3.148600 0.00 10.50Base

10.50
0.10
0.10 4,397.44

4,397.44

UBS SECURITIES LLC USD/DTC69349H107 PNM RESOURCES INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0035.968800Local1.000000
35.968800 0.00 4.40Base

4.40
0.32
0.32 14,382.80

14,382.80

UBS SECURITIES LLC USD/DTC69360J107 PS BUSINESS PARKS INC/CA 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.00107.573500Local1.000000
107.573500 0.00 1.10Base

1.10
0.24
0.24 10,756.01

10,756.01

UBS SECURITIES LLC USD/DTC69423U305 PACIFIC ETHANOL INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

700.000 0.005.620400Local1.000000
5.620400 0.00 5.25Base

5.25
0.09
0.09 3,928.94

3,928.94

UBS SECURITIES LLC USD/DTC69478X105 PACIFIC PREMIER BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0023.740800Local1.000000
23.740800 0.00 2.20Base

2.20
0.11
0.11 4,745.85

4,745.85
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UBS SECURITIES LLC USD/DTC698477106 PANHANDLE OIL AND GAS INC A 06 Jul 2016 0.01COMMON STOCK USD.016 07 Jul 2016

300.000 0.0016.237400Local1.000000
16.237400 0.00 3.30Base

3.30
0.11
0.11 4,867.81

4,867.81

RIGHTS EXERCISED USD/DTC69888V111 PAR PACIFIC HOLDINGS INC 09 Sep 2016RIGHT 09 Sep 2016

2,400.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

UBS SECURITIES LLC USD/DTC699462107 PAREXEL INTERNATIONAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0063.294600Local1.000000
63.294600 0.00 1.10Base

1.10
0.14
0.14 6,328.22

6,328.22

UBS SECURITIES LLC USD/DTC700416209 PARK ELECTROCHEMICAL CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0014.776400Local1.000000
14.776400 0.00 3.30Base

3.30
0.10
0.10 4,429.52

4,429.52

UBS SECURITIES LLC USD/DTC70159Q104 PARKWAY PROPERTIES INC 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

300.000 0.0016.451900Local1.000000
16.451900 0.00 3.30Base

3.30
0.11
0.11 4,932.16

4,932.16

UBS SECURITIES LLC USD/DTC70432V102 PAYCOM SOFTWARE INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0044.044500Local1.000000
44.044500 0.00 1.10Base

1.10
0.10
0.10 4,403.25

4,403.25

UBS SECURITIES LLC USD/DTC70438V106 PAYLOCITY HOLDING CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0042.765200Local1.000000
42.765200 0.00 1.10Base

1.10
0.10
0.10 4,275.32

4,275.32

UBS SECURITIES LLC USD/DTC70509V100 PEBBLEBROOK HOTEL TRUST 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0025.998000Local1.000000
25.998000 0.00 2.20Base

2.20
0.12
0.12 5,197.28

5,197.28

UBS SECURITIES LLC USD/DTC709102107 PENN REAL ESTATE INVEST TST 06 Jul 2016 0.01REIT USD1.0 07 Jul 2016

600.000 0.0021.707000Local1.000000 6.60 0.29 13,017.31
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21.707000 0.00 6.60Base 0.29 13,017.31

UBS SECURITIES LLC USD/DTC70931T103 PENNYMAC MORTGAGE INVESTMENT 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0016.300700Local1.000000
16.300700 0.00 2.20Base

2.20
0.08
0.08 3,257.86

3,257.86

UBS SECURITIES LLC USD/DTC709789101 PEOPLES BANCORP INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0021.359300Local1.000000
21.359300 0.00 3.30Base

3.30
0.14
0.14 6,404.35

6,404.35

UBS SECURITIES LLC USD/DTC711040105 PEOPLES FINANCIAL SERVICES 06 Jul 2016 0.01COMMON STOCK USD2.0 07 Jul 2016

100.000 0.0038.050600Local1.000000
38.050600 0.00 1.10Base

1.10
0.09
0.09 3,803.87

3,803.87

UBS SECURITIES LLC USD/DTC71375U101 PERFICIENT INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0020.449200Local1.000000
20.449200 0.00 2.20Base

2.20
0.09
0.09 4,087.55

4,087.55

UBS SECURITIES LLC USD/DTC71377A103 PERFORMANCE FOOD GROUP CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0026.892400Local1.000000
26.892400 0.00 2.20Base

2.20
0.12
0.12 5,376.16

5,376.16

UBS SECURITIES LLC USD/DTC716382106 PETMED EXPRESS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0018.918000Local1.000000
18.918000 0.00 2.20Base

2.20
0.09
0.09 3,781.31

3,781.31

UBS SECURITIES LLC USD/DTC71714F104 PHARMERICA CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0024.720000Local1.000000
24.720000 0.00 3.30Base

3.30
0.17
0.17 7,412.53

7,412.53

UBS SECURITIES LLC USD/DTC719405102 PHOTRONICS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.008.746000Local1.000000
8.746000 0.00 3.75Base

3.75
0.10
0.10 4,369.15

4,369.15

UBS SECURITIES LLC USD/DTC71943U104 PHYSICIANS REALTY TRUST 06 Jul 2016 0.01REIT USD.01 07 Jul 2016
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400.000 0.0021.215300Local1.000000
21.215300 0.00 4.40Base

4.40
0.19
0.19 8,481.53

8,481.53

UBS SECURITIES LLC USD/DTC72346Q104 PINNACLE FINANCIAL PARTNERS 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0047.633800Local1.000000
47.633800 0.00 1.10Base

1.10
0.11
0.11 4,762.17

4,762.17

UBS SECURITIES LLC USD/DTC729132100 PLEXUS CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0042.159200Local1.000000
42.159200 0.00 1.10Base

1.10
0.10
0.10 4,214.72

4,214.72

UBS SECURITIES LLC USD/DTC73172K104 POLYCOM INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

300.000 0.0010.908200Local1.000000
10.908200 0.00 3.30Base

3.30
0.08
0.08 3,269.08

3,269.08

MERGER USD/DTC28 Sep 2016 28 Sep 2016

11,500.000 0.0012.500000Local1.000000
12.500000 0.00 0.00Base

0.00
0.00
0.00 143,750.00

143,750.00
73172K104 Total

3.30 0.080.00 147,019.0811,800.000 Local

0.00 3.30 0.08 147,019.08Base

UBS SECURITIES LLC USD/DTC73179P106 POLYONE CORPORATION 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0034.816500Local1.000000
34.816500 0.00 5.50Base

5.50
0.38
0.38 17,402.37

17,402.37

UBS SECURITIES LLC USD/DTC736508847 PORTLAND GENERAL ELECTRIC CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0044.624200Local1.000000
44.624200 0.00 2.20Base

2.20
0.20
0.20 8,922.44

8,922.44

UBS SECURITIES LLC USD/DTC737010108 PORTOLA PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0024.111000Local1.000000
24.111000 0.00 6.60Base

6.60
0.32
0.32 14,459.68

14,459.68
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UBS SECURITIES LLC USD/DTC737630103 POTLATCH CORP 06 Jul 2016 0.01REIT USD1.0 07 Jul 2016

400.000 0.0034.516400Local1.000000
34.516400 0.00 4.40Base

4.40
0.31
0.31 13,801.85

13,801.85

UBS SECURITIES LLC USD/DTC739276103 POWER INTEGRATIONS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0049.150900Local1.000000
49.150900 0.00 1.10Base

1.10
0.11
0.11 4,913.88

4,913.88

UBS SECURITIES LLC USD/DTC74112D101 PRESTIGE BRANDS HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0054.723900Local1.000000
54.723900 0.00 2.20Base

2.20
0.24
0.24 10,942.34

10,942.34

UBS SECURITIES LLC USD/DTC741511109 PRICESMART INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0093.992500Local1.000000
93.992500 0.00 1.10Base

1.10
0.21
0.21 9,397.94

9,397.94

UBS SECURITIES LLC USD/DTC74164F103 PRIMORIS SERVICES CORP 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

600.000 0.0018.900400Local1.000000
18.900400 0.00 6.60Base

6.60
0.25
0.25 11,333.39

11,333.39

UBS SECURITIES LLC USD/DTC74164M108 PRIMERICA INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0056.546900Local1.000000
56.546900 0.00 3.30Base

3.30
0.37
0.37 16,960.40

16,960.40

UBS SECURITIES LLC USD/DTC742962103 PRIVATEBANCORP INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0043.665800Local1.000000
43.665800 0.00 3.30Base

3.30
0.29
0.29 13,096.15

13,096.15

UBS SECURITIES LLC USD/DTC743312100 PROGRESS SOFTWARE CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0027.831200Local1.000000
27.831200 0.00 2.20Base

2.20
0.13
0.13 5,563.91

5,563.91

UBS SECURITIES LLC USD/DTC743424103 PROOFPOINT INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0064.168600Local1.000000 1.10 0.14 6,415.62

Books Closed Prepared by State StreetPage 2362



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

64.168600 0.00 1.10Base 0.14 6,415.62

UBS SECURITIES LLC USD/DTC74346Y103 PROS HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0017.389000Local1.000000
17.389000 0.00 3.30Base

3.30
0.12
0.12 5,213.28

5,213.28

UBS SECURITIES LLC USD/DTC743606105 PROSPERITY BANCSHARES INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0047.556600Local1.000000
47.556600 0.00 2.20Base

2.20
0.21
0.21 9,508.91

9,508.91

UBS SECURITIES LLC USD/DTC747277101 QLOGIC CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0014.788100Local1.000000
14.788100 0.00 2.20Base

2.20
0.07
0.07 2,955.35

2,955.35

EXCHANGE OFFER USD/DTC15 Aug 2016 17 Aug 2016

7,100.000 0.0016.054839Local1.000000
16.054839 0.00 0.00Base

0.00
0.00
0.00 113,989.36

113,989.36
747277101 Total

2.20 0.070.00 116,944.717,300.000 Local

0.00 2.20 0.07 116,944.71Base

UBS SECURITIES LLC USD/DTC74727D306 QAD INC A 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0019.272200Local1.000000
19.272200 0.00 3.30Base

3.30
0.13
0.13 5,778.23

5,778.23

UBS SECURITIES LLC USD/DTC747301109 QUAD GRAPHICS INC 06 Jul 2016 0.01COMMON STOCK USD.025 07 Jul 2016

200.000 0.0023.580700Local1.000000
23.580700 0.00 2.20Base

2.20
0.11
0.11 4,713.83

4,713.83

UBS SECURITIES LLC USD/DTC747316107 QUAKER CHEMICAL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0086.666400Local1.000000
86.666400 0.00 2.20Base

2.20
0.38
0.38 17,330.70

17,330.70

UBS SECURITIES LLC USD/DTC74733T105 QLIK TECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016
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300.000 0.0029.715200Local1.000000
29.715200 0.00 3.30Base

3.30
0.20
0.20 8,911.06

8,911.06

MERGER USD/DTC23 Aug 2016 23 Aug 2016

7,900.000 0.0030.500000Local1.000000
30.500000 0.00 0.00Base

0.00
0.00
0.00 240,950.00

240,950.00
74733T105 Total

3.30 0.200.00 249,861.068,200.000 Local

0.00 3.30 0.20 249,861.06Base

UBS SECURITIES LLC USD/DTC74736A103 QTS REALTY TRUST INC CL A 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.0056.475600Local1.000000
56.475600 0.00 1.10Base

1.10
0.13
0.13 5,646.33

5,646.33

UBS SECURITIES LLC USD/DTC74838J101 QUIDEL CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0018.248800Local1.000000
18.248800 0.00 3.30Base

3.30
0.12
0.12 5,471.22

5,471.22

UBS SECURITIES LLC USD/DTC749607107 RLI CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0067.674100Local1.000000
67.674100 0.00 1.10Base

1.10
0.15
0.15 6,766.16

6,766.16

UBS SECURITIES LLC USD/DTC74965L101 RLJ LODGING TRUST 06 Jul 2016 0.01REIT 07 Jul 2016

500.000 0.0021.425900Local1.000000
21.425900 0.00 5.50Base

5.50
0.24
0.24 10,707.21

10,707.21

UBS SECURITIES LLC USD/DTC74978Q105 RSP PERMIAN INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0034.345200Local1.000000
34.345200 0.00 2.20Base

2.20
0.15
0.15 6,866.69

6,866.69

UBS SECURITIES LLC USD/DTC750236101 RADIAN GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0010.361500Local1.000000
10.361500 0.00 6.60Base

6.60
0.14
0.14 6,210.16

6,210.16
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UBS SECURITIES LLC USD/DTC750469207 RADIUS HEALTH INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0039.506200Local1.000000
39.506200 0.00 1.10Base

1.10
0.09
0.09 3,949.43

3,949.43

UBS SECURITIES LLC USD/DTC751452202 RAMCO GERSHENSON PROPERTIES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

700.000 0.0019.781200Local1.000000
19.781200 0.00 7.70Base

7.70
0.31
0.31 13,838.83

13,838.83

UBS SECURITIES LLC USD/DTC754212108 RAVEN INDUSTRIES INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

400.000 0.0018.502100Local1.000000
18.502100 0.00 4.40Base

4.40
0.17
0.17 7,396.27

7,396.27

UBS SECURITIES LLC USD/DTC755408101 READING INTERNATIONAL INC A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0012.069500Local1.000000
12.069500 0.00 3.30Base

3.30
0.08
0.08 3,617.47

3,617.47

UBS SECURITIES LLC USD/DTC758075402 REDWOOD TRUST INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0013.727900Local1.000000
13.727900 0.00 3.30Base

3.30
0.09
0.09 4,114.98

4,114.98

UBS SECURITIES LLC USD/DTC75902K106 REGIONAL MANAGEMENT CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0014.278800Local1.000000
14.278800 0.00 2.20Base

2.20
0.07
0.07 2,853.49

2,853.49

TENDER OFFER USD/DTC759531106 RELYPSA INC 31 Aug 2016COMMON STOCK USD.001 02 Sep 2016

3,215.000 0.0032.000000Local1.000000
32.000000 0.00 0.00Base

0.00
0.00
0.00 102,880.00

102,880.00

UBS SECURITIES LLC USD/DTC75970E107 RENASANT CORP 06 Jul 2016 0.01COMMON STOCK USD5.0 07 Jul 2016

100.000 0.0031.475300Local1.000000
31.475300 0.00 1.10Base

1.10
0.07
0.07 3,146.36

3,146.36

UBS SECURITIES LLC USD/DTC75972A301 RENEWABLE ENERGY GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

500.000 0.008.759700Local1.000000 3.75 0.10 4,376.00
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8.759700 0.00 3.75Base 0.10 4,376.00

UBS SECURITIES LLC USD/DTC759916109 REPLIGEN CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0027.566200Local1.000000
27.566200 0.00 5.50Base

5.50
0.31
0.31 13,777.29

13,777.29

UBS SECURITIES LLC USD/DTC760281204 REPUBLIC BANCORP INC CLASS A 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0027.408600Local1.000000
27.408600 0.00 2.20Base

2.20
0.12
0.12 5,479.40

5,479.40

MERGER USD/DTC761195205 RESOURCE AMERICA INC CL A 09 Sep 2016COMMON STOCK USD.01 09 Sep 2016

1,200.000 0.009.780000Local1.000000
9.780000 0.00 0.00Base

0.00
0.00
0.00 11,736.00

11,736.00

UBS SECURITIES LLC USD/DTC76120W708 RESOURCE CAPITAL CORP 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

500.000 0.0012.498900Local1.000000
12.498900 0.00 5.50Base

5.50
0.14
0.14 6,243.81

6,243.81

UBS SECURITIES LLC USD/DTC76122Q105 RESOURCES CONNECTION INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0014.601600Local1.000000
14.601600 0.00 4.40Base

4.40
0.13
0.13 5,836.11

5,836.11

UBS SECURITIES LLC USD/DTC761283100 RESTORATION HARDWARE HOLDING 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0029.613300Local1.000000
29.613300 0.00 1.10Base

1.10
0.07
0.07 2,960.16

2,960.16

UBS SECURITIES LLC USD/DTC76131N101 RETAIL OPPORTUNITY INVESTMEN 06 Jul 2016 0.01REIT USD.0001 07 Jul 2016

300.000 0.0022.052000Local1.000000
22.052000 0.00 3.30Base

3.30
0.15
0.15 6,612.15

6,612.15

UBS SECURITIES LLC USD/DTC76169B102 REXNORD CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0019.432700Local1.000000
19.432700 0.00 2.20Base

2.20
0.09
0.09 3,884.25

3,884.25

UBS SECURITIES LLC USD/DTC774374102 ROCKWELL MEDICAL INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016
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800.000 0.007.559300Local1.000000
7.559300 0.00 6.00Base

6.00
0.14
0.14 6,041.30

6,041.30

UBS SECURITIES LLC USD/DTC775133101 ROGERS CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0059.911200Local1.000000
59.911200 0.00 2.20Base

2.20
0.27
0.27 11,979.77

11,979.77

MERGER USD/DTC779287101 ROUSE PROPERTIES INC 06 Jul 2016REIT 06 Jul 2016

3,300.000 0.0018.250000Local1.000000
18.250000 0.00 0.00Base

0.00
0.00
0.00 60,225.00

60,225.00

MERGER NON CASH USD/DTC779376102 ROVI CORP 08 Sep 2016COMMON STOCK USD.001 08 Sep 2016

6,900.000 0.0016.958398Local1.000000
16.958398 0.00 0.00Base

0.00
0.00
0.00 117,012.95

117,012.95

UBS SECURITIES LLC USD/DTC781270103 RUDOLPH TECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0015.209600Local1.000000
15.209600 0.00 4.40Base

4.40
0.14
0.14 6,079.30

6,079.30

UBS SECURITIES LLC USD/DTC783332109 RUTH S HOSPITALITY GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0015.902900Local1.000000
15.902900 0.00 4.40Base

4.40
0.14
0.14 6,356.62

6,356.62

UBS SECURITIES LLC USD/DTC78377T107 RYMAN HOSPITALITY PROPERTIES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0051.313900Local1.000000
51.313900 0.00 2.20Base

2.20
0.23
0.23 10,260.35

10,260.35

UBS SECURITIES LLC USD/DTC78463M107 SPS COMMERCE INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0060.000600Local1.000000
60.000600 0.00 2.20Base

2.20
0.27
0.27 11,997.65

11,997.65

UBS SECURITIES LLC USD/DTC78573L106 SABRA HEALTH CARE REIT INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

600.000 0.0020.730400Local1.000000
20.730400 0.00 6.60Base

6.60
0.28
0.28 12,431.36

12,431.36
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UBS SECURITIES LLC USD/DTC786449207 SAFEGUARD SCIENTIFICS INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0012.129700Local1.000000
12.129700 0.00 3.30Base

3.30
0.08
0.08 3,635.53

3,635.53

UBS SECURITIES LLC USD/DTC786598300 SAGA COMMUNICATIONS INC CL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0037.537500Local1.000000
37.537500 0.00 1.10Base

1.10
0.09
0.09 3,752.56

3,752.56

TENDER OFFER USD/DTC786692103 SAGENT PHARMACEUTICALS INC 26 Aug 2016COMMON STOCK USD.01 02 Sep 2016

2,200.000 0.0021.750000Local1.000000
21.750000 0.00 0.00Base

0.00
0.00
0.00 47,850.00

47,850.00

UBS SECURITIES LLC USD/DTC800013104 SANDERSON FARMS INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0088.025100Local1.000000
88.025100 0.00 1.10Base

1.10
0.20
0.20 8,801.21

8,801.21

UBS SECURITIES LLC USD/DTC800363103 SANDY SPRING BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0028.411300Local1.000000
28.411300 0.00 2.20Base

2.20
0.13
0.13 5,679.93

5,679.93

UBS SECURITIES LLC USD/DTC801056102 SANMINA CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0026.453300Local1.000000
26.453300 0.00 2.20Base

2.20
0.12
0.12 5,288.34

5,288.34

UBS SECURITIES LLC USD/DTC803607100 SAREPTA THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

400.000 0.0020.544500Local1.000000
20.544500 0.00 4.40Base

4.40
0.18
0.18 8,213.22

8,213.22

UBS SECURITIES LLC USD/DTC804395101 SAUL CENTERS INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.0062.121800Local1.000000
62.121800 0.00 1.10Base

1.10
0.14
0.14 6,210.94

6,210.94

UBS SECURITIES LLC USD/DTC807066105 SCHOLASTIC CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0039.835000Local1.000000 3.30 0.27 11,946.93
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39.835000 0.00 3.30Base 0.27 11,946.93

UBS SECURITIES LLC USD/DTC808541106 SCHWEITZER MAUDUIT INTL INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

400.000 0.0035.293800Local1.000000
35.293800 0.00 4.40Base

4.40
0.31
0.31 14,112.81

14,112.81

UBS SECURITIES LLC USD/DTC808625107 SCIENCE APPLICATIONS INTE 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0058.292000Local1.000000
58.292000 0.00 1.10Base

1.10
0.13
0.13 5,827.97

5,827.97

UBS SECURITIES LLC USD/DTC80862K104 SCICLONE PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

400.000 0.0013.214200Local1.000000
13.214200 0.00 4.40Base

4.40
0.12
0.12 5,281.16

5,281.16

MERGER USD/DTC80908T101 SCIQUEST INC 29 Jul 2016COMMON STOCK USD.001 29 Jul 2016

2,450.000 0.0017.750000Local1.000000
17.750000 0.00 0.00Base

0.00
0.00
0.00 43,487.50

43,487.50

UBS SECURITIES LLC USD/DTC811054402 EW SCRIPPS CO/THE A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

700.000 0.0015.939400Local1.000000
15.939400 0.00 7.70Base

7.70
0.25
0.25 11,149.63

11,149.63

UBS SECURITIES LLC USD/DTC811543107 SEABOARD CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

4.000 0.002,782.500000Local1.000000
2,782.500000 0.00 0.04Base

0.04
0.25
0.25 11,129.71

11,129.71

UBS SECURITIES LLC USD/DTC811904101 SEACOR HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0055.724500Local1.000000
55.724500 0.00 1.10Base

1.10
0.13
0.13 5,571.22

5,571.22

UBS SECURITIES LLC USD/DTC81616X103 SELECT COMFORT CORPORATION 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0021.262400Local1.000000
21.262400 0.00 3.30Base

3.30
0.14
0.14 6,375.28

6,375.28

UBS SECURITIES LLC USD/DTC81618T100 SELECT INCOME REIT 06 Jul 2016 0.01REIT USD.01 07 Jul 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0026.750700Local1.000000
26.750700 0.00 2.20Base

2.20
0.12
0.12 5,347.82

5,347.82

UBS SECURITIES LLC USD/DTC816300107 SELECTIVE INSURANCE GROUP 06 Jul 2016 0.01COMMON STOCK USD2.0 07 Jul 2016

400.000 0.0037.340600Local1.000000
37.340600 0.00 4.40Base

4.40
0.33
0.33 14,931.51

14,931.51

UBS SECURITIES LLC USD/DTC816850101 SEMTECH CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

600.000 0.0023.187200Local1.000000
23.187200 0.00 6.60Base

6.60
0.31
0.31 13,905.41

13,905.41

UBS SECURITIES LLC USD/DTC81725T100 SENSIENT TECHNOLOGIES CORP 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0069.212200Local1.000000
69.212200 0.00 2.20Base

2.20
0.31
0.31 13,839.93

13,839.93

UBS SECURITIES LLC USD/DTC81752R100 SERITAGE GROWTH PROP  A REIT 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.0047.956400Local1.000000
47.956400 0.00 1.10Base

1.10
0.11
0.11 4,794.43

4,794.43

UBS SECURITIES LLC USD/DTC824889109 SHOE CARNIVAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0025.198200Local1.000000
25.198200 0.00 2.20Base

2.20
0.11
0.11 5,037.33

5,037.33

UBS SECURITIES LLC USD/DTC828730200 SIMMONS FIRST NATL CORP CL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0045.425900Local1.000000
45.425900 0.00 1.10Base

1.10
0.10
0.10 4,541.39

4,541.39

UBS SECURITIES LLC USD/DTC829073105 SIMPSON MANUFACTURING CO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0039.810700Local1.000000
39.810700 0.00 3.30Base

3.30
0.27
0.27 11,939.64

11,939.64

UBS SECURITIES LLC USD/DTC829226109 SINCLAIR BROADCAST GROUP  A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0029.430800Local1.000000
29.430800 0.00 2.20Base

2.20
0.13
0.13 5,883.83

5,883.83
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SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC830879102 SKYWEST INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0027.029200Local1.000000
27.029200 0.00 4.40Base

4.40
0.24
0.24 10,807.04

10,807.04

UBS SECURITIES LLC USD/DTC831756101 SMITH + WESSON HOLDING CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0028.202600Local1.000000
28.202600 0.00 1.10Base

1.10
0.07
0.07 2,819.09

2,819.09

UBS SECURITIES LLC USD/DTC83190B101 SMART + FINAL STORES INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0014.712100Local1.000000
14.712100 0.00 3.30Base

3.30
0.10
0.10 4,410.23

4,410.23

UBS SECURITIES LLC USD/DTC833551104 SNYDERS LANCE INC 06 Jul 2016 0.01COMMON STOCK USD.833 07 Jul 2016

200.000 0.0033.238300Local1.000000
33.238300 0.00 2.20Base

2.20
0.15
0.15 6,645.31

6,645.31

UBS SECURITIES LLC USD/DTC835898107 SOTHEBY S 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0026.630800Local1.000000
26.630800 0.00 2.20Base

2.20
0.12
0.12 5,323.84

5,323.84

UBS SECURITIES LLC USD/DTC835916503 SONUS NETWORKS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.008.584600Local1.000000
8.584600 0.00 4.50Base

4.50
0.12
0.12 5,146.14

5,146.14

UBS SECURITIES LLC USD/DTC838518108 SOUTH JERSEY INDUSTRIES 06 Jul 2016 0.01COMMON STOCK USD1.25 07 Jul 2016

500.000 0.0031.694900Local1.000000
31.694900 0.00 5.50Base

5.50
0.35
0.35 15,841.60

15,841.60

UBS SECURITIES LLC USD/DTC840441109 SOUTH STATE CORP 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

100.000 0.0066.821300Local1.000000
66.821300 0.00 1.10Base

1.10
0.15
0.15 6,680.88

6,680.88

UBS SECURITIES LLC USD/DTC844767103 SOUTHWEST BANCORP INC/OKLA 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0016.906400Local1.000000 3.30 0.12 5,068.50
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SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16.906400 0.00 3.30Base 0.12 5,068.50

UBS SECURITIES LLC USD/DTC844895102 SOUTHWEST GAS CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0077.850800Local1.000000
77.850800 0.00 1.10Base

1.10
0.17
0.17 7,783.81

7,783.81

UBS SECURITIES LLC USD/DTC847215100 SPARTANNASH CO 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.0030.521400Local1.000000
30.521400 0.00 4.40Base

4.40
0.27
0.27 12,203.89

12,203.89

UBS SECURITIES LLC USD/DTC84760C107 SPECTRANETICS CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0019.782400Local1.000000
19.782400 0.00 2.20Base

2.20
0.09
0.09 3,954.19

3,954.19

UBS SECURITIES LLC USD/DTC84763A108 SPECTRUM PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

900.000 0.006.781300Local1.000000
6.781300 0.00 6.75Base

6.75
0.14
0.14 6,096.28

6,096.28

UBS SECURITIES LLC USD/DTC84857L101 SPIRE INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0070.189900Local1.000000
70.189900 0.00 1.10Base

1.10
0.16
0.16 7,017.73

7,017.73

UBS SECURITIES LLC USD/DTC84863T106 SPOK HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

200.000 0.0019.524700Local1.000000
19.524700 0.00 2.20Base

2.20
0.09
0.09 3,902.65

3,902.65

UBS SECURITIES LLC USD/DTC85254C305 STAGE STORES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

900.000 0.004.918700Local1.000000
4.918700 0.00 6.75Base

6.75
0.10
0.10 4,419.98

4,419.98

UBS SECURITIES LLC USD/DTC85254J102 STAG INDUSTRIAL INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0024.012300Local1.000000
24.012300 0.00 2.20Base

2.20
0.11
0.11 4,800.15

4,800.15

UBS SECURITIES LLC USD/DTC852857200 STAMPS.COM INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016
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SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.0088.007800Local1.000000
88.007800 0.00 1.10Base

1.10
0.20
0.20 8,799.48

8,799.48

UBS SECURITIES LLC USD/DTC856190103 STATE BANK FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0020.497400Local1.000000
20.497400 0.00 3.30Base

3.30
0.14
0.14 6,145.78

6,145.78

UBS SECURITIES LLC USD/DTC858155203 STEELCASE INC CL A 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0013.469800Local1.000000
13.469800 0.00 3.30Base

3.30
0.09
0.09 4,037.55

4,037.55

UBS SECURITIES LLC USD/DTC85917A100 STERLING BANCORP/DE 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.422100Local1.000000
15.422100 0.00 3.30Base

3.30
0.11
0.11 4,623.22

4,623.22

UBS SECURITIES LLC USD/DTC860630102 STIFEL FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.15 07 Jul 2016

300.000 0.0029.526600Local1.000000
29.526600 0.00 3.30Base

3.30
0.20
0.20 8,854.48

8,854.48

UBS SECURITIES LLC USD/DTC86074Q102 STILLWATER MINING CO 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0012.317600Local1.000000
12.317600 0.00 3.30Base

3.30
0.09
0.09 3,691.89

3,691.89

UBS SECURITIES LLC USD/DTC861025104 STOCK YARDS BANCORP INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0027.658200Local1.000000
27.658200 0.00 2.20Base

2.20
0.13
0.13 5,529.31

5,529.31

UBS SECURITIES LLC USD/DTC86183P102 STONERIDGE INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0015.145800Local1.000000
15.145800 0.00 3.30Base

3.30
0.10
0.10 4,540.34

4,540.34

UBS SECURITIES LLC USD/DTC864739107 SUFFOLK BANCORP 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

100.000 0.0030.993000Local1.000000
30.993000 0.00 1.10Base

1.10
0.07
0.07 3,098.13

3,098.13
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTC864909106 SUCAMPO PHARMACEUTICALS CL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0011.202000Local1.000000
11.202000 0.00 4.40Base

4.40
0.10
0.10 4,476.30

4,476.30

UBS SECURITIES LLC USD/DTC866082100 SUMMIT HOTEL PROPERTIES INC 06 Jul 2016 0.01REIT 07 Jul 2016

800.000 0.0013.188700Local1.000000
13.188700 0.00 8.80Base

8.80
0.24
0.24 10,541.92

10,541.92

UBS SECURITIES LLC USD/DTC86614U100 SUMMIT MATERIALS INC  CL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0020.293200Local1.000000
20.293200 0.00 2.20Base

2.20
0.09
0.09 4,056.35

4,056.35

UBS SECURITIES LLC USD/DTC866942105 SUN HYDRAULICS CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0029.696500Local1.000000
29.696500 0.00 3.30Base

3.30
0.20
0.20 8,905.45

8,905.45

UBS SECURITIES LLC USD/DTC86722A103 SUNCOKE ENERGY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

600.000 0.006.184700Local1.000000
6.184700 0.00 4.50Base

4.50
0.09
0.09 3,706.23

3,706.23

UBS SECURITIES LLC USD/DTC867892101 SUNSTONE HOTEL INVESTORS INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

600.000 0.0012.079000Local1.000000
12.079000 0.00 6.60Base

6.60
0.16
0.16 7,240.64

7,240.64

UBS SECURITIES LLC USD/DTC868536103 SUPERVALU INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

800.000 0.005.013500Local1.000000
5.013500 0.00 6.00Base

6.00
0.09
0.09 4,004.71

4,004.71

UBS SECURITIES LLC USD/DTC871237103 SYKES ENTERPRISES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0028.850100Local1.000000
28.850100 0.00 3.30Base

3.30
0.19
0.19 8,651.54

8,651.54

UBS SECURITIES LLC USD/DTC87157D109 SYNAPTICS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0048.419400Local1.000000 3.30 0.32 14,522.20
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July 1, 2016
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Stl Cur/Loc
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

48.419400 0.00 3.30Base 0.32 14,522.20

MERGER USD/DTC87159G100 SYMMETRY SURGICAL INC 05 Jul 2016COMMON STOCK 05 Jul 2016

900.000 0.0013.100000Local1.000000
13.100000 0.00 0.00Base

0.00
0.00
0.00 11,790.00

11,790.00

UBS SECURITIES LLC USD/DTC87162H103 SYNTEL INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0045.279600Local1.000000
45.279600 0.00 1.10Base

1.10
0.10
0.10 4,526.76

4,526.76

UBS SECURITIES LLC USD/DTC87162W100 SYNNEX CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0093.796600Local1.000000
93.796600 0.00 1.10Base

1.10
0.21
0.21 9,378.35

9,378.35

UBS SECURITIES LLC USD/DTC87265H109 TRI POINTE GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.0011.956800Local1.000000
11.956800 0.00 5.50Base

5.50
0.14
0.14 5,972.76

5,972.76

UBS SECURITIES LLC USD/DTC874054109 TAKE TWO INTERACTIVE SOFTWRE 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0038.551200Local1.000000
38.551200 0.00 2.20Base

2.20
0.17
0.17 7,707.87

7,707.87

UBS SECURITIES LLC USD/DTC874083108 TAL INTERNATIONAL GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0013.672100Local1.000000
13.672100 0.00 3.30Base

3.30
0.09
0.09 4,098.24

4,098.24

MANDATORY EXCHANGE NON CASH USD/DTC13 Jul 2016 13 Jul 2016

2,750.000 0.0030.930858Local1.000000
30.930858 0.00 0.00Base

0.00
0.00
0.00 85,059.86

85,059.86
874083108 Total

3.30 0.090.00 89,158.103,050.000 Local

0.00 3.30 0.09 89,158.10Base

MERGER USD/DTC87482X101 TALMER BANCORP INC  CL A 01 Sep 2016COMMON STOCK USD1.0 02 Sep 2016
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July 1, 2016
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Stl Cur/Loc
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,100.000 0.0017.982672Local1.000000
17.982672 0.00 0.00Base

0.00
0.00
0.00 91,711.63

91,711.63

UBS SECURITIES LLC USD/DTC87651B104 TASER INTERNATIONAL INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

600.000 0.0025.099000Local1.000000
25.099000 0.00 6.60Base

6.60
0.33
0.33 15,052.47

15,052.47

UBS SECURITIES LLC USD/DTC87724P106 TAYLOR MORRISON HOME CORP A 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

500.000 0.0015.196600Local1.000000
15.196600 0.00 5.50Base

5.50
0.17
0.17 7,592.63

7,592.63

UBS SECURITIES LLC USD/DTC87817A107 TEAM HEALTH HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0040.918300Local1.000000
40.918300 0.00 2.20Base

2.20
0.18
0.18 8,181.28

8,181.28

UBS SECURITIES LLC USD/DTC879360105 TELEDYNE TECHNOLOGIES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0096.996400Local1.000000
96.996400 0.00 1.10Base

1.10
0.22
0.22 9,698.32

9,698.32

UBS SECURITIES LLC USD/DTC87960W104 TELIGENT INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

500.000 0.007.578000Local1.000000
7.578000 0.00 3.75Base

3.75
0.09
0.09 3,785.16

3,785.16

UBS SECURITIES LLC USD/DTC880349105 TENNECO INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0045.940700Local1.000000
45.940700 0.00 1.10Base

1.10
0.11
0.11 4,592.86

4,592.86

UBS SECURITIES LLC USD/DTC88145X108 TERRITORIAL BANCORP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0026.379900Local1.000000
26.379900 0.00 1.10Base

1.10
0.06
0.06 2,636.83

2,636.83

UBS SECURITIES LLC USD/DTC88146M101 TERRENO REALTY CORP 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.0025.764400Local1.000000
25.764400 0.00 5.50Base

5.50
0.29
0.29 12,876.41

12,876.41
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UBS SECURITIES LLC USD/DTC88157K101 TESCO CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

700.000 0.006.708300Local1.000000
6.708300 0.00 5.25Base

5.25
0.11
0.11 4,690.45

4,690.45

UBS SECURITIES LLC USD/DTC88224Q107 TEXAS CAPITAL BANCSHARES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0044.297900Local1.000000
44.297900 0.00 1.10Base

1.10
0.10
0.10 4,428.59

4,428.59

UBS SECURITIES LLC USD/DTC882681109 TEXAS ROADHOUSE INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0045.770000Local1.000000
45.770000 0.00 3.30Base

3.30
0.30
0.30 13,727.40

13,727.40

LOOP CAPITAL MARKETS USD/DTC88338N107 THERAPEUTICSMD INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,400.000 0.008.512900Local1.000000
8.512900 0.00 10.50Base

10.50
0.26
0.26 11,907.30

11,907.30

UBS SECURITIES LLC USD/DTC88362T103 THERMON GROUP HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0019.621000Local1.000000
19.621000 0.00 3.30Base

3.30
0.13
0.13 5,882.87

5,882.87

UBS SECURITIES LLC USD/DTC88554D205 3D SYSTEMS CORP 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0013.203900Local1.000000
13.203900 0.00 3.30Base

3.30
0.09
0.09 3,957.78

3,957.78

UBS SECURITIES LLC USD/DTC887399103 TIMKENSTEEL CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

400.000 0.009.659500Local1.000000
9.659500 0.00 3.00Base

3.00
0.09
0.09 3,860.71

3,860.71

MERGER USD/DTC888706108 TIVO INC 08 Sep 2016 1COMMON STOCK USD.001 09 Sep 2016

8,000.000 0.0011.342190Local1.000000
11.342190 0.00 0.00Base

0.00
0.00
0.00 90,737.52

90,737.52

UBS SECURITIES LLC USD/DTC88883P101 TOBIRA THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.0012.211500Local1.000000 6.60 0.16 7,320.14
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12.211500 0.00 6.60Base 0.16 7,320.14

UBS SECURITIES LLC USD/DTC89055F103 TOPBUILD CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0036.253600Local1.000000
36.253600 0.00 2.20Base

2.20
0.16
0.16 7,248.36

7,248.36

UBS SECURITIES LLC USD/DTC89214P109 TOWNE BANK 06 Jul 2016 0.01COMMON STOCK USD1.66 07 Jul 2016

200.000 0.0021.759600Local1.000000
21.759600 0.00 2.20Base

2.20
0.10
0.10 4,349.62

4,349.62

UBS SECURITIES LLC USD/DTC89531P105 TREX COMPANY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0045.218600Local1.000000
45.218600 0.00 1.10Base

1.10
0.10
0.10 4,520.66

4,520.66

UBS SECURITIES LLC USD/DTC896215209 TRIMAS CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0018.046500Local1.000000
18.046500 0.00 3.30Base

3.30
0.12
0.12 5,410.53

5,410.53

UBS SECURITIES LLC USD/DTC896818101 TRIUMPH GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0033.015200Local1.000000
33.015200 0.00 1.10Base

1.10
0.08
0.08 3,300.34

3,300.34

UBS SECURITIES LLC USD/DTC89785X101 TRUEBLUE INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

600.000 0.0018.902900Local1.000000
18.902900 0.00 6.60Base

6.60
0.25
0.25 11,334.89

11,334.89

UBS SECURITIES LLC USD/DTC898202106 TRUPANION INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

300.000 0.0014.108300Local1.000000
14.108300 0.00 3.30Base

3.30
0.10
0.10 4,229.09

4,229.09

UBS SECURITIES LLC USD/DTC898349105 TRUSTCO BANK CORP NY 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

800.000 0.006.258400Local1.000000
6.258400 0.00 6.00Base

6.00
0.11
0.11 5,000.61

5,000.61

UBS SECURITIES LLC USD/DTC898402102 TRUSTMARK CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

Books Closed Prepared by State StreetPage 2378



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0024.090000Local1.000000
24.090000 0.00 2.20Base

2.20
0.11
0.11 4,815.69

4,815.69

UBS SECURITIES LLC USD/DTC89969Q104 TUMI HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0026.736700Local1.000000
26.736700 0.00 1.10Base

1.10
0.06
0.06 2,672.51

2,672.51

MERGER USD/DTC02 Aug 2016 02 Aug 2016

4,800.000 0.0026.750000Local1.000000
26.750000 0.00 0.00Base

0.00
0.00
0.00 128,400.00

128,400.00
89969Q104 Total

1.10 0.060.00 131,072.514,900.000 Local

0.00 1.10 0.06 131,072.51Base

UBS SECURITIES LLC USD/DTC901109108 TUTOR PERINI CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

300.000 0.0023.644600Local1.000000
23.644600 0.00 3.30Base

3.30
0.16
0.16 7,089.92

7,089.92

UBS SECURITIES LLC USD/DTC902788108 UMB FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

100.000 0.0052.236700Local1.000000
52.236700 0.00 1.10Base

1.10
0.12
0.12 5,222.45

5,222.45

UBS SECURITIES LLC USD/DTC90346E103 US SILICA HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0033.453200Local1.000000
33.453200 0.00 2.20Base

2.20
0.15
0.15 6,688.29

6,688.29

UBS SECURITIES LLC USD/DTC90347A100 UBIQUITI NETWORKS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0037.751800Local1.000000
37.751800 0.00 1.10Base

1.10
0.09
0.09 3,773.99

3,773.99

UBS SECURITIES LLC USD/DTC90400D108 ULTRAGENYX PHARMACEUTICAL IN 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

200.000 0.0051.453000Local1.000000
51.453000 0.00 2.20Base

2.20
0.23
0.23 10,288.17

10,288.17
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UBS SECURITIES LLC USD/DTC904214103 UMPQUA HOLDINGS CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

600.000 0.0015.274700Local1.000000
15.274700 0.00 6.60Base

6.60
0.20
0.20 9,158.02

9,158.02

UBS SECURITIES LLC USD/DTC904708104 UNIFIRST CORP/MA 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

100.000 0.00113.278300Local1.000000
113.278300 0.00 1.10Base

1.10
0.25
0.25 11,326.48

11,326.48

UBS SECURITIES LLC USD/DTC909218109 UNIT CORP 06 Jul 2016 0.01COMMON STOCK USD.2 07 Jul 2016

300.000 0.0014.137100Local1.000000
14.137100 0.00 3.30Base

3.30
0.10
0.10 4,237.73

4,237.73

UBS SECURITIES LLC USD/DTC909839102 UNITED COMMUNITY FINANCIAL 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

700.000 0.005.999800Local1.000000
5.999800 0.00 5.25Base

5.25
0.10
0.10 4,194.51

4,194.51

UBS SECURITIES LLC USD/DTC909907107 UNITED BANKSHARES INC 06 Jul 2016 0.01COMMON STOCK USD2.5 07 Jul 2016

200.000 0.0036.469400Local1.000000
36.469400 0.00 2.20Base

2.20
0.16
0.16 7,291.52

7,291.52

UBS SECURITIES LLC USD/DTC911163103 UNITED NATURAL FOODS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0047.064300Local1.000000
47.064300 0.00 2.20Base

2.20
0.21
0.21 9,410.45

9,410.45

MERGER USD/DTC911268209 UNITED ONLINE INC WHEN ISSUE 05 Jul 2016COMMON STOCK USD.000 07 Jul 2016

1,200.000 0.0011.000000Local1.000000
11.000000 0.00 0.00Base

0.00
0.00
0.00 13,200.00

13,200.00

UBS SECURITIES LLC USD/DTC913259107 UNITIL CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0043.683500Local1.000000
43.683500 0.00 1.10Base

1.10
0.10
0.10 4,367.15

4,367.15

UBS SECURITIES LLC USD/DTC91347P105 UNIVERSAL DISPLAY CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0066.490100Local1.000000 1.10 0.15 6,647.76
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66.490100 0.00 1.10Base 0.15 6,647.76

UBS SECURITIES LLC USD/DTC913543104 UNIVERSAL FOREST PRODUCTS 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0097.090200Local1.000000
97.090200 0.00 2.20Base

2.20
0.43
0.43 19,415.41

19,415.41

UBS SECURITIES LLC USD/DTC91359E105 UNIVERSAL HEALTH RLTY INCOME 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

100.000 0.0057.218200Local1.000000
57.218200 0.00 1.10Base

1.10
0.13
0.13 5,720.59

5,720.59

UBS SECURITIES LLC USD/DTC91359V107 UNIVERSAL INSURANCE HOLDINGS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0018.404700Local1.000000
18.404700 0.00 2.20Base

2.20
0.09
0.09 3,678.65

3,678.65

UBS SECURITIES LLC USD/DTC915271100 UNIVEST CORP OF PENNSYLVANIA 13 Jul 2016 0.01COMMON STOCK USD5.0 18 Jul 2016

1,300.000 0.0020.834600Local1.000000
20.834600 0.00 9.75Base

9.75
0.60
0.60 27,074.63

27,074.63

SALE OF FRACTIONAL S USD/DTC20 Jul 2016 20 Jul 2016

0.182 0.0020.769230Local1.000000
20.769230 0.00 0.00Base

0.00
0.00
0.00 3.78

3.78
915271100 Total

9.75 0.600.00 27,078.411,300.182 Local

0.00 9.75 0.60 27,078.41Base

UBS SECURITIES LLC USD/DTC91704F104 URBAN EDGE PROPERTIES 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

200.000 0.0030.048700Local1.000000
30.048700 0.00 2.20Base

2.20
0.14
0.14 6,007.40

6,007.40

UBS SECURITIES LLC USD/DTC917286205 URSTADT BIDDLE   CLASS A 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0024.959000Local1.000000
24.959000 0.00 3.30Base

3.30
0.17
0.17 7,484.23

7,484.23

UBS SECURITIES LLC USD/DTC91732J102 US ECOLOGY INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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200.000 0.0046.145700Local1.000000
46.145700 0.00 2.20Base

2.20
0.21
0.21 9,226.73

9,226.73

UBS SECURITIES LLC USD/DTC919794107 VALLEY NATIONAL BANCORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

600.000 0.008.896000Local1.000000
8.896000 0.00 4.50Base

4.50
0.12
0.12 5,332.98

5,332.98

UBS SECURITIES LLC USD/DTC92231M109 VASCULAR SOLUTIONS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0041.312000Local1.000000
41.312000 0.00 1.10Base

1.10
0.10
0.10 4,130.00

4,130.00

UBS SECURITIES LLC USD/DTC92240M108 VECTOR GROUP LTD 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0022.377000Local1.000000
22.377000 0.00 3.30Base

3.30
0.15
0.15 6,709.65

6,709.65

UBS SECURITIES LLC USD/DTC922417100 VEECO INSTRUMENTS INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.950400Local1.000000
15.950400 0.00 3.30Base

3.30
0.11
0.11 4,781.71

4,781.71

UBS SECURITIES LLC USD/DTC92335C106 VERA BRADLEY INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0014.080000Local1.000000
14.080000 0.00 3.30Base

3.30
0.10
0.10 4,220.60

4,220.60

UBS SECURITIES LLC USD/DTC92343X100 VERINT SYSTEMS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0031.923600Local1.000000
31.923600 0.00 1.10Base

1.10
0.07
0.07 3,191.19

3,191.19

UBS SECURITIES LLC USD/DTC923454102 VERITIV CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0040.280200Local1.000000
40.280200 0.00 1.10Base

1.10
0.09
0.09 4,026.83

4,026.83

UBS SECURITIES LLC USD/DTC92552V100 VIASAT INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0070.042700Local1.000000
70.042700 0.00 1.10Base

1.10
0.16
0.16 7,003.01

7,003.01
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UBS SECURITIES LLC USD/DTC925550105 VIAVI SOLUTIONS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

600.000 0.006.480700Local1.000000
6.480700 0.00 4.50Base

4.50
0.09
0.09 3,883.83

3,883.83

UBS SECURITIES LLC USD/DTC92765X208 VIRGIN AMERICA INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0056.358900Local1.000000
56.358900 0.00 1.10Base

1.10
0.13
0.13 5,634.66

5,634.66

UBS SECURITIES LLC USD/DTC928254101 VIRTU FINANCIAL INC CLASS A 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

500.000 0.0017.718400Local1.000000
17.718400 0.00 5.50Base

5.50
0.20
0.20 8,853.50

8,853.50

UBS SECURITIES LLC USD/DTC92828Q109 VIRTUS INVESTMENT PARTNERS 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0071.926900Local1.000000
71.926900 0.00 1.10Base

1.10
0.16
0.16 7,191.43

7,191.43

UBS SECURITIES LLC USD/DTC928298108 VISHAY INTERTECHNOLOGY INC 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

400.000 0.0011.760500Local1.000000
11.760500 0.00 4.40Base

4.40
0.11
0.11 4,699.69

4,699.69

UBS SECURITIES LLC USD/DTC92857F107 VOCERA COMMUNICATIONS INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

400.000 0.0012.988900Local1.000000
12.988900 0.00 4.40Base

4.40
0.12
0.12 5,191.04

5,191.04

UBS SECURITIES LLC USD/DTC929236107 WD 40 CO 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.00115.687500Local1.000000
115.687500 0.00 1.10Base

1.10
0.26
0.26 11,567.39

11,567.39

UBS SECURITIES LLC USD/DTC92924F106 WGL HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0071.567700Local1.000000
71.567700 0.00 1.10Base

1.10
0.16
0.16 7,155.51

7,155.51

UBS SECURITIES LLC USD/DTC930059100 WADDELL + REED FINANCIAL A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0016.657000Local1.000000 2.20 0.08 3,329.12
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16.657000 0.00 2.20Base 0.08 3,329.12

UBS SECURITIES LLC USD/DTC930427109 WAGEWORKS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0058.807000Local1.000000
58.807000 0.00 1.10Base

1.10
0.13
0.13 5,879.47

5,879.47

UBS SECURITIES LLC USD/DTC938824109 WASHINGTON FEDERAL INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0023.732500Local1.000000
23.732500 0.00 2.20Base

2.20
0.11
0.11 4,744.19

4,744.19

UBS SECURITIES LLC USD/DTC93964W108 WASHINGTON PRIME GROUP INC 06 Jul 2016 0.01REIT USD.0001 07 Jul 2016

500.000 0.0011.367600Local1.000000
11.367600 0.00 5.50Base

5.50
0.13
0.13 5,678.17

5,678.17

UBS SECURITIES LLC USD/DTC939653101 WASHINGTON REIT 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

500.000 0.0031.569900Local1.000000
31.569900 0.00 5.50Base

5.50
0.35
0.35 15,779.10

15,779.10

UBS SECURITIES LLC USD/DTC940610108 WASHINGTON TRUST BANCORP 06 Jul 2016 0.01COMMON STOCK USD.062 07 Jul 2016

100.000 0.0037.335100Local1.000000
37.335100 0.00 1.10Base

1.10
0.09
0.09 3,732.32

3,732.32

UBS SECURITIES LLC USD/DTC94188P101 WATERSTONE FINANCIAL INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0015.135600Local1.000000
15.135600 0.00 3.30Base

3.30
0.10
0.10 4,537.28

4,537.28

UBS SECURITIES LLC USD/DTC942749102 WATTS WATER TECHNOLOGIES A 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

300.000 0.0056.914200Local1.000000
56.914200 0.00 3.30Base

3.30
0.38
0.38 17,070.58

17,070.58

UBS SECURITIES LLC USD/DTC94770V102 WEBMD HEALTH CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0057.560900Local1.000000
57.560900 0.00 1.10Base

1.10
0.13
0.13 5,754.86

5,754.86

UBS SECURITIES LLC USD/DTC947890109 WEBSTER FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016
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300.000 0.0032.777700Local1.000000
32.777700 0.00 3.30Base

3.30
0.22
0.22 9,829.79

9,829.79

UBS SECURITIES LLC USD/DTC950755108 WERNER ENTERPRISES INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0023.161800Local1.000000
23.161800 0.00 4.40Base

4.40
0.21
0.21 9,260.11

9,260.11

UBS SECURITIES LLC USD/DTC95123P106 WEST BANCORPORATION 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0017.955900Local1.000000
17.955900 0.00 2.20Base

2.20
0.08
0.08 3,588.90

3,588.90

UBS SECURITIES LLC USD/DTC957090103 WESTAMERICA BANCORPORATION 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0046.932600Local1.000000
46.932600 0.00 2.20Base

2.20
0.21
0.21 9,384.11

9,384.11

UBS SECURITIES LLC USD/DTC966084204 WHITESTONE REIT 06 Jul 2016 0.01REIT USD.001 07 Jul 2016

200.000 0.0015.461200Local1.000000
15.461200 0.00 2.20Base

2.20
0.07
0.07 3,089.97

3,089.97

LOOP CAPITAL MARKETS USD/DTC97186T108 WILSHIRE BANCORP INC 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

1,000.000 0.0010.271000Local1.000000
10.271000 0.00 11.00Base

11.00
0.23
0.23 10,259.77

10,259.77

MERGER NON CASH USD/DTC01 Aug 2016 02 Aug 2016

6,050.000 0.007.271659Local1.000000
7.271659 0.00 0.00Base

0.00
0.00
0.00 43,993.54

43,993.54
97186T108 Total

11.00 0.230.00 54,253.317,050.000 Local

0.00 11.00 0.23 54,253.31Base

UBS SECURITIES LLC USD/DTC974637100 WINNEBAGO INDUSTRIES 06 Jul 2016 0.01COMMON STOCK USD.5 07 Jul 2016

300.000 0.0022.562000Local1.000000
22.562000 0.00 3.30Base

3.30
0.15
0.15 6,765.15

6,765.15
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UBS SECURITIES LLC USD/DTC97650W108 WINTRUST FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

100.000 0.0049.646800Local1.000000
49.646800 0.00 1.10Base

1.10
0.11
0.11 4,963.47

4,963.47

UBS SECURITIES LLC USD/DTC978097103 WOLVERINE WORLD WIDE INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0020.189800Local1.000000
20.189800 0.00 2.20Base

2.20
0.09
0.09 4,035.67

4,035.67

UBS SECURITIES LLC USD/DTC980745103 WOODWARD INC 06 Jul 2016 0.01COMMON STOCK USD.002 07 Jul 2016

200.000 0.0056.774300Local1.000000
56.774300 0.00 2.20Base

2.20
0.25
0.25 11,352.41

11,352.41

UBS SECURITIES LLC USD/DTC981419104 WORLD ACCEPTANCE CORP 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0046.330200Local1.000000
46.330200 0.00 2.20Base

2.20
0.21
0.21 9,263.63

9,263.63

UBS SECURITIES LLC USD/DTC983772104 XO GROUP INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

200.000 0.0017.385200Local1.000000
17.385200 0.00 2.20Base

2.20
0.08
0.08 3,474.76

3,474.76

UBS SECURITIES LLC USD/DTC983793100 XPO LOGISTICS INC 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

300.000 0.0025.665400Local1.000000
25.665400 0.00 3.30Base

3.30
0.17
0.17 7,696.15

7,696.15

UBS SECURITIES LLC USD/DTC984017103 XENIA HOTELS + RESORTS INC 06 Jul 2016 0.01REIT USD.01 07 Jul 2016

300.000 0.0016.732100Local1.000000
16.732100 0.00 3.30Base

3.30
0.11
0.11 5,016.22

5,016.22

TENDER OFFER USD/DTC98411C100 XENOPORT INC 01 Jul 2016COMMON STOCK USD.001 06 Jul 2016

5,500.000 0.007.030000Local1.000000
7.030000 0.00 0.00Base

0.00
0.00
0.00 38,665.00

38,665.00

MERGER USD/DTC98420V107 XURA INC 22 Aug 2016COMMON STOCK USD.01 22 Aug 2016

2,060.000 0.0025.000000Local1.000000 0.00 0.00 51,500.00

Books Closed Prepared by State StreetPage 2386



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

25.000000 0.00 0.00Base 0.00 51,500.00

UBS SECURITIES LLC USD/DTC984249607 YRC WORLDWIDE INC 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

400.000 0.008.967200Local1.000000
8.967200 0.00 3.00Base

3.00
0.08
0.08 3,583.80

3,583.80

UBS SECURITIES LLC USD/DTC984305102 YADKIN FINANCIAL CORP 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0024.943200Local1.000000
24.943200 0.00 2.20Base

2.20
0.11
0.11 4,986.33

4,986.33

MERGER USD/DTC98779U106 YOUR COMMUNITY BANKSHARES IN 12 Sep 2016COMMON STOCK USD.1 13 Sep 2016

400.000 0.0038.923950Local1.000000
38.923950 0.00 0.00Base

0.00
0.00
0.00 15,569.58

15,569.58

SALE OF FRACTIONAL S USD/DTC98923T104 ZEDGE INC CL B 20 Jul 2016COMMON STOCK 20 Jul 2016

0.668 0.004.086826Local1.000000
4.086826 0.00 0.00Base

0.00
0.00
0.00 2.73

2.73

UBS SECURITIES LLC USD/DTC98936J101 ZENDESK INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0026.618100Local1.000000
26.618100 0.00 3.30Base

3.30
0.18
0.18 7,981.95

7,981.95

UBS SECURITIES LLC USD/DTC98979J109 ZOE S KITCHEN INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0036.499200Local1.000000
36.499200 0.00 1.10Base

1.10
0.08
0.08 3,648.74

3,648.74

UBS SECURITIES LLC USD/DTCG037AX101 AMBARELLA INC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

100.000 0.0051.053300Local1.000000
51.053300 0.00 1.10Base

1.10
0.12
0.12 5,104.11

5,104.11

SALE OF FRACTIONAL S USD/DTCG0464B107 ARGO GROUP INTERNATIONAL 03 Aug 2016COMMON STOCK USD1.0 03 Aug 2016

0.700 0.0052.485714Local1.000000
52.485714 0.00 0.00Base

0.00
0.00
0.00 36.74

36.74

UBS SECURITIES LLC USD/DTCG1154H107 BELMOND LTD CLASS A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

Books Closed Prepared by State StreetPage 2387



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

600.000 0.009.797500Local1.000000
9.797500 0.00 4.50Base

4.50
0.13
0.13 5,873.87

5,873.87

UBS SECURITIES LLC USD/DTCG3198U102 ESSENT GROUP LTD 06 Jul 2016 0.01COMMON STOCK USD.015 07 Jul 2016

200.000 0.0021.320100Local1.000000
21.320100 0.00 2.20Base

2.20
0.10
0.10 4,261.72

4,261.72

UBS SECURITIES LLC USD/DTCG3323L100 FABRINET 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0035.610700Local1.000000
35.610700 0.00 3.30Base

3.30
0.24
0.24 10,679.67

10,679.67

UBS SECURITIES LLC USD/DTCG33856108 FERROGLOBE PLC 06 Jul 2016 0.01COMMON STOCK USD7.5 07 Jul 2016

500.000 0.008.209800Local1.000000
8.209800 0.00 3.75Base

3.75
0.09
0.09 4,101.06

4,101.06

UBS SECURITIES LLC USD/DTCG35569105 FLEETMATICS GROUP PLC 06 Jul 2016 0.01COMMON STOCK EUR.015 07 Jul 2016

100.000 0.0042.458700Local1.000000
42.458700 0.00 1.10Base

1.10
0.10
0.10 4,244.67

4,244.67

UBS SECURITIES LLC USD/DTCG36738105 FRESH DEL MONTE PRODUCE INC 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

300.000 0.0054.178200Local1.000000
54.178200 0.00 3.30Base

3.30
0.36
0.36 16,249.80

16,249.80

UBS SECURITIES LLC USD/DTCG37585109 GASLOG LTD 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0012.959000Local1.000000
12.959000 0.00 4.40Base

4.40
0.12
0.12 5,179.08

5,179.08

UBS SECURITIES LLC USD/DTCG4617B105 HORIZON PHARMA PLC 06 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

400.000 0.0017.310600Local1.000000
17.310600 0.00 4.40Base

4.40
0.16
0.16 6,919.68

6,919.68

UBS SECURITIES LLC USD/DTCG67742109 ONEBEACON INSURANCE GROUP A 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

400.000 0.0013.854800Local1.000000
13.854800 0.00 4.40Base

4.40
0.13
0.13 5,537.39

5,537.39

Books Closed Prepared by State StreetPage 2388



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES LLC USD/DTCG81075106 SHIP FINANCE INTL LTD 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

800.000 0.0014.261400Local1.000000
14.261400 0.00 8.80Base

8.80
0.25
0.25 11,400.07

11,400.07

UBS SECURITIES LLC USD/DTCG9019D104 TRAVELPORT WORLDWIDE LTD 06 Jul 2016 0.01COMMON STOCK USD.002 07 Jul 2016

400.000 0.0012.970700Local1.000000
12.970700 0.00 4.40Base

4.40
0.12
0.12 5,183.76

5,183.76

UBS SECURITIES LLC USD/DTCL0175J104 ALTISOURCE PORTFOLIO SOL 06 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

200.000 0.0025.576800Local1.000000
25.576800 0.00 2.20Base

2.20
0.12
0.12 5,113.04

5,113.04

UBS SECURITIES LLC USD/DTCL9340P101 TRINSEO SA 06 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

100.000 0.0042.765900Local1.000000
42.765900 0.00 1.10Base

1.10
0.10
0.10 4,275.39

4,275.39

UBS SECURITIES LLC USD/DTCN20146101 CIMPRESS NV 06 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

100.000 0.0092.228800Local1.000000
92.228800 0.00 1.10Base

1.10
0.21
0.21 9,221.57

9,221.57

UBS SECURITIES LLC USD/DTCN6748L102 ORTHOFIX INTERNATIONAL NV 06 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

200.000 0.0045.015100Local1.000000
45.015100 0.00 2.20Base

2.20
0.20
0.20 9,000.62

9,000.62

UBS SECURITIES LLC USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

300.000 0.0018.823400Local1.000000
18.823400 0.00 3.30Base

3.30
0.13
0.13 5,643.59

5,643.59

UBS SECURITIES LLC USD/DTCP16994132 BANCO LATINOAMERICANO COME E 06 Jul 2016 0.01COMMON STOCK 07 Jul 2016

200.000 0.0026.308100Local1.000000
26.308100 0.00 2.20Base

2.20
0.12
0.12 5,259.30

5,259.30

Books Closed Prepared by State StreetPage 2389



NHIH
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00488,627.406 Local
0.00Base

2,716.48
2,716.48

126.25
126.25

9,853,183.16
9,853,183.16

US DOLLAR Total

EQUITY  Total
488,627.406

Base 0.00 2,716.48 126.25 9,853,183.16

13,288,024.49126.252,716.480.00

3,923,468.736

SALES Total

Base

Books Closed Prepared by State StreetPage 2390



NHIJ
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - PREMIERE PARTNERSPurchase and Sales by Report Date
PREMIERE PARTNERS V

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2391



NHIL
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EMERGING MARKETSPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2392



NHIM
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20161.000% 31 Dec 2030 01 Jul 2016

STIF FUND

137.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 137.15

137.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.542% 31 Dec 2030 01 Aug 2016

STIF FUND

0.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.06

0.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.528% 31 Dec 2030 19 Aug 2016

STIF FUND

2,007.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,007.06

2,007.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

303.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 303.12

303.12
86199E9B7 Total

0.00 0.000.00 2,447.392,447.390 Local

0.00 0.00 0.00 2,447.39Base

0.002,447.390 Local
0.00Base

0.00
0.00

0.00
0.00

2,447.39
2,447.39

US DOLLAR Total

CASH EQUIVALENTS  Total
2,447.390

Base 0.00 0.00 0.00 2,447.39

Books Closed Prepared by State StreetPage 2393



NHIM
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,447.390.000.000.00

2,447.390

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 2394



NHIM
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20161.000% 31 Dec 2030 30 Aug 2016

STIF FUND

2,447.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,447.39

2,447.39

0.002,447.390 Local
0.00Base

0.00
0.00

0.00
0.00

2,447.39
2,447.39

US DOLLAR Total

CASH EQUIVALENTS  Total
2,447.390

Base 0.00 0.00 0.00 2,447.39

2,447.390.000.000.00

2,447.390

SALES Total

Base

Books Closed Prepared by State StreetPage 2395



NHIO
September 30, 2016

FUND:
View Date:to October 18, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

0.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.86

0.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.542% 31 Dec 2030 01 Aug 2016

STIF FUND

0.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.41

0.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

0.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.44

0.44
86199E9B7 Total

0.00 0.000.00 1.711.710 Local

0.00 0.00 0.00 1.71Base

0.001.710 Local
0.00Base

0.00
0.00

0.00
0.00

1.71
1.71

US DOLLAR Total

CASH EQUIVALENTS  Total
1.710

Base 0.00 0.00 0.00 1.71

1.710.000.000.00

1.710

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 2396



NHIP
September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI - ARIEL MICRO-CAPPurchase and Sales by Report Date
ARIEL INVESTMENTS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2397



NHIQ
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EME SMALL COMMINGLEDPurchase and Sales by Report Date
SSGA

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2398



NHIR
September 30, 2016

FUND:
View Date:to October 18, 2016

STANDISHPurchase and Sales by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2399



NHIS
September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

887.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 887.20

887.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

685,520.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 685,520.64

685,520.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

418.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 418.74

418.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.503% 31 Dec 2030 14 Jul 2016

STIF FUND

65,392.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,392.84

65,392.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20161.000% 31 Dec 2030 18 Aug 2016

STIF FUND

101,699.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 101,699.99

101,699.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

529,652.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 529,652.37

529,652.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

1,486.360 0.00100.000000Local1.000000 0.00 0.00 1,486.36

Books Closed Prepared by State StreetPage 2400



NHIS
September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,486.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

3,066.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,066.83

3,066.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

467,794.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 467,794.22

467,794.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

473,368.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 473,368.56

473,368.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.591% 31 Dec 2030 12 Sep 2016

STIF FUND

416.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 416.57

416.57

STATE STREET BANK AND TRUST USD/CSW13 Sep 201631 Dec 2030 13 Sep 2016

STIF FUND

25,301.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,301.47

25,301.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

579,236.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 579,236.58

579,236.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

2,305,164.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,305,164.03

2,305,164.03

Books Closed Prepared by State StreetPage 2401



NHIS
September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

18,409.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,409.90

18,409.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

635,376.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 635,376.18

635,376.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

2,204,763.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,204,763.76

2,204,763.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

697,871.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 697,871.49

697,871.49
86199E9B7 Total

0.00 0.000.00 8,795,827.738,795,827.730 Local

0.00 0.00 0.00 8,795,827.73Base

0.008,795,827.730 Local
0.00Base

0.00
0.00

0.00
0.00

8,795,827.73
8,795,827.73

US DOLLAR Total

CASH EQUIVALENTS  Total
8,795,827.730

Base 0.00 0.00 0.00 8,795,827.73

EQUITY
AUSTRALIAN DOLLAR

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8670995901 AMP LTD 05 Jul 2016COMMON STOCK 07 Jul 2016

Books Closed Prepared by State StreetPage 2402



NHIS
September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15,704.000 0.005.189700Local1.338867
3.876188 0.00 76.09Base

101.87
0.00
0.00 81,600.92

60,947.74

0.0015,704.000 Local
0.00Base

101.87
76.09

0.00
0.00

81,600.92
60,947.74

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

CABRERA CAPITAL MARKETS LLC CAD/CAN867224958 SUNCOR ENERGY INC 16 Aug 2016 0.02COMMON STOCK 19 Aug 2016

3,336.000 0.0036.579400Local1.286050
28.443218 0.00 51.88Base

66.72
0.00
0.00 122,095.60

94,938.45

0.003,336.000 Local
0.00Base

66.72
51.88

0.00
0.00

122,095.60
94,938.45

CANADIAN DOLLAR Total

EURO CURRENCY

FRANCE

DEUTSCHE BANK SECURITIES INC EUR/FR4416279008 THALES SA 27 Sep 2016 0.11COMMON STOCK EUR3. 29 Sep 2016

788.000 0.0079.848909Local0.893096
89.406860 0.00 88.06Base

78.65
140.90
125.84 63,125.43

70,681.57

MERRILL LYNCH INTERNATIONAL EUR/FR4458836004 MICHELIN (CGDE) 19 Jul 2016 0.12COMMON STOCK EUR2. 21 Jul 2016

1,591.000 0.0087.837600Local0.908141
96.722425 0.00 192.36Base

174.69
307.77
279.50 140,203.81

154,385.51

DEUTSCHE BANK SECURITIES INC EUR/FR4B058TZ909 SAFRAN SA 16 Sep 2016 0.09COMMON STOCK EUR.2 20 Sep 2016

922.000 0.0062.996106Local0.895817
70.322517 0.00 81.04Base

72.60
129.67
116.16 58,271.17

65,048.07

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR420 Sep 2016 0.0422 Sep 2016

910.000 0.0063.661700Local0.895215
71.113308 0.00 32.36Base

28.97
129.42
115.86 58,076.98

64,874.90

DEUTSCHE BANK SECURITIES INC EUR/FR427 Sep 2016 0.0929 Sep 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

729.000 0.0062.930400Local0.892220
70.532380 0.00 64.28Base

57.35
102.83

91.75 46,025.36
51,585.21

DEUTSCHE BANK SECURITIES INC EUR/FR430 Sep 2016 0.09OPEN

240.000 0.0062.806000Local0.889838
70.581387 0.00 21.17Base

18.84
33.88
30.15 15,122.43

16,994.59
B058TZ909 Total

177.76 353.920.00 177,495.942,801.000 Local

0.00 198.85 395.80 198,502.77Base

380,825.18759.26431.100.005,180.000 Local
FRANCE Total

423,569.85844.47479.270.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF598220903 DIALOG SEMICONDUCTOR PLC 15 Jul 2016 0.02COMMON STOCK GBP.001 19 Jul 2016

4,467.000 0.0027.241300Local0.904323
30.123418 0.00 67.28Base

60.84
0.00
0.00 121,747.73

134,628.59

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEFB7VG6L903 TELEFONICA DEUTSCHLAND HOLDI 15 Jul 2016COMMON STOCK 19 Jul 2016

30,747.000 0.003.632300Local0.904323
4.016596 0.00 61.75Base

55.84
0.00
0.00 111,738.17

123,560.02

MERRILL LYNCH INTERNATIONAL EUR/DEF03 Aug 2016 0.0105 Aug 2016

2,512.000 0.003.599700Local0.895255
4.020866 0.00 12.62Base

11.30
0.00
0.00 9,053.75

10,113.04

MERRILL LYNCH INTERNATIONAL EUR/DEF29 Aug 2016 0.0131 Aug 2016

24,470.000 0.003.666000Local0.895496
4.093821 0.00 125.22Base

112.13
0.00
0.00 89,819.15

100,301.01

MERRILL LYNCH INTERNATIONAL EUR/DEF30 Aug 2016 0.0101 Sep 2016

72,993.000 0.003.679600Local0.896781
4.103120 0.00 374.37Base

335.73
0.00
0.00 268,920.77

299,873.40

MERRILL LYNCH INTERNATIONAL EUR/DEF31 Aug 2016 0.0102 Sep 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

32,427.000 0.003.686900Local0.897143
4.109601 0.00 166.57Base

149.44
0.00
0.00 119,704.55

133,428.62
B7VG6L903 Total

664.44 0.000.00 599,236.39163,149.000 Local

0.00 740.53 0.00 667,276.09Base

EXCHANGE OFFER (NON CASH) EUR/DE5BDC5MF900 DEUTSCHE BOERSE AG TENDER 07 Jul 2016COMMON STOCK 07 Jul 2016

85,104.000 0.0057.487887Local0.741769
77.501030 0.00 0.00Base

0.00
0.00
0.00 4,892,449.18

6,595,647.72

5,613,433.300.00725.280.00252,720.000 Local
GERMANY Total

7,397,552.400.00807.810.00Base

ITALY

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT4725147904 SNAM SPA 03 Aug 2016 0.01COMMON STOCK 05 Aug 2016

7,462.000 0.005.050000Local0.895255
5.640851 0.00 52.61Base

47.10
42.09
37.68 37,767.88

42,186.73

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT404 Aug 2016 0.0108 Aug 2016

24,978.000 0.005.043800Local0.897787
5.618036 0.00 175.41Base

157.48
140.32
125.98 126,267.50

140,643.05

JP MORGAN SECURITIES PLC EUR/IT408 Aug 2016 0.0110 Aug 2016

35,149.000 0.005.110300Local0.902772
5.660676 0.00 248.71Base

224.53
198.96
179.62 180,026.08

199,414.78

CABRERA CAPITAL MARKETS LLC EUR/IT409 Aug 2016 11 Aug 2016

40,911.000 0.005.099100Local0.900131
5.664842 0.00 115.87Base

104.30
231.76
208.61 208,922.19

232,101.98

JP MORGAN SECURITIES PLC EUR/IT410 Aug 2016 0.0112 Aug 2016

37,922.000 0.005.083200Local0.895817
5.674373 0.00 268.98Base

240.96
215.19
192.77 193,198.84

215,667.75

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT412 Aug 2016 0.0116 Aug 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101,482.000 0.005.106500Local0.895175
5.704471 0.00 723.62Base

647.77
578.90
518.22 519,383.82

580,203.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT416 Aug 2016 0.0118 Aug 2016

44,251.000 0.005.102000Local0.886721
5.753783 0.00 318.26Base

282.21
254.61
225.77 226,276.58

255,183.51

CITIGROUP GLOBAL MARKETS LIMITED EUR/IT417 Aug 2016 0.0119 Aug 2016

13,672.000 0.005.044900Local0.886879
5.688375 0.00 97.22Base

86.22
77.77
68.97 69,129.06

77,946.44

JP MORGAN SECURITIES PLC EUR/IT418 Aug 2016 0.0122 Aug 2016

58,828.000 0.005.018500Local0.882340
5.687717 0.00 418.25Base

369.04
334.60
295.23 295,892.59

335,349.85

JP MORGAN SECURITIES PLC EUR/IT419 Aug 2016 0.0123 Aug 2016

4,919.000 0.004.989199Local0.883041
5.650020 0.00 34.74Base

30.68
27.79
24.54 24,597.09

27,854.98

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT419 Aug 2016 23 Aug 2016

5,951.000 0.004.942000Local0.882924
5.597311 0.00 16.65Base

14.70
33.31
29.41 29,453.95

33,359.55

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT422 Aug 2016 24 Aug 2016

1,684.000 0.004.944697Local0.882651
5.602098 0.00 4.71Base

4.16
9.44
8.33 8,339.36

9,448.08
725147904 Total

2,209.15 1,915.130.00 1,919,254.94377,209.000 Local

0.00 2,475.03 2,144.74 2,149,360.37Base

DEUTSCHE BANK SECURITIES INC EUR/IT4B019M6902 AZIMUT HOLDING SPA 26 Aug 2016 0.02COMMON STOCK 30 Aug 2016

4,157.000 0.0013.943600Local0.889917
15.668428 0.00 81.41Base

72.45
65.13
57.96 58,093.96

65,280.20

DEUTSCHE BANK SECURITIES INC EUR/IT412 Sep 2016 0.0214 Sep 2016

16,940.000 0.0013.931500Local0.891266 295.00 236.00 236,530.61
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September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15.631136 0.00 330.99Base 264.79 265,387.22
B019M6902 Total

367.45 293.960.00 294,624.5721,097.000 Local

0.00 412.40 329.92 330,667.42Base

2,213,879.512,209.092,576.600.00398,306.000 Local
ITALY Total

2,480,027.792,474.662,887.430.00Base

NETHERLANDS (THE)

DEUTSCHE BANK SECURITIES INC EUR/FR4B9MS8P902 GEMALTO 27 Sep 2016 0.08COMMON STOCK EUR1.0 29 Sep 2016

5,118.000 0.0058.853100Local0.892220
65.962543 0.00 421.99Base

376.51
0.00
0.00 301,586.68

338,018.29

DEUTSCHE BANK SECURITIES INC EUR/FR429 Sep 2016 0.08OPEN

1,683.000 0.0058.998400Local0.890512
66.252223 0.00 139.38Base

124.12
0.00
0.00 99,418.43

111,641.88
B9MS8P902 Total

500.63 0.000.00 401,005.116,801.000 Local

0.00 561.37 0.00 449,660.17Base

REVERSE SPLIT NON CASH EUR/NL5BD0Q39902 KONINKLIJKE AHOLD DELHAIZE N 18 Jul 2016COMMON STOCK EUR.01 20 Jul 2016

247,392.000 0.0015.606902Local0.743276
20.997457 0.00 0.00Base

0.00
0.00
0.00 3,861,022.72

5,194,602.94

4,262,027.830.00500.630.00254,193.000 Local
NETHERLANDS (THE) Total

5,644,263.110.00561.370.00Base

SPAIN

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5527178909 ENDESA SA 14 Jul 2016 0.01COMMON STOCK EUR1.2 19 Jul 2016

23,026.000 0.0018.194700Local0.900050
20.215210 0.00 232.74Base

209.48
0.00
0.00 419,160.64

465,708.17

DEUTSCHE BANK SECURITIES INC EUR/ES5B16FTB903 TECNICAS REUNIDAS SA 14 Jul 2016 0.04COMMON STOCK EUR.1 19 Jul 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8,764.000 0.0027.580400Local0.900536
30.626649 0.00 335.51Base

302.14
0.00
0.00 242,016.77

268,747.47

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES515 Jul 2016 0.0420 Jul 2016

4,634.000 0.0027.648900Local0.903302
30.608700 0.00 177.31Base

160.16
0.00
0.00 128,285.16

142,018.02
B16FTB903 Total

462.30 0.000.00 370,301.9313,398.000 Local

0.00 512.82 0.00 410,765.49Base

789,462.570.00671.780.0036,424.000 Local
SPAIN Total

876,473.660.00745.560.00Base

0.00946,823.000 Local
0.00Base

4,905.39
5,481.44

2,968.35
3,319.13

13,259,628.39
16,821,886.81

EURO CURRENCY Total

HONG KONG DOLLAR

INSTINET PACIFIC LIMITED HKD/HK1628625907 LI + FUNG LTD 12 Aug 2016COMMON STOCK HKD.012 16 Aug 2016

200,000.000 0.003.843500Local7.756050
0.495549 0.00 148.66Base

1,153.05
106.78
828.19 770,681.24

99,365.17

INSTINET PACIFIC LIMITED HKD/HK122 Aug 2016 24 Aug 2016

4,000.000 0.003.900000Local7.753600
0.502992 0.00 3.02Base

23.40
2.22

17.20 15,640.60
2,017.20

628625907 Total

1,176.45 845.390.00 786,321.84204,000.000 Local

0.00 151.68 109.00 101,382.37Base

0.00204,000.000 Local
0.00Base

1,176.45
151.68

845.39
109.00

786,321.84
101,382.37

HONG KONG DOLLAR Total

JAPANESE YEN
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September 30, 2016

FUND:
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ARIELPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES INC JPY/JP3612927905 NTT DOCOMO INC 28 Sep 2016 0.03COMMON STOCK OPEN

5,200.000 0.002,549.794038Local100.715000
25.316924 0.00 131.64Base

13,258.00
0.00
0.00 13,272,187.00

131,779.65

INSTINET U.K. LTD JPY/JP3617232004 CANON INC 08 Sep 2016 0.03COMMON STOCK 13 Sep 2016

37,200.000 0.003,022.596586Local101.650000
29.735333 0.00 1,106.15Base

112,440.00
0.00
0.00 112,553,033.00

1,107,260.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP3619640006 CHUGAI PHARMACEUTICAL CO LTD 17 Aug 2016 0.03COMMON STOCK 22 Aug 2016

1,900.000 0.003,467.055789Local100.295000
34.568581 0.00 65.68Base

6,587.00
0.00
0.00 6,593,993.00

65,745.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP319 Aug 2016 0.0324 Aug 2016

2,100.000 0.003,260.720952Local100.160000
32.555121 0.00 68.36Base

6,847.00
0.00
0.00 6,854,361.00

68,434.12

MORGAN STANLEY CO INCORPORATED JPY/JP325 Aug 2016 0.0330 Aug 2016

1,900.000 0.003,288.477895Local100.535000
32.709782 0.00 62.15Base

6,248.00
0.00
0.00 6,254,356.00

62,210.73

MORGAN STANLEY CO INCORPORATED JPY/JP326 Aug 2016 0.0331 Aug 2016

100.000 0.003,300.000000Local100.505000
32.834187 0.00 3.28Base

330.00
0.00
0.00 330,330.00

3,286.70
619640006 Total

20,012.00 0.000.00 20,033,040.006,000.000 Local

0.00 199.47 0.00 199,677.53Base

MORGAN STANLEY CO INCORPORATED JPY/JP3626691901 LAWSON INC 17 Aug 2016 0.08COMMON STOCK 22 Aug 2016

900.000 0.007,615.000000Local100.255000
75.956311 0.00 68.36Base

6,853.00
0.00
0.00 6,860,353.00

68,429.04

INSTINET U.K. LTD JPY/JP329 Aug 2016 0.0701 Sep 2016

1,700.000 0.007,590.759412Local102.145000
74.313568 0.00 126.33Base

12,904.00
0.00
0.00 12,917,195.00

126,459.40
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Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

626691901 Total

19,757.00 0.000.00 19,777,548.002,600.000 Local

0.00 194.69 0.00 194,888.44Base

BNP PARIBAS SECURITIES SERVICES SA JPY/JP3635693005 FANUC CORP 17 Aug 2016 0.09COMMON STOCK 22 Aug 2016

800.000 0.0017,274.687500Local100.295000
172.238771 0.00 68.89Base

6,909.00
0.00
0.00 13,826,659.00

137,859.90

INSTINET U.K. LTD JPY/JP3644150005 HOYA CORP 09 Aug 2016 0.04COMMON STOCK 15 Aug 2016

1,700.000 0.003,972.150000Local101.895000
38.982776 0.00 66.26Base

6,752.00
0.00
0.00 6,759,407.00

66,336.98

UBS SECURITIES ASIA LTD JPY/JP317 Aug 2016 0.0422 Aug 2016

1,800.000 0.003,784.555556Local100.295000
37.734240 0.00 67.92Base

6,812.00
0.00
0.00 6,819,012.00

67,989.55
644150005 Total

13,564.00 0.000.00 13,578,419.003,500.000 Local

0.00 134.18 0.00 134,326.53Base

UBS SECURITIES ASIA LTD JPY/JP3661040006 MURATA MANUFACTURING CO LTD 05 Jul 2016 0.11COMMON STOCK 08 Jul 2016

400.000 0.0011,352.735000Local101.555000
111.789031 0.00 44.71Base

4,541.00
0.00
0.00 4,545,635.00

44,760.33

UBS SECURITIES ASIA LTD JPY/JP304 Jul 2016 0.1107 Jul 2016

900.000 0.0011,399.045556Local102.555000
111.150559 0.00 100.03Base

10,259.00
0.00
0.00 10,269,400.00

100,135.54

CITIGROUP GLOBAL MARKETS INC. JPY/JP306 Jul 2016 0.1011 Jul 2016

800.000 0.0010,424.577500Local100.855000
103.362030 0.00 82.68Base

8,339.00
0.00
0.00 8,348,001.00

82,772.31

UBS SECURITIES ASIA LTD JPY/JP308 Jul 2016 0.1013 Jul 2016

1,600.000 0.0010,475.032500Local100.545000
104.182530 0.00 166.69Base

16,760.00
0.00
0.00 16,776,812.00

166,858.74
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661040006 Total

39,899.00 0.000.00 39,939,848.003,700.000 Local

0.00 394.11 0.00 394,526.92Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP3664038007 DENSO CORP 05 Jul 2016 0.03COMMON STOCK 08 Jul 2016

3,600.000 0.003,499.796944Local101.555000
34.462084 0.00 124.06Base

12,599.00
0.00
0.00 12,611,868.00

124,187.56

DEUTSCHE BANK SECURITIES INC JPY/JP3664137007 NIPPON TELEGRAPH + TELEPHONE 28 Sep 2016 0.05COMMON STOCK OPEN

4,200.000 0.004,708.840714Local100.715000
46.754115 0.00 196.37Base

19,777.00
0.00
0.00 19,796,908.00

196,563.65

DEUTSCHE BANK SECURITIES INC JPY/JP329 Sep 2016 0.05OPEN

9,800.000 0.004,746.923163Local101.635000
46.705595 0.00 457.71Base

46,519.00
0.00
0.00 46,566,366.00

458,172.54

DEUTSCHE BANK SECURITIES INC JPY/JP330 Sep 2016 0.05OPEN

3,100.000 0.004,644.771935Local101.265000
45.867496 0.00 142.18Base

14,398.00
0.00
0.00 14,413,191.00

142,331.42
664137007 Total

80,694.00 0.000.00 80,776,465.0017,100.000 Local

0.00 796.26 0.00 797,067.61Base

MORGAN STANLEY CO INCORPORATED JPY/JP3674388905 JAPAN EXCHANGE GROUP INC 06 Jul 2016 0.01COMMON STOCK 11 Jul 2016

6,200.000 0.001,114.527581Local100.855000
11.050792 0.00 68.51Base

6,910.00
0.00
0.00 6,916,981.00

68,583.42

BNP PARIBAS SECURITIES SERVICES SA JPY/JP3679159004 SECOM CO LTD 07 Jul 2016 0.04COMMON STOCK 12 Jul 2016

800.000 0.007,433.125000Local100.775000
73.759613 0.00 29.50Base

2,973.00
0.00
0.00 5,949,473.00

59,037.19

UBS SECURITIES ASIA LTD JPY/JP322 Jul 2016 0.0727 Jul 2016

800.000 0.007,814.532500Local106.265000
73.538159 0.00 58.82Base

6,251.00
0.00
0.00 6,257,877.00

58,889.35
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UBS SECURITIES ASIA LTD JPY/JP326 Jul 2016 0.0729 Jul 2016

200.000 0.007,816.230000Local104.645000
74.692819 0.00 14.94Base

1,563.00
0.00
0.00 1,564,809.00

14,953.50

INSTINET U.K. LTD JPY/JP304 Aug 2016 0.0709 Aug 2016

400.000 0.007,496.150000Local101.095000
74.149562 0.00 29.66Base

2,998.00
0.00
0.00 3,001,458.00

29,689.48

INSTINET U.K. LTD JPY/JP305 Aug 2016 0.0710 Aug 2016

1,400.000 0.007,490.855714Local101.875000
73.529872 0.00 102.94Base

10,487.00
0.00
0.00 10,497,685.00

103,044.76

MORGAN STANLEY CO INCORPORATED JPY/JP317 Aug 2016 0.0822 Aug 2016

1,600.000 0.007,699.062500Local100.295000
76.764171 0.00 122.82Base

12,318.00
0.00
0.00 12,330,818.00

122,945.49
679159004 Total

36,590.00 0.000.00 39,602,120.005,200.000 Local

0.00 358.68 0.00 388,559.77Base

MORGAN STANLEY CO INCORPORATED JPY/JP3680403003 SHIMAMURA CO LTD 17 Aug 2016 0.13COMMON STOCK 22 Aug 2016

2,300.000 0.0013,218.695652Local100.295000
131.798152 0.00 303.14Base

30,403.00
0.00
0.00 30,433,403.00

303,438.89

UBS SECURITIES ASIA LTD JPY/JP325 Aug 2016 0.1230 Aug 2016

400.000 0.0012,176.342500Local100.535000
121.115457 0.00 48.44Base

4,870.00
0.00
0.00 4,875,407.00

48,494.62

UBS SECURITIES ASIA LTD JPY/JP326 Aug 2016 0.1231 Aug 2016

500.000 0.0012,193.124000Local100.505000
121.318581 0.00 60.65Base

6,096.00
0.00
0.00 6,102,658.00

60,719.94

UBS SECURITIES ASIA LTD JPY/JP329 Aug 2016 0.1201 Sep 2016

100.000 0.0012,155.740000Local102.145000
119.004748 0.00 11.89Base

1,215.00
0.00
0.00 1,216,789.00

11,912.37
680403003 Total
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42,584.00 0.000.00 42,628,257.003,300.000 Local

0.00 424.12 0.00 424,565.82Base

INSTINET U.K. LTD JPY/JP3B2NT8S908 SEVEN BANK LTD 27 Sep 2016COMMON STOCK 30 Sep 2016

40,400.000 0.00326.994678Local100.330000
3.259191 0.00 131.67Base

13,210.00
0.00
0.00 13,223,795.00

131,803.00

0.00134,800.000 Local
0.00Base

418,426.00
4,132.43

0.00
0.00

428,740,220.00
4,235,086.68

JAPANESE YEN Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB24CGK904 RECKITT BENCKISER GROUP PLC 26 Sep 2016 0.05COMMON STOCK GBP.1 28 Sep 2016

728.000 0.0071.595800Local0.770535
92.916999 0.00 33.82Base

26.06
339.52
261.61 52,409.41

68,016.91

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB29 Sep 2016 0.05OPEN

696.000 0.0071.592900Local0.769941
92.984917 0.00 32.35Base

24.91
324.88
250.14 50,103.71

65,074.74
B24CGK904 Total

50.97 511.750.00 102,513.121,424.000 Local

0.00 66.17 664.40 133,091.65Base

0.001,424.000 Local
0.00Base

50.97
66.17

511.75
664.40

102,513.12
133,091.65

POUND STERLING Total

SWEDISH KRONA

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1568743900 HENNES + MAURITZ AB B SHS 14 Jul 2016 1 0.02COMMON STOCK 19 Jul 2016

13,282.000 0.00259.182400Local8.482750
30.554054 0.00 202.91Base

1,721.23
0.00
0.00 3,444,181.87

406,021.85

CITIGROUP GLOBAL MARKETS LIMITED SEK/SE115 Jul 2016 0.0419 Jul 2016

10,557.000 0.00260.704800Local8.536550 3,440.33 0.00 2,755,700.90
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30.539832 0.00 403.01Base 0.00 322,812.01
568743900 Total

5,161.56 0.000.00 6,199,882.7723,839.000 Local

0.00 605.92 0.00 728,833.86Base

0.0023,839.000 Local
0.00Base

5,161.56
605.92

0.00
0.00

6,199,882.77
728,833.86

SWEDISH KRONA Total

SWISS FRANC

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH1553397902 SWISSCOM AG REG 15 Jul 2016 0.61COMMON STOCK CHF1.0 19 Jul 2016

390.000 0.00482.180300Local0.983100
490.469230 0.00 239.10Base

235.06
0.00
0.00 188,285.38

191,522.10

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH108 Aug 2016 0.6110 Aug 2016

101.000 0.00479.811200Local0.983700
487.761716 0.00 61.58Base

60.58
0.00
0.00 48,521.51

49,325.52

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH109 Aug 2016 0.6111 Aug 2016

453.000 0.00482.816900Local0.982700
491.316679 0.00 278.21Base

273.40
0.00
0.00 218,989.46

222,844.67

UBS LIMITED CHF/CH119 Aug 2016 0.6123 Aug 2016

260.000 0.00465.581300Local0.959550
485.207962 0.00 157.69Base

151.31
0.00
0.00 121,202.45

126,311.76

UBS LIMITED CHF/CH122 Aug 2016 0.6024 Aug 2016

117.000 0.00465.670700Local0.962550
483.788582 0.00 70.75Base

68.10
0.00
0.00 54,551.57

56,674.01

UBS LIMITED CHF/CH123 Aug 2016 0.6125 Aug 2016

6.000 0.00468.699300Local0.962250
487.086828 0.00 3.66Base

3.52
0.00
0.00 2,815.72

2,926.18

UBS LIMITED CHF/CH124 Aug 2016 0.6126 Aug 2016

352.000 0.00469.404688Local0.967600 206.54 0.00 165,436.99
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485.122662 0.00 213.46Base 0.00 170,976.63

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH130 Sep 2016 0.24OPEN

203.000 0.00461.700000Local0.969450
476.249420 0.00 48.34Base

46.86
0.00
0.00 93,771.96

96,726.97
553397902 Total

1,045.37 0.000.00 893,575.041,882.000 Local

0.00 1,072.79 0.00 917,307.84Base

DEUTSCHE BANK SECURITIES INC CHF/CH1711038901 ROCHE HOLDING AG GENUSSCHEIN 25 Aug 2016 0.31COMMON STOCK 29 Aug 2016

260.000 0.00240.446500Local0.967700
248.472150 0.00 80.76Base

78.15
0.00
0.00 62,594.24

64,683.52

DEUTSCHE BANK SECURITIES INC CHF/CH102 Sep 2016 0.3106 Sep 2016

314.000 0.00240.114586Local0.980300
244.939902 0.00 96.14Base

94.25
0.00
0.00 75,490.23

77,007.27
711038901 Total

172.40 0.000.00 138,084.47574.000 Local

0.00 176.90 0.00 141,690.79Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH1B142S6906 KUEHNE + NAGEL INTL AG REG 14 Jul 2016 0.17COMMON STOCK CHF1.0 18 Jul 2016

926.000 0.00137.434600Local0.982100
139.939517 0.00 161.98Base

159.08
0.00
0.00 127,423.52

129,745.97

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH115 Jul 2016 0.0719 Jul 2016

878.000 0.00136.627900Local0.983400
138.934208 0.00 60.99Base

59.98
0.00
0.00 120,019.28

122,045.23
B142S6906 Total

219.06 0.000.00 247,442.801,804.000 Local

0.00 222.97 0.00 251,791.20Base

0.004,260.000 Local
0.00Base

1,436.83
1,472.66

0.00
0.00

1,279,102.31
1,310,789.83

SWISS FRANC Total
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THAILAND BAHT

JP MORGAN SECURITIES SINGAPORE THB/TH1636476905 KASIKORNBANK PCL NVDR 25 Jul 2016 0.01NVDR THB10.0 28 Jul 2016

33,400.000 0.00178.117344Local35.050000
5.081807 0.00 212.17Base

7,436.40
15.18

532.21 5,957,087.90
169,959.71

JP MORGAN SECURITIES SINGAPORE THB/TH125 Jul 2016 0.01

33,400.000 0.00178.117344Local35.050000
5.081807 0.00 212.17Base

7,436.40
15.18

532.21 5,957,087.90
169,959.71

JP MORGAN SECURITIES SINGAPORE THB/TH125 Jul 2016 0.01CANCEL

-33,400.000 0.00178.117344Local35.050000
5.081807 0.00 -212.17Base

-7,436.40
-15.18

-532.21 -5,957,087.90
-169,959.71

636476905 Total

7,436.40 532.210.00 5,957,087.9033,400.000 Local

0.00 212.17 15.18 169,959.71Base

0.0033,400.000 Local
0.00Base

7,436.40
212.17

532.21
15.18

5,957,087.90
169,959.71

THAILAND BAHT Total

UAE DIRHAM

JP MORGAN SECURITIES PLC AED/AE1B1GPBP908 DUBAI FINANCIAL MARKET PJSC 22 Sep 2016COMMON STOCK AED1.0 26 Sep 2016

123,446.000 0.001.342300Local3.673100
0.365441 0.00 157.89Base

579.96
0.00
0.00 166,281.53

45,270.08

0.00123,446.000 Local
0.00Base

579.96
157.89

0.00
0.00

166,281.53
45,270.08

UAE DIRHAM Total

US DOLLAR

CHEEVERS & CO. INC. USD/DTC464288240 ISHARES MSCI ACWI EX US ETF 10 Aug 2016 0.02ISHARES MSCI ACWI EX 15 Aug 2016

7,956.000 0.0041.190000Local1.000000
41.190000 0.00 159.12Base

159.12
0.00
0.00 327,866.76

327,866.76
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CHEEVERS & CO. INC. USD/DTC11 Aug 2016 0.0216 Aug 2016

7,945.000 0.0041.499900Local1.000000
41.499900 0.00 158.90Base

158.90
0.00
0.00 329,875.61

329,875.61
464288240 Total

318.02 0.000.00 657,742.3715,901.000 Local

0.00 318.02 0.00 657,742.37Base

CHEEVERS & CO. INC. USD/DTC654624105 NIPPON TELEGRAPH + TELE ADR 30 Sep 2016 0.02ADR OPEN

4,530.000 0.0045.828400Local1.000000
45.828400 0.00 90.60Base

90.60
0.00
0.00 207,693.25

207,693.25

J.P. MORGAN SECURITIES INC. USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 22 Jul 2016 0.03ADR 27 Jul 2016

2,412.000 0.0067.633700Local1.000000
67.633700 0.00 72.36Base

72.36
0.00
0.00 163,204.84

163,204.84

GOLDMAN SACHS + CO USD/DTC10 Aug 2016 0.0315 Aug 2016

978.000 0.0070.424800Local1.000000
70.424800 0.00 29.34Base

29.34
0.00
0.00 68,904.79

68,904.79
783513203 Total

101.70 0.000.00 232,109.633,390.000 Local

0.00 101.70 0.00 232,109.63Base

NAME CHANGE NON CASH USD/DTCG47567105 IHS MARKIT LTD 13 Jul 2016COMMON STOCK USD.01 13 Jul 2016

3,578.000 0.0025.912009Local1.000000
25.912009 0.00 0.00Base

0.00
0.00
0.00 92,713.17

92,713.17

0.0027,399.000 Local
0.00Base

510.32
510.32

0.00
0.00

1,190,258.42
1,190,258.42

US DOLLAR Total

EQUITY  Total
1,518,431.000

Base 0.00 12,918.65 4,107.71 24,892,445.60
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33,688,273.334,107.7112,918.650.00

10,314,258.730

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20160.502% 31 Dec 2030 18 Jul 2016

STIF FUND

930,202.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 930,202.56

930,202.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.499% 31 Dec 2030 19 Jul 2016

STIF FUND

893,495.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 893,495.76

893,495.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.501% 31 Dec 2030 20 Jul 2016

STIF FUND

122,787.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 122,787.65

122,787.65

STATE STREET BANK AND TRUST USD/CSW21 Jul 201631 Dec 2030 21 Jul 2016

STIF FUND

153,691.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 153,691.26

153,691.26

STATE STREET BANK AND TRUST USD/CSW27 Jul 201631 Dec 2030 27 Jul 2016

STIF FUND

163,204.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 163,204.84

163,204.84

STATE STREET BANK AND TRUST USD/CSW28 Jul 201631 Dec 2030 28 Jul 2016

STIF FUND

170,008.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 170,008.22

170,008.22

STATE STREET BANK AND TRUST USD/CSW01 Aug 201631 Dec 2030 01 Aug 2016

STIF FUND

191,694.370 0.00100.000000Local1.000000 0.00 0.00 191,694.37
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100.000000 0.00 0.00Base 0.00 191,694.37

STATE STREET BANK AND TRUST USD/CSW03 Aug 201631 Dec 2030 03 Aug 2016

STIF FUND

61.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61.85

61.85

STATE STREET BANK AND TRUST USD/CSW10 Aug 201631 Dec 2030 10 Aug 2016

STIF FUND

87,153.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,153.09

87,153.09

STATE STREET BANK AND TRUST USD/CSW11 Aug 201631 Dec 2030 11 Aug 2016

STIF FUND

454,420.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 454,420.60

454,420.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.517% 31 Dec 2030 12 Aug 2016

STIF FUND

215,899.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 215,899.70

215,899.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.503% 31 Dec 2030 15 Aug 2016

STIF FUND

396,771.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 396,771.55

396,771.55

STATE STREET BANK AND TRUST USD/CSW16 Aug 201631 Dec 2030 16 Aug 2016

STIF FUND

302,480.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 302,480.05

302,480.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20161.000% 31 Dec 2030 23 Aug 2016

STIF FUND

126,324.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,324.93

126,324.93
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.570% 31 Dec 2030 24 Aug 2016

STIF FUND

2,017.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,017.41

2,017.41

STATE STREET BANK AND TRUST USD/CSW26 Aug 201631 Dec 2030 26 Aug 2016

STIF FUND

25,107.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,107.79

25,107.79

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

64,653.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64,653.45

64,653.45

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

297,618.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 297,618.22

297,618.22

STATE STREET BANK AND TRUST USD/CSW14 Sep 201631 Dec 2030 14 Sep 2016

STIF FUND

258,634.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 258,634.76

258,634.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.566% 31 Dec 2030 22 Sep 2016

STIF FUND

64,825.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64,825.53

64,825.53
86199E9B7 Total

0.00 0.000.00 4,921,053.594,921,053.590 Local

0.00 0.00 0.00 4,921,053.59Base
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0.004,921,053.590 Local
0.00Base

0.00
0.00

0.00
0.00

4,921,053.59
4,921,053.59

US DOLLAR Total

CASH EQUIVALENTS  Total
4,921,053.590

Base 0.00 0.00 0.00 4,921,053.59

EQUITY
AUSTRALIAN DOLLAR

DEUTSCHE BANK SECURITIES INC AUD/AU8670995901 AMP LTD 22 Sep 2016 0.01COMMON STOCK 26 Sep 2016

15,704.000 0.005.312900Local1.307446
4.063571 0.00 79.77Base

104.29
0.00
0.00 83,329.49

63,734.56

0.0015,704.000 Local
0.00Base

104.29
79.77

0.00
0.00

83,329.49
63,734.56

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

ICAP DO BRASIL DTVM LTDA BRL/BR3B9N3SQ902 BB SEGURIDADE PARTICIPACOES 31 Aug 2016COMMON STOCK 05 Sep 2016

7,121.000 0.0029.522900Local3.249250
9.086066 0.00 32.35Base

105.11
21.03
68.33 210,059.13

64,648.50

ICAP DO BRASIL DTVM LTDA BRL/BR301 Sep 2016 06 Sep 2016

2,882.000 0.0029.544000Local3.246500
9.100262 0.00 13.12Base

42.58
8.52

27.67 85,075.56
26,205.32

B9N3SQ902 Total

147.69 96.000.00 295,134.6910,003.000 Local

0.00 45.47 29.55 90,853.82Base

0.0010,003.000 Local
0.00Base

147.69
45.47

96.00
29.55

295,134.69
90,853.82

BRAZILIAN REAL Total
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CANADIAN DOLLAR

GOLDMAN SACHS + CO CAD/CAN775109960 ROGERS COMMUNICATIONS INC B 06 Jul 2016COMMON STOCK

4,879.000 0.0053.606400Local1.300500
41.219839 0.00 0.00Base

0.00
0.00
0.00 261,545.63

201,111.60

GOLDMAN SACHS + CO CAD/CAN06 Jul 2016 CANCEL

-4,879.000 0.0053.606400Local1.300500
41.219839 0.00 0.00Base

0.00
0.00
0.00 -261,545.63

-201,111.60

GOLDMAN SACHS + CO CAD/CAN06 Jul 2016 7 0.0218 Jul 2016

4,879.000 0.0053.606400Local1.299772
41.242920 0.00 112.61Base

146.37
0.00
0.00 261,399.26

201,111.60

CANADIAN DEPOSITORY FOR SECURITIES CAD/CAN22 Jul 2016 1 0.0228 Jul 2016

5,870.000 0.0056.766300Local1.317700
43.079836 0.00 89.09Base

117.40
0.00
0.00 333,100.78

252,789.54

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN10 Aug 2016 0.0215 Aug 2016

4,480.000 0.0058.519000Local1.306000
44.807810 0.00 68.61Base

89.60
0.00
0.00 262,075.52

200,670.38
775109960 Total

353.37 0.000.00 856,575.5615,229.000 Local

0.00 270.31 0.00 654,571.52Base

0.0015,229.000 Local
0.00Base

353.37
270.31

0.00
0.00

856,575.56
654,571.52

CANADIAN DOLLAR Total

EURO CURRENCY

FRANCE

BARCLAYS CAPITAL EUR/FR4730968906 BNP PARIBAS 18 Aug 2016 0.06COMMON STOCK EUR2. 22 Aug 2016

7,069.000 0.0043.109400Local0.882768
48.834348 0.00 431.52Base

380.93
0.00
0.00 304,359.42

344,778.49
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DEUTSCHE BANK SECURITIES INC EUR/FR431 Aug 2016 0.0602 Sep 2016

4,263.000 0.0045.878100Local0.897143
51.138001 0.00 272.50Base

244.47
0.00
0.00 195,333.87

217,728.80

DEUTSCHE BANK SECURITIES INC EUR/FR401 Sep 2016 0.0605 Sep 2016

6,794.000 0.0046.258400Local0.893416
51.777000 0.00 439.72Base

392.85
0.00
0.00 313,886.72

351,333.22

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Sep 2016 0.0306 Sep 2016

4,465.000 0.0047.789200Local0.896218
53.323187 0.00 119.04Base

106.69
0.00
0.00 213,272.09

237,968.99

INSTINET U.K. LTD EUR/FR405 Sep 2016 1 0.0708 Sep 2016

2,573.000 0.0047.367800Local0.896218
52.852989 0.00 169.99Base

152.35
0.00
0.00 121,725.00

135,820.75

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR422 Sep 2016 0.0326 Sep 2016

3,093.000 0.0047.171500Local0.889601
53.025457 0.00 82.00Base

72.95
0.00
0.00 145,828.50

163,925.74

DEUTSCHE BANK SECURITIES INC EUR/FR428 Sep 2016 0.0630 Sep 2016

1,662.000 0.0045.900000Local0.892897
51.405705 0.00 106.80Base

95.36
0.00
0.00 76,190.44

85,329.48

DEUTSCHE BANK SECURITIES INC EUR/FR429 Sep 2016 0.06OPEN

944.000 0.0046.090700Local0.890512
51.757528 0.00 61.08Base

54.39
0.00
0.00 43,455.23

48,798.03
730968906 Total

1,499.99 0.000.00 1,414,051.2730,863.000 Local

0.00 1,682.65 0.00 1,585,683.50Base

1,414,051.270.001,499.990.0030,863.000 Local
FRANCE Total

1,585,683.500.001,682.650.00Base

GERMANY
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UBS LIMITED EUR/DEF484628904 SAP SE 31 Aug 2016 0.11COMMON STOCK 02 Sep 2016

2,174.000 0.0079.003900Local0.897868
87.990551 0.00 239.11Base

214.69
0.00
0.00 171,539.79

191,052.35

UBS LIMITED EUR/DEF31 Aug 2016 0.1102 Sep 2016

2,287.000 0.0078.954100Local0.897143
88.006148 0.00 251.59Base

225.71
0.00
0.00 180,342.32

201,018.48

UBS LIMITED EUR/DEF01 Sep 2016 0.1105 Sep 2016

672.000 0.0078.843500Local0.893416
88.249483 0.00 74.13Base

66.23
0.00
0.00 52,916.60

59,229.52

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF05 Sep 2016 0.1107 Sep 2016

1,509.000 0.0080.491500Local0.896218
89.812412 0.00 169.41Base

151.83
0.00
0.00 121,309.84

135,357.51
484628904 Total

658.46 0.000.00 526,108.556,642.000 Local

0.00 734.24 0.00 586,657.86Base

DEUTSCHE BANK SECURITIES INC EUR/DEF598220903 DIALOG SEMICONDUCTOR PLC 26 Sep 2016 0.05COMMON STOCK GBP.001 28 Sep 2016

9,921.000 0.0033.833900Local0.887508
38.122361 0.00 472.76Base

419.58
0.00
0.00 335,246.54

377,739.18

DEUTSCHE BANK SECURITIES INC EUR/DEF27 Sep 2016 0.0529 Sep 2016

2,144.000 0.0033.920700Local0.893096
37.981023 0.00 101.79Base

90.91
0.00
0.00 72,635.07

81,329.52
598220903 Total

510.49 0.000.00 407,881.6112,065.000 Local

0.00 574.55 0.00 459,068.70Base

EXCHANGE OFFER (NON CASH) EUR/DE5702196908 DEUTSCHE BOERSE AG 07 Jul 2016COMMON STOCK 07 Jul 2016

85,104.000 0.0057.487887Local0.741769
77.501030 0.00 0.00Base

0.00
0.00
0.00 4,892,449.18

6,595,647.72
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DEUTSCHE BANK SECURITIES INC EUR/DEFB09DHL908 MTU AERO ENGINES AG 18 Aug 2016 0.13COMMON STOCK 22 Aug 2016

1,131.000 0.0090.850000Local0.882340
102.964843 0.00 145.57Base

128.44
0.00
0.00 102,622.91

116,307.67

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEF24 Aug 2016 0.1326 Aug 2016

1,052.000 0.0092.039200Local0.888573
103.580910 0.00 136.21Base

121.03
0.00
0.00 96,704.21

108,830.91
B09DHL908 Total

249.47 0.000.00 199,327.122,183.000 Local

0.00 281.78 0.00 225,138.58Base

6,025,766.460.001,418.420.00105,994.000 Local
GERMANY Total

7,866,512.860.001,590.570.00Base

ITALY

DEUTSCHE BANK SECURITIES INC EUR/IT4B234WN909 DIASORIN SPA 22 Sep 2016 0.08COMMON STOCK EUR1.0 26 Sep 2016

512.000 0.0059.023900Local0.890631
66.272003 0.00 42.41Base

37.77
0.00
0.00 30,182.47

33,888.86

DEUTSCHE BANK SECURITIES INC EUR/IT423 Sep 2016 0.0827 Sep 2016

2,554.000 0.0059.023500Local0.891067
66.239127 0.00 211.48Base

188.44
0.00
0.00 150,557.58

168,963.25
B234WN909 Total

226.21 0.000.00 180,740.053,066.000 Local

0.00 253.89 0.00 202,852.11Base

180,740.050.00226.210.003,066.000 Local
ITALY Total

202,852.110.00253.890.00Base

NETHERLANDS (THE)

REVERSE SPLIT NON CASH EUR/NL5ACI081R62 KONINKLIJKE AHOLD NV 18 Jul 2016COMMON STOCK EUR.01 20 Jul 2016

262,854.000 0.0014.688849Local0.743276
19.762313 0.00 0.00Base

0.00
0.00
0.00 3,861,022.72

5,194,602.94
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3,861,022.720.000.000.00262,854.000 Local
NETHERLANDS (THE) Total

5,194,602.940.000.000.00Base

0.00402,777.000 Local
0.00Base

3,144.62
3,527.11

0.00
0.00

11,481,580.50
14,849,651.41

EURO CURRENCY Total

HONG KONG DOLLAR

DEUTSCHE BANK SECURITIES INC HKD/HK1621808906 LENOVO GROUP LTD 22 Sep 2016COMMON STOCK 26 Sep 2016

454,000.000 0.005.260800Local7.756150
0.678275 0.00 461.90Base

3,582.60
331.66

2,572.37 2,382,248.23
307,143.14

0.00454,000.000 Local
0.00Base

3,582.60
461.90

2,572.37
331.66

2,382,248.23
307,143.14

HONG KONG DOLLAR Total

JAPANESE YEN

MORGAN STANLEY CO INCORPORATED JPY/JP3604410001 ANRITSU CORP 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

35,200.000 0.00593.656080Local102.665000
5.782458 0.00 203.54Base

20,896.00
0.00
0.00 20,875,798.00

203,339.00

MORGAN STANLEY CO INCORPORATED JPY/JP304 Jul 2016 0.0107 Jul 2016

28,200.000 0.00592.091489Local102.555000
5.773404 0.00 162.80Base

16,696.00
0.00
0.00 16,680,284.00

162,647.20

INSTINET U.K. LTD JPY/JP329 Jul 2016 0.0103 Aug 2016

21,000.000 0.00601.454095Local102.485000
5.868704 0.00 123.24Base

12,630.00
0.00
0.00 12,617,906.00

123,119.54

INSTINET U.K. LTD JPY/JP301 Aug 2016 0.0104 Aug 2016

3,800.000 0.00600.466579Local102.370000
5.865650 0.00 22.28Base

2,281.00
0.00
0.00 2,279,492.00

22,267.19
604410001 Total

52,503.00 0.000.00 52,453,480.0088,200.000 Local
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0.00 511.86 0.00 511,372.93Base

INSTINET U.K. LTD JPY/JP3626691901 LAWSON INC 23 Sep 2016 0.08COMMON STOCK 28 Sep 2016

2,600.000 0.007,895.440385Local100.960000
78.203649 0.00 203.33Base

20,528.00
0.00
0.00 20,507,617.00

203,126.16

BNP PARIBAS SECURITIES SERVICES SA JPY/JP3663955003 NINTENDO CO LTD 19 Jul 2016 0.14COMMON STOCK 22 Jul 2016

9,100.000 0.0030,329.063956Local106.375000
285.114585 0.00 1,297.26Base

137,996.00
0.00
0.00 275,856,486.00

2,593,245.46

0.0099,900.000 Local
0.00Base

211,027.00
2,012.45

0.00
0.00

348,817,583.00
3,307,744.55

JAPANESE YEN Total

POUND STERLING

BARCLAYS CAPITAL GBP/GBB054052907 HSBC HOLDINGS PLC 16 Aug 2016 0.01COMMON STOCK USD.5 18 Aug 2016

12,444.000 0.005.451300Local0.768285
7.095414 0.00 88.30Base

67.84
1.30
1.00 67,767.14

88,205.73

BARCLAYS CAPITAL GBP/GBB17 Aug 2016 0.0119 Aug 2016

19,343.000 0.005.437400Local0.768462
7.075691 0.00 136.87Base

105.18
1.30
1.00 105,069.45

136,726.93

CABRERA CAPITAL MARKETS LLC GBP/GBB31 Aug 2016 02 Sep 2016

22,384.000 0.005.653000Local0.761702
7.421538 0.00 83.06Base

63.27
0.93
0.71 126,472.77

166,039.70

CABRERA CAPITAL MARKETS LLC GBP/GBB02 Sep 2016 06 Sep 2016

9,613.000 0.005.811029Local0.752021
7.727216 0.00 37.14Base

27.93
1.33
1.00 55,832.49

74,243.26

CABRERA CAPITAL MARKETS LLC GBP/GBB02 Sep 2016

9,613.000 0.005.811000Local0.752021
7.727178 0.00 37.15Base

27.94
0.94
0.71 55,832.49

74,243.26

CABRERA CAPITAL MARKETS LLC GBP/GBB02 Sep 2016 CANCEL
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-9,613.000 0.005.811000Local0.752021
7.727178 0.00 -37.15Base

-27.94
-0.94
-0.71 -55,832.49

-74,243.26

DEUTSCHE BANK SECURITIES INC GBP/GBB05 Sep 2016 0.0107 Sep 2016

8,984.000 0.005.803200Local0.752021
7.716806 0.00 69.33Base

52.14
1.33
1.00 52,082.81

69,257.12

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB20 Sep 2016 22 Sep 2016

25,191.000 0.005.825400Local0.772082
7.545054 0.00 95.03Base

73.37
1.30
1.00 146,673.28

189,971.12
054052907 Total

389.73 5.710.00 553,897.9497,959.000 Local

0.00 509.73 7.49 724,443.86Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB2987V904 RIGHTMOVE PLC 30 Sep 2016 0.03COMMON STOCK GBP.01 OPEN

1,192.000 0.0042.197100Local0.769823
54.814029 0.00 32.67Base

25.15
1.30
1.00 50,272.79

65,304.35

0.0099,151.000 Local
0.00Base

414.88
542.40

6.71
8.79

604,170.73
789,748.21

POUND STERLING Total

SWISS FRANC

DEUTSCHE BANK SECURITIES INC CHF/CH1482477007 SGS SA REG 01 Sep 2016 2.75COMMON STOCK CHF1.0 05 Sep 2016

52.000 0.002,155.153100Local0.980200
2,198.687105 0.00 142.91Base

140.08
0.00
0.00 111,927.88

114,188.82

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH105 Sep 2016 2.8207 Sep 2016

59.000 0.002,214.419600Local0.980600
2,258.229247 0.00 166.54Base

163.31
0.00
0.00 130,487.45

133,068.99
482477007 Total

303.39 0.000.00 242,415.33111.000 Local

0.00 309.45 0.00 247,257.81Base

CITIGROUP GLOBAL MARKETS LIMITED CHF/CH1710889908 ABB LTD REG 22 Aug 2016 0.03COMMON STOCK CHF.12 24 Aug 2016
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3,402.000 0.0021.375300Local0.961550
22.230045 0.00 94.53Base

90.90
0.00
0.00 72,627.87

75,532.08

DEUTSCHE BANK SECURITIES INC CHF/CH1712387901 NESTLE SA REG 01 Sep 2016 0.10COMMON STOCK CHF.1 05 Sep 2016

1,860.000 0.0078.385100Local0.980200
79.968476 0.00 185.93Base

182.25
0.00
0.00 145,614.04

148,555.44

0.005,373.000 Local
0.00Base

576.54
589.91

0.00
0.00

460,657.24
471,345.33

SWISS FRANC Total

US DOLLAR

CHEEVERS & CO. INC. USD/DTC110448107 BRITISH AMERICAN TOB SP ADR 16 Aug 2016 0.02ADR 19 Aug 2016

4,709.000 0.00129.067500Local1.000000
129.067500 0.00 94.18Base

94.18
13.25
13.25 607,671.43

607,671.43

CHEEVERS & CO. INC. USD/DTC465562106 ITAU UNIBANCO H SPON PRF ADR 15 Aug 2016 0.02ADR 18 Aug 2016

31,469.000 0.0011.361400Local1.000000
11.361400 0.00 629.38Base

629.38
7.80
7.80 356,894.72

356,894.72

LOOP CAPITAL MARKETS USD/DTC641069406 NESTLE SA SPONS ADR 31 Aug 2016 0.02ADR 06 Sep 2016

1,632.000 0.0079.453100Local1.000000
79.453100 0.00 32.64Base

32.64
2.83
2.83 129,631.99

129,631.99

CHEEVERS & CO. INC. USD/DTC66987V109 NOVARTIS AG SPONSORED ADR 23 Aug 2016 0.02ADR 26 Aug 2016

1,586.000 0.0082.020000Local1.000000
82.020000 0.00 31.72Base

31.72
2.84
2.84 130,049.16

130,049.16

GOLDMAN SACHS + CO USD/DTCG47567105 IHS MARKIT LTD 13 Jul 2016 0.03COMMON STOCK USD.01 18 Jul 2016

3,578.000 0.0036.455600Local1.000000
36.455600 0.00 107.34Base

107.34
2.85
2.85 130,327.95

130,327.95

NAME CHANGE NON CASH USD/DTCG58249106 MARKIT LTD 13 Jul 2016COMMON STOCK USD.01 13 Jul 2016

3,578.000 0.0025.912009Local1.000000
25.912009 0.00 0.00Base

0.00
0.00
0.00 92,713.17

92,713.17
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0.0046,552.000 Local
0.00Base

895.26
895.26

29.57
29.57

1,447,288.42
1,447,288.42

US DOLLAR Total

EQUITY  Total
1,148,689.000

Base 0.00 8,424.58 399.57 21,982,080.96

26,903,134.55399.578,424.580.00

6,069,742.590

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

84,425.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 84,425.95

84,425.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20161.000% 31 Dec 2030 06 Jul 2016

STIF FUND

340,780.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 340,780.44

340,780.44

STATE STREET BANK AND TRUST USD/CSW08 Jul 201631 Dec 2030 08 Jul 2016

STIF FUND

340,780.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 340,780.44

340,780.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

663,593.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 663,593.57

663,593.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

237,265.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 237,265.94

237,265.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

310,142.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 310,142.08

310,142.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

24,239.340 0.00100.000000Local1.000000 0.00 0.00 24,239.34
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100.000000 0.00 0.00Base 0.00 24,239.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

53,016.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,016.00

53,016.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

540,157.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 540,157.38

540,157.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

645,499.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 645,499.09

645,499.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

449,817.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 449,817.77

449,817.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

24,470.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,470.56

24,470.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

98,029.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 98,029.67

98,029.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

398,209.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 398,209.72

398,209.72
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LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

316,596.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 316,596.35

316,596.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

68,437.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 68,437.09

68,437.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

368,472.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 368,472.76

368,472.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

526,567.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 526,567.67

526,567.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

156,304.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 156,304.64

156,304.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.591% 31 Dec 2030 12 Sep 2016

STIF FUND

25,774.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,774.02

25,774.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

271,021.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 271,021.19

271,021.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

49,189.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,189.67

49,189.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

931,702.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 931,702.55

931,702.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

283,293.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 283,293.41

283,293.41
86199E9B7 Total

0.00 0.000.00 7,207,787.307,207,787.300 Local

0.00 0.00 0.00 7,207,787.30Base

0.007,207,787.300 Local
0.00Base

0.00
0.00

0.00
0.00

7,207,787.30
7,207,787.30

US DOLLAR Total

CASH EQUIVALENTS  Total
7,207,787.300

Base 0.00 0.00 0.00 7,207,787.30

EQUITY
EURO CURRENCY

FRANCE

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4599711900 TELEVISION FRANCAISE (T.F.1) 01 Sep 2016COMMON STOCK EUR.2 06 Sep 2016

92,603.000 0.008.800400Local0.893416
9.850283 0.00 456.08Base

407.47
1,824.33
1,629.89 816,980.80

914,446.13
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Broker NameTrd Date Stl Date
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816,980.801,629.89407.470.0092,603.000 Local
FRANCE Total

914,446.131,824.33456.080.00Base

ITALY

PERSHING LLC EUR/IT4B04F67901 SARAS SPA 07 Sep 2016COMMON STOCK 09 Sep 2016

297,556.000 0.001.407700Local0.889482
1.582607 0.00 235.45Base

209.43
470.91
418.87 419,497.89

471,620.44

419,497.89418.87209.430.00297,556.000 Local
ITALY Total

471,620.44470.91235.450.00Base

NETHERLANDS (THE)

PERSHING LLC EUR/NL5592737902 AEGON NV 30 Aug 2016COMMON STOCK EUR.12 01 Sep 2016

18,304.000 0.003.476000Local0.896740
3.876263 0.00 35.47Base

31.81
0.00
0.00 63,656.52

70,986.60

JEFFERIES + COMPANY INC EUR/NL506 Sep 2016 08 Sep 2016

74,582.000 0.003.632000Local0.889759
4.082004 0.00 152.22Base

135.44
0.00
0.00 271,017.26

304,596.26

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL514 Sep 2016 16 Sep 2016

59,983.000 0.003.422900Local0.889047
3.850078 0.00 115.47Base

102.66
0.00
0.00 205,418.47

231,054.68
592737902 Total

269.91 0.000.00 540,092.25152,869.000 Local

0.00 303.16 0.00 606,637.54Base

MACQUARIE CAPITAL (EUROPE) LTD EUR/NL5BNG8PQ901 NN GROUP NV 24 Aug 2016 0.01COMMON STOCK 26 Aug 2016

35,830.000 0.0026.481300Local0.888968
29.788811 0.00 533.66Base

474.41
0.00
0.00 949,299.39

1,067,866.77
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1,489,391.640.00744.320.00188,699.000 Local
NETHERLANDS (THE) Total

1,674,504.310.00836.820.00Base

0.00578,858.000 Local
0.00Base

1,361.22
1,528.35

2,048.76
2,295.24

2,725,870.33
3,060,570.88

EURO CURRENCY Total

JAPANESE YEN

BNP PARIBAS SECURITIES SERVICES SA JPY/JP3641440003 HASEKO CORP 31 Aug 2016COMMON STOCK 06 Sep 2016

39,854.000 0.00966.146209Local103.435000
9.340612 0.00 186.13Base

19,252.00
0.00
0.00 38,524,043.00

372,446.88

MACQUARIE BANK LIMITED JPY/JP3677543001 SANKYO CO LTD 21 Jul 2016 0.02COMMON STOCK 26 Jul 2016

3,239.000 0.003,940.000000Local106.335000
37.052711 0.00 60.01Base

6,381.00
0.00
0.00 12,768,041.00

120,073.74

MACQUARIE BANK LIMITED JPY/JP3686556903 SUZUKEN CO LTD 28 Jul 2016 0.02COMMON STOCK 02 Aug 2016

16,588.000 0.003,278.308777Local104.835000
31.271129 0.00 259.36Base

27,190.00
0.00
0.00 54,407,776.00

518,984.84

JEFFERIES + COMPANY INC JPY/JP317 Aug 2016 0.0122 Aug 2016

6,457.000 0.002,962.754065Local100.295000
29.540396 0.00 95.37Base

9,565.00
0.00
0.00 19,140,068.00

190,837.71
686556903 Total

36,755.00 0.000.00 73,547,844.0023,045.000 Local

0.00 354.73 0.00 709,822.55Base

MACQUARIE BANK LIMITED JPY/JP3B1P1JR909 TS TECH CO LTD 21 Jul 2016 0.01COMMON STOCK 26 Jul 2016

4,457.000 0.002,628.167826Local106.335000
24.715924 0.00 55.08Base

5,857.00
0.00
0.00 11,719,601.00

110,213.96

BNP PARIBAS SECURITIES SERVICES SA JPY/JP301 Aug 2016 0.0104 Aug 2016

16,160.000 0.002,349.820483Local102.370000
22.954191 0.00 185.46Base

18,986.00
0.00
0.00 37,992,085.00

371,125.18
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MACQUARIE BANK LIMITED JPY/JP317 Aug 2016 0.0122 Aug 2016

2,323.000 0.002,381.207060Local100.295000
23.742032 0.00 27.58Base

2,766.00
0.00
0.00 5,534,310.00

55,180.32

MACQUARIE BANK LIMITED JPY/JP318 Aug 2016 0.0123 Aug 2016

5,657.000 0.002,393.694007Local100.165000
23.897509 0.00 67.60Base

6,771.00
0.00
0.00 13,547,898.00

135,255.81
B1P1JR909 Total

34,380.00 0.000.00 68,793,894.0028,597.000 Local

0.00 335.72 0.00 671,775.27Base

0.0094,735.000 Local
0.00Base

96,768.00
936.59

0.00
0.00

193,633,822.00
1,874,118.44

JAPANESE YEN Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB313486904 BARCLAYS PLC 07 Jul 2016COMMON STOCK GBP.25 12 Jul 2016

282,349.000 0.001.365900Local0.773216
1.766518 0.00 249.39Base

192.83
2,495.16
1,929.30 387,782.63

501,519.15

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB11 Jul 2016 13 Jul 2016

193,487.000 0.001.457800Local0.770208
1.892735 0.00 183.11Base

141.03
1,832.40
1,411.33 283,617.71

368,235.22

PERSHING LLC GBP/GBB19 Aug 2016 23 Aug 2016

107,932.000 0.001.593500Local0.765990
2.080314 0.00 112.26Base

85.99
1,122.97

860.18 172,935.82
225,767.73

313486904 Total

419.85 4,200.810.00 844,336.16583,768.000 Local

0.00 544.76 5,450.53 1,095,522.10Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB126KH903 DEBENHAMS PLC 11 Jul 2016COMMON STOCK GBP.000 13 Jul 2016

481,989.000 0.000.578400Local0.770208
0.750966 0.00 180.99Base

139.40
1,811.08
1,394.91 280,316.75

363,949.41
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PERSHING LLC GBP/GBBB7T772907 ROYAL BANK OF SCOTLAND GROUP 01 Jul 2016COMMON STOCK GBP1.0 05 Jul 2016

330,927.000 0.001.698400Local0.752955
2.255646 0.00 373.24Base

281.03
3,732.72
2,810.57 565,138.02

750,560.15

PERSHING LLC GBP/GBB07 Jul 2016 11 Jul 2016

213,736.000 0.001.601600Local0.773216
2.071349 0.00 221.36Base

171.16
2,213.99
1,711.89 344,202.63

445,157.15
B7T772907 Total

452.19 4,522.460.00 909,340.65544,663.000 Local

0.00 594.60 5,946.71 1,195,717.30Base

0.001,610,420.000 Local
0.00Base

1,011.44
1,320.35

10,118.18
13,208.32

2,033,993.56
2,655,188.81

POUND STERLING Total

SOUTH KOREAN WON

MACQUARIE SECURITIES LTD SEOUL KRW/KR4B3DF0Y902 KB FINANCIAL GROUP INC 29 Jul 2016 0.02COMMON STOCK 02 Aug 2016

14,097.000 0.0035,566.719728Local1,120.150000
31.751747 0.00 223.80Base

250,690.00
0.00
0.00 501,634,738.00

447,828.18

0.0014,097.000 Local
0.00Base

250,690.00
223.80

0.00
0.00

501,634,738.00
447,828.18

SOUTH KOREAN WON Total

SWISS FRANC

MACQUARIE CAPITAL (EUROPE) LTD CHF/CH1717158901 CREDIT SUISSE GROUP AG REG 01 Jul 2016 0.01COMMON STOCK CHF.04 05 Jul 2016

99,709.000 0.0010.523800Local0.972800
10.818051 0.00 539.33Base

524.66
0.00
0.00 1,049,842.23

1,079,196.37

MACQUARIE CAPITAL (EUROPE) LTD CHF/CH107 Jul 2016 0.0112 Jul 2016

33,976.000 0.0010.155800Local0.977300
10.391691 0.00 176.54Base

172.53
0.00
0.00 345,225.99

353,244.64

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH111 Jul 2016 0.0113 Jul 2016
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33,545.000 0.0010.489100Local0.983000
10.670498 0.00 178.97Base

175.93
0.00
0.00 352,032.79

358,120.84
717158901 Total

873.12 0.000.00 1,747,101.01167,230.000 Local

0.00 894.84 0.00 1,790,561.85Base

0.00167,230.000 Local
0.00Base

873.12
894.84

0.00
0.00

1,747,101.01
1,790,561.85

SWISS FRANC Total

EQUITY  Total
2,465,340.000

Base 0.00 4,903.93 15,503.56 9,828,268.16

17,036,055.4615,503.564,903.930.00

9,673,127.300

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.513% 31 Dec 2030 05 Jul 2016

STIF FUND

410,015.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 410,015.30

410,015.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20161.000% 31 Dec 2030 07 Jul 2016

STIF FUND

340,780.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 340,780.44

340,780.44

STATE STREET BANK AND TRUST USD/CSW13 Jul 201631 Dec 2030 13 Jul 2016

STIF FUND

1,023,221.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,023,221.25

1,023,221.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20160.504% 31 Dec 2030 18 Jul 2016

STIF FUND

47,335.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,335.85

47,335.85

STATE STREET BANK AND TRUST USD/CSW26 Jul 201631 Dec 2030 26 Jul 2016

STIF FUND

174,200.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 174,200.17

174,200.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.508% 31 Dec 2030 02 Aug 2016

STIF FUND

971,707.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 971,707.89

971,707.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.528% 31 Dec 2030 04 Aug 2016

STIF FUND

370,763.000 0.00100.000000Local1.000000 0.00 0.00 370,763.00
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100.000000 0.00 0.00Base 0.00 370,763.00

STATE STREET BANK AND TRUST USD/CSW26 Aug 201631 Dec 2030 26 Aug 2016

STIF FUND

687,154.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 687,154.84

687,154.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.570% 31 Dec 2030 06 Sep 2016

STIF FUND

1,282,890.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,282,890.44

1,282,890.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.572% 31 Dec 2030 09 Sep 2016

STIF FUND

471,893.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 471,893.17

471,893.17

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

230,555.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,555.53

230,555.53
86199E9B7 Total

0.00 0.000.00 6,010,517.886,010,517.880 Local

0.00 0.00 0.00 6,010,517.88Base

0.006,010,517.880 Local
0.00Base

0.00
0.00

0.00
0.00

6,010,517.88
6,010,517.88

US DOLLAR Total

CASH EQUIVALENTS  Total
6,010,517.880

Base 0.00 0.00 0.00 6,010,517.88

EQUITY
AUSTRALIAN DOLLAR
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MACQUARIE BANK LIMITED AUD/AU8639782903 OZ MINERALS LTD 01 Jul 2016COMMON STOCK 05 Jul 2016

82,482.000 0.005.743100Local1.336095
4.298422 0.00 177.27Base

236.85
0.00
0.00 473,465.52

354,365.16

MACQUARIE BANK LIMITED AUD/AU807 Jul 2016 11 Jul 2016

160,733.000 0.006.051500Local1.333689
4.537415 0.00 364.66Base

486.34
0.00
0.00 972,189.41

728,947.61

MACQUARIE BANK LIMITED AUD/AU808 Jul 2016 12 Jul 2016

133,335.000 0.006.066900Local1.324416
4.580811 0.00 305.39Base

404.47
0.00
0.00 808,525.64

610,477.10
639782903 Total

1,127.66 0.000.00 2,254,180.57376,550.000 Local

0.00 847.32 0.00 1,693,789.87Base

MACQUARIE BANK LIMITED AUD/AU8656247905 WORLEYPARSONS LTD 19 Aug 2016COMMON STOCK 23 Aug 2016

113,379.000 0.008.700000Local1.311819
6.632012 0.00 375.97Base

493.20
0.00
0.00 985,904.10

751,554.98

0.00489,929.000 Local
0.00Base

1,620.86
1,223.29

0.00
0.00

3,240,084.67
2,445,344.85

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

ICAP DO BRASIL DTVM LTDA BRL/BR3B0YBZJ909 CIA SANEAMENTO MINAS GERAIS 06 Jul 2016 0.01COMMON STOCK 11 Jul 2016

33,243.000 0.0030.271900Local3.321450
9.114062 0.00 454.47Base

1,509.49
98.47

327.06 1,004,492.22
302,425.81

ICAP DO BRASIL DTVM LTDA BRL/BR307 Jul 2016 0.0112 Jul 2016

26,536.000 0.0030.618500Local3.343550
9.157482 0.00 364.50Base

1,218.74
78.98

264.06 811,009.72
242,559.47

B0YBZJ909 Total

2,728.23 591.120.00 1,815,501.9459,779.000 Local

0.00 818.97 177.45 544,985.28Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0059,779.000 Local
0.00Base

2,728.23
818.97

591.12
177.45

1,815,501.94
544,985.28

BRAZILIAN REAL Total

JAPANESE YEN

BNP PARIBAS SECURITIES SERVICES SA JPY/JP3698636008 YODOGAWA STEEL WORKS LTD 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

20,102.000 0.002,477.566212Local102.555000
24.158415 0.00 242.81Base

24,901.00
0.00
0.00 49,779,135.00

485,389.64

MACQUARIE BANK LIMITED JPY/JP307 Jul 2016 0.0112 Jul 2016

9,889.000 0.002,445.709880Local100.775000
24.269014 0.00 120.00Base

12,093.00
0.00
0.00 24,173,532.00

239,876.28

MACQUARIE BANK LIMITED JPY/JP308 Jul 2016 0.0113 Jul 2016

2,793.000 0.002,448.554243Local100.545000
24.352820 0.00 34.00Base

3,419.00
0.00
0.00 6,835,393.00

67,983.42

MACQUARIE BANK LIMITED JPY/JP311 Jul 2016 0.0114 Jul 2016

12,897.000 0.002,466.811196Local102.615000
24.039480 0.00 155.02Base

15,907.00
0.00
0.00 31,798,557.00

309,882.15
698636008 Total

56,320.00 0.000.00 112,586,617.0045,681.000 Local

0.00 551.83 0.00 1,103,131.49Base

0.0045,681.000 Local
0.00Base

56,320.00
551.83

0.00
0.00

112,586,617.00
1,103,131.49

JAPANESE YEN Total

MEXICAN PESO

BNP PARIBAS SECURITIES SERVICE MXN/MX1237554902 GRUPO SIMEC S.A. SER B 24 Aug 2016COMMON STOCK 29 Aug 2016

68,545.000 0.0053.925400Local18.504000
2.914256 0.00 199.76Base

3,696.32
0.00
0.00 3,692,620.22

199,557.95

ITG INC MXN/MX124 Aug 2016 29 Aug 2016
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FUND:
View Date:to October 18, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

39,870.000 0.0054.425000Local18.504000
2.941256 0.00 117.27Base

2,169.92
0.00
0.00 2,167,754.83

117,150.61

BNP PARIBAS SECURITIES SERVICE MXN/MX126 Aug 2016 31 Aug 2016

22,321.000 0.0057.041900Local18.297500
3.117470 0.00 69.58Base

1,273.23
0.00
0.00 1,271,959.02

69,515.45

BNP PARIBAS SECURITIES SERVICE MXN/MX129 Aug 2016 01 Sep 2016

7,637.000 0.0056.951400Local18.566750
3.067387 0.00 23.43Base

434.94
0.00
0.00 434,502.90

23,402.21

BNP PARIBAS SECURITIES SERVICE MXN/MX130 Aug 2016 02 Sep 2016

175,617.000 0.0056.427800Local18.809750
2.999923 0.00 526.84Base

9,909.68
0.00
0.00 9,899,771.27

526,310.62
237554902 Total

17,484.09 0.000.00 17,466,608.24313,990.000 Local

0.00 936.88 0.00 935,936.84Base

0.00313,990.000 Local
0.00Base

17,484.09
936.88

0.00
0.00

17,466,608.24
935,936.84

MEXICAN PESO Total

NORWEGIAN KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3525824900 SUBSEA 7 SA 01 Jul 2016COMMON STOCK USD2. 05 Jul 2016

39,374.000 0.0081.174200Local8.330850
9.743808 0.00 191.83Base

1,598.08
0.00
0.00 3,194,554.87

383,460.86

JEFFERIES + COMPANY INC NOK/NO327 Jul 2016 0.0129 Jul 2016

52,968.000 0.0087.734800Local8.597550
10.204628 0.00 270.26Base

2,323.57
0.00
0.00 4,644,813.32

540,248.48

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO317 Aug 2016 0.0119 Aug 2016

2,154.000 0.0093.713200Local8.237650
11.376206 0.00 12.25Base

100.93
0.00
0.00 201,757.30

24,492.09

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO318 Aug 2016 0.0122 Aug 2016
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FUND:
View Date:to October 18, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

29,964.000 0.0093.528100Local8.159450
11.462550 0.00 171.73Base

1,401.24
0.00
0.00 2,801,074.75

343,292.10

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO319 Aug 2016 0.0123 Aug 2016

662.000 0.0093.550000Local8.207450
11.398181 0.00 3.77Base

30.97
0.00
0.00 61,899.13

7,541.82

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO330 Aug 2016 0.0101 Sep 2016

38,002.000 0.0091.109300Local8.347300
10.914823 0.00 207.39Base

1,731.17
0.00
0.00 3,460,604.45

414,577.70
525824900 Total

7,185.96 0.000.00 14,364,703.82163,124.000 Local

0.00 857.23 0.00 1,713,613.05Base

0.00163,124.000 Local
0.00Base

7,185.96
857.23

0.00
0.00

14,364,703.82
1,713,613.05

NORWEGIAN KRONE Total

POUND STERLING

JEFFERIES INTERNATIONAL LTD GBP/GBB060431004 WM MORRISON SUPERMARKETS 16 Sep 2016COMMON STOCK GBP.1 20 Sep 2016

320,622.000 0.002.129100Local0.764146
2.786248 0.00 446.67Base

341.32
1.31
1.00 682,293.98

892,884.32

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB19 Sep 2016 21 Sep 2016

87,532.000 0.002.146700Local0.765609
2.803912 0.00 122.71Base

93.95
1.31
1.00 187,809.99

245,307.97
060431004 Total

435.27 2.000.00 870,103.97408,154.000 Local

0.00 569.38 2.62 1,138,192.29Base

0.00408,154.000 Local
0.00Base

435.27
569.38

2.00
2.62

870,103.97
1,138,192.29

POUND STERLING Total

SOUTH KOREAN WON
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FUND:
View Date:to October 18, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4ACI00J5W8 BNK FINANCIAL GROUP INC 14 Jul 2016 0.01COMMON STOCK 18 Jul 2016

4,674.000 0.008,538.689987Local1,137.400000
7.507201 0.00 28.07Base

31,928.00
105.27

119,730.00 39,758,179.00
34,955.32

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4ACI07SR98 KWANGJU BANK 14 Jul 2016 0.01COMMON STOCK 18 Jul 2016

4,788.000 0.008,597.221387Local1,137.400000
7.558661 0.00 28.95Base

32,931.00
108.57

123,490.00 41,007,075.00
36,053.35

0.009,462.000 Local
0.00Base

64,859.00
57.02

243,220.00
213.84

80,765,254.00
71,008.67

SOUTH KOREAN WON Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH1717158901 CREDIT SUISSE GROUP AG REG 06 Sep 2016 0.01COMMON STOCK CHF.04 08 Sep 2016

34,445.000 0.0013.029900Local0.972400
13.399733 0.00 230.78Base

224.41
0.00
0.00 448,590.50

461,323.02

MACQUARIE CAPITAL (EUROPE) LTD CHF/CH109 Sep 2016 0.0113 Sep 2016

19,521.000 0.0013.562700Local0.976700
13.886250 0.00 135.54Base

132.38
0.00
0.00 264,625.09

270,937.94
717158901 Total

356.79 0.000.00 713,215.5953,966.000 Local

0.00 366.32 0.00 732,260.96Base

0.0053,966.000 Local
0.00Base

356.79
366.32

0.00
0.00

713,215.59
732,260.96

SWISS FRANC Total

US DOLLAR

KCG AMERICAS LLC USD/DTC05545E209 BHP BILLITON PLC ADR 23 Aug 2016 0.01ADR 26 Aug 2016

13,399.000 0.0028.436800Local1.000000
28.436800 0.00 67.00Base

67.00
8.31
8.31 380,949.37

380,949.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC780259107 ROYAL DUTCH SHELL SPON ADR B 27 Jul 2016 0.02ADR 01 Aug 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11,407.000 0.0056.585000Local1.000000
56.585000 0.00 171.11Base

171.11
14.08
14.08 645,279.91

645,279.91

KCG AMERICAS LLC USD/DTC880890108 TERNIUM SA SPONSORED ADR 09 Aug 2016 0.01ADR USD1.0 12 Aug 2016

19,353.000 0.0023.248300Local1.000000
23.248300 0.00 96.77Base

96.77
9.81
9.81 449,817.77

449,817.77

0.0044,159.000 Local
0.00Base

334.88
334.88

32.20
32.20

1,476,047.05
1,476,047.05

US DOLLAR Total

EQUITY  Total
1,588,244.000

Base 0.00 5,715.80 426.11 10,160,520.48

16,171,038.36426.115,715.800.00

7,598,761.880

SALES Total

Base
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FUND:
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WILLIAM BLAIR EM SMALL CAPSales Report by Report Date
WILLIAM BLAIR & CO.

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/OTHACI07STK1 WILLIAM BLAIR EM SM CAP GROWTH 19 Jul 2016MUTUAL FUND 19 Jul 2016

27,763.960 0.0011.860000Local1.000000
11.860000 0.00 0.00Base

0.00
0.00
0.00 329,280.57

329,280.57

0.0027,763.960 Local
0.00Base

0.00
0.00

0.00
0.00

329,280.57
329,280.57

US DOLLAR Total

EQUITY  Total
27,763.960

Base 0.00 0.00 0.00 329,280.57

329,280.570.000.000.00

27,763.960

SALES Total

Base
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FUND:
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ASHMORE EM GLOBAL SMALL CAPPurchase Report by Report Date
ASHMORE

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

DIVIDEND REINVESTMENT PLAN USD/OTHB6X5LF903 ASHMORE SICAV   EMERGING MARKE 27 Jul 2016ASHMORE EMRG MKTS GL 27 Jul 2016

1,184.167 0.00131.780002Local1.000000
131.780002 0.00 0.00Base

0.00
0.00
0.00 156,049.53

156,049.53

0.001,184.167 Local
0.00Base

0.00
0.00

0.00
0.00

156,049.53
156,049.53

US DOLLAR Total

EQUITY  Total
1,184.167

Base 0.00 0.00 0.00 156,049.53

156,049.530.000.000.00

1,184.167

PURCHASE Total

Base
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CRESCENT DIRECT LENDINGPurchase Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

FACILITY INCREASE USD/LSU91134KAG8 UNITED RECOVERY SYS LP 03 Aug 2016 361%   14 Mar 2018 08 Sep 2016

1,816.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,816.34

1,816.34

FACILITY INCREASE USD/LSU91134KAH6 UNITED RECOVERY SYS LP 03 Aug 2016 361%   14 Mar 2017 08 Sep 2016

617.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 617.62

617.62

FACILITY INCREASE USD/LSU91134KAJ2 UNITED RECOVERY SYS LP 03 Aug 2016 361%   14 Mar 2017 08 Sep 2016

1,566.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,566.10

1,566.10

FACILITY INCREASE USD/LSU91134KAK9 UNITED RECOVERY SYS LP 03 Aug 2016 361%   14 Mar 2017 08 Sep 2016

1,406.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,406.79

1,406.79

PAYMENT IN KIND USD/LSU924RCYII9 UNITED RECOVERY SYSTEMS LP 30 Sep 20161%   10 Sep 2018

1,615.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,615.21

1,615.21

PAYMENT IN KIND USD/LSU30 Sep 2016 CANCEL

-1,615.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,615.21

-1,615.21

PAYMENT IN KIND USD/LSU30 Sep 2016

1,615.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,615.22

1,615.22
924RCYII9 Total

0.00 0.000.00 1,615.221,615.220 Local

0.00 0.00 0.00 1,615.22Base
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FUND:
View Date:to October 18, 2016

CRESCENT DIRECT LENDINGPurchase Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/LSU927PJFII4 CARCO 29 Jul 20161%   31 Dec 2025

487,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 487,750.00

487,750.00

STATE STREET BANK AND TRUST USD/LSU29 Jul 2016 CANCEL

-487,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -487,750.00

-487,750.00
927PJFII4 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU930MERII5 GOOD SOURCE SOLUTIONS INC. 05 Aug 20161%   30 Sep 2018

400,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 396,000.00

396,000.00

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU05 Aug 2016 CANCEL

-400,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -396,000.00

-396,000.00
930MERII5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU930NBAII3 GOOD SOURCE SOLUTIONS INC. 05 Aug 20161%   15 Jul 2021

400,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 396,000.00

396,000.00

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU05 Aug 2016 CANCEL

-400,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -396,000.00

-396,000.00

JP MORGAN CHASE BANK USD/LSU05 Aug 2016 05 Aug 2016

400,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 396,000.00

396,000.00
930NBAII3 Total
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FUND:
View Date:to October 18, 2016

CRESCENT DIRECT LENDINGPurchase Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 396,000.00400,000.000 Local

0.00 0.00 0.00 396,000.00Base

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU930NCQII7 CARCO GROUP, INC. 29 Jul 20161%   29 Jul 2021 29 Jul 2016

500,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 495,000.00

495,000.00

US BANK NA USD/LSU930NDAII1 TRANSPORTATION INSIGHT LLC 10 Aug 20161%   30 Sep 2019

272,222.220 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 269,500.00

269,500.00

US BANK NA USD/LSU10 Aug 2016 CANCEL

-272,222.220 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -269,500.00

-269,500.00

US BANK NA USD/LSU10 Aug 2016

27,777.780 0.0098.999992Local1.000000
98.999992 0.00 0.00Base

0.00
0.00
0.00 27,500.00

27,500.00

US BANK NA USD/LSU10 Aug 2016 CANCEL

-27,777.780 0.0098.999992Local1.000000
98.999992 0.00 0.00Base

0.00
0.00
0.00 -27,500.00

-27,500.00

US BANK NA USD/LSU10 Aug 2016 10 Aug 2016

27,777.780 0.0098.999992Local1.000000
98.999992 0.00 0.00Base

0.00
0.00
0.00 27,500.00

27,500.00

US BANK NA USD/LSU10 Aug 2016 10 Aug 2016

272,222.220 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 269,500.00

269,500.00
930NDAII1 Total

0.00 0.000.00 297,000.00300,000.000 Local

0.00 0.00 0.00 297,000.00Base

US BANK NA USD/LSU930NDPII8 HEPACO LLC 18 Aug 20161%   18 Aug 2022
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CRESCENT DIRECT LENDINGPurchase Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

450,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 444,375.00

444,375.00

US BANK NA USD/LSU18 Aug 2016 CANCEL

-450,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -444,375.00

-444,375.00

US BANK NA USD/LSU18 Aug 2016 18 Aug 2016

450,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 444,375.00

444,375.00
930NDPII8 Total

0.00 0.000.00 444,375.00450,000.000 Local

0.00 0.00 0.00 444,375.00Base

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU930NECII6 CARCO GROUP INC. 29 Jul 20161%   29 Jul 2021 29 Jul 2016

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

RESTRUCTURING USD/LSU976ZMZII4 SFX ENTERTAINMENT INC. 13 Jul 20161%   31 Jan 2017

122,048.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 122,048.61

122,048.61

RESTRUCTURING USD/LSU13 Jul 2016 CANCEL

-122,048.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -122,048.61

-122,048.61

RESTRUCTURING USD/LSU10 Feb 2016

793,315.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 793,315.97

793,315.97

RESTRUCTURING USD/LSU10 Feb 2016 CANCEL

-793,315.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -793,315.97

-793,315.97

RESTRUCTURING USD/LSU23 Feb 2016

61,024.310 0.00100.000000Local1.000000 0.00 0.00 61,024.31
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CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 61,024.31

RESTRUCTURING USD/LSU23 Feb 2016 CANCEL

-61,024.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -61,024.31

-61,024.31

RESTRUCTURING USD/LSU10 Feb 2016

793,315.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 793,315.97

793,315.97

RESTRUCTURING USD/LSU10 Feb 2016 CANCEL

-793,315.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -793,315.97

-793,315.97

RESTRUCTURING USD/LSU23 Feb 2016

61,024.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,024.31

61,024.31

RESTRUCTURING USD/LSU23 Feb 2016 CANCEL

-61,024.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -61,024.31

-61,024.31

RESTRUCTURING USD/LSU13 Jul 2016

122,048.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 122,048.61

122,048.61

RESTRUCTURING USD/LSU13 Jul 2016 CANCEL

-122,048.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -122,048.61

-122,048.61
976ZMZII4 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.001,857,022.070 Local
0.00Base

0.00
0.00

0.00
0.00

1,839,397.07
1,839,397.07

US DOLLAR Total
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CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME  Total
1,857,022.070

Base 0.00 0.00 0.00 1,839,397.07

1,839,397.070.000.000.00

1,857,022.070

PURCHASE Total

Base
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July 1, 2016
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

PAYDOWN USD/LSU02927HAC2 AMERICAN RESIDENTIAL SVCS LLC 30 Sep 20161%   30 Jun 2021 30 Sep 2016

3,568.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,568.22

3,568.22

PAYDOWN USD/LSU04044VAB7 ARISTOTLE CORP 30 Sep 2016 41%   30 Jun 2021 OPEN

1,511.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,511.93

1,511.93

PAYDOWN USD/LSU45720UAB3 INJURED WORKERS PHARMACY LLC 30 Sep 20161%   22 Jul 2020 30 Sep 2016

2,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,187.50

2,187.50

PAYDOWN USD/LSU55280TAB7 MB AEROSPACE ACP HLDGS I CORP 30 Sep 2016 41%   15 Dec 2022 OPEN

1,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,625.00

1,625.00

PAYDOWN USD/LSU69980PAC7 PARIS PRESENTS HLDGS CORP 30 Sep 20161%   29 Jan 2021 30 Sep 2016

1,521.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,521.40

1,521.40

PAYDOWN USD/LSU86901LAE2 SURVEY SAMPLING INT. LLC 30 Jun 20161%   04 Dec 2020

2,069.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,069.69

2,069.69

PAYDOWN USD/LSU30 Jun 2016 CANCEL

-2,069.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,069.69

-2,069.69

PAYDOWN USD/LSU30 Sep 2016 14OPEN

2,069.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,069.69

2,069.69
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86901LAE2 Total

0.00 0.000.00 2,069.692,069.690 Local

0.00 0.00 0.00 2,069.69Base

PAYDOWN USD/LSU91134KAG8 UNITED RECOVERY SYS LP 30 Sep 2016 41%   14 Mar 2018 OPEN

5,569.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,569.30

5,569.30

PAYDOWN USD/LSU91134KAH6 UNITED RECOVERY SYS LP 30 Sep 2016 41%   14 Mar 2017 OPEN

1,764.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,764.62

1,764.62

PAYDOWN USD/LSU91134KAJ2 UNITED RECOVERY SYS LP 30 Sep 2016 41%   14 Mar 2017 OPEN

4,411.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,411.55

4,411.55

PAYDOWN USD/LSU91134KAK9 UNITED RECOVERY SYS LP 30 Sep 2016 41%   14 Mar 2017 OPEN

4,019.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,019.41

4,019.41

PAYDOWN USD/LSU924JBEII2 ASTRODYNE CORPORATION 30 Sep 20161%   04 Dec 2018 30 Sep 2016

11,654.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,654.87

11,654.87

PAYDOWN USD/LSU924JBFII9 WRE HOLDING CORP. 01 Jul 2016 51%   03 Jul 2021 06 Jul 2016

5,096.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,096.75

5,096.75

PAYDOWN USD/LSU24 Aug 2016

76,077.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 76,077.06

76,077.06

PAYDOWN USD/LSU24 Aug 2016 CANCEL

-76,077.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -76,077.06

-76,077.06
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CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU24 Aug 2016

76,077.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 76,077.06

76,077.06

CRESCENT BANK AND TRUST COMPANY/DRS USD/LSU24 Aug 2016 CANCEL

-76,077.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -76,077.06

-76,077.06

BANK OF NEW YORK,NEW YORK USD/LSU24 Aug 2016 24 Aug 2016

76,077.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 76,077.06

76,077.06
924JBFII9 Total

0.00 0.000.00 81,173.8181,173.810 Local

0.00 0.00 0.00 81,173.81Base

PAYDOWN USD/LSU926BYUII6 UPN INTERMEDIATE HOLDINGS LLC 30 Sep 20161%   16 Dec 2019 30 Sep 2016

930.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 930.82

930.82

PAYDOWN USD/LSU926DNFII7 YLG HOLDINGS INC. 01 Jul 2016 61%   09 Jan 2022 07 Jul 2016

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/LSU30 Sep 2016

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -6,250.00

-6,250.00
926DNFII7 Total

0.00 0.000.00 6,250.006,250.000 Local

0.00 0.00 0.00 6,250.00Base
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PAYDOWN USD/LSU926GDWII4 ERC HOLDINGS, LLC 01 Jul 2016 51%   05 Feb 2020 06 Jul 2016

6,848.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,848.78

6,848.78

PAYDOWN USD/LSU926GDXII2 ERC HOLDINGS, LLC 01 Jul 2016 51%   05 Feb 2020 06 Jul 2016

10,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,625.00

10,625.00

PAYDOWN USD/LSU926SSTII9 VAN POOL TRANSPORTATION LLC 01 Jul 2016 51%   05 Jun 2020 06 Jul 2016

16,744.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,744.36

16,744.36

PAYDOWN USD/LSU927HXDII1 HSI ACQUISITION COMPANY 01 Aug 20161%   07 May 2021

3,257.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,257.16

3,257.16

PAYDOWN USD/LSU01 Aug 2016 CANCEL

-3,257.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,257.16

-3,257.16

PAYDOWN USD/LSU01 Aug 2016 01 Aug 2016

3,257.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,257.16

3,257.16
927HXDII1 Total

0.00 0.000.00 3,257.163,257.160 Local

0.00 0.00 0.00 3,257.16Base

PAYDOWN USD/LSU927LCVII5 ALKU LLC 30 Sep 2016 51%   18 Dec 2020 OPEN

4,062.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,062.50

4,062.50

PAYDOWN USD/LSU928EHSII2 EDGEWOOD PARTNERS INSURANCE 30 Sep 2016 31%   16 Mar 2023 OPEN

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00
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PAYDOWN USD/LSU928HBHII5 WRM HOLDINGS LLC 01 Jul 2016 51%   28 Mar 2021 06 Jul 2016

2,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,000.00

2,000.00

PAYDOWN USD/LSU01 Aug 2016

9,831.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,831.46

9,831.46

PAYDOWN USD/LSU01 Aug 2016 CANCEL

-9,831.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -9,831.46

-9,831.46

PAYDOWN USD/LSU01 Aug 2016 102 Aug 2016

9,831.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,831.46

9,831.46
928HBHII5 Total

0.00 0.000.00 11,831.4611,831.460 Local

0.00 0.00 0.00 11,831.46Base

PAYDOWN USD/LSU930ANZII3 WRM HOLDINGS LLC 01 Jul 2016 51%   28 Mar 2021 06 Jul 2016

180.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 180.00

180.00

PAYDOWN USD/LSU01 Aug 2016

884.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 884.83

884.83

PAYDOWN USD/LSU01 Aug 2016 CANCEL

-884.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -884.83

-884.83

PAYDOWN USD/LSU01 Aug 2016 102 Aug 2016

884.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 884.83

884.83
930ANZII3 Total
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0.00 0.000.00 1,064.831,064.830 Local

0.00 0.00 0.00 1,064.83Base

JP MORGAN CHASE BANK USD/LSU930NBAII3 GOOD SOURCE SOLUTIONS INC. 30 Sep 2016 51%   15 Jul 2021 OPEN

3,676.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,676.47

3,676.47

PAYDOWN USD/LSU930NDAII1 TRANSPORTATION INSIGHT LLC 30 Sep 20161%   30 Sep 2019 30 Sep 2016

2,949.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,949.13

2,949.13

PAYDOWN USD/LSU962AGTII6 WRENCH 30 Sep 20161%   02 Mar 2022 30 Sep 2016

3,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000.00

3,000.00

PAYDOWN USD/LSU962BJAII2 HUB PEN COMPANY LLC 30 Sep 20161%   23 Mar 2021

4,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,375.00

4,375.00

PAYDOWN USD/LSU30 Sep 2016 CANCEL

-4,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,375.00

-4,375.00

PAYDOWN USD/LSU30 Sep 2016 11OPEN

3,587.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,587.50

3,587.50
962BJAII2 Total

0.00 0.000.00 3,587.503,587.500 Local

0.00 0.00 0.00 3,587.50Base

PAYDOWN USD/LSU976AQZII5 YLG HOLDINGS INC. 01 Jul 20161%   09 Jan 2022

2,990.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,990.63

2,990.63

PAYDOWN USD/LSU01 Jul 2016 CANCEL
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-2,990.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,990.63

-2,990.63

PAYDOWN USD/LSU01 Jul 2016 607 Jul 2016

2,990.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,990.63

2,990.63
976AQZII5 Total

0.00 0.000.00 2,990.632,990.630 Local

0.00 0.00 0.00 2,990.63Base

PAYDOWN USD/LSU976CLYII9 ABRACON ACQUISITION CO LLC 30 Sep 2016 31%   18 Feb 2020 OPEN

14,664.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,664.32

14,664.32

PAYDOWN USD/LSU976LJZII9 STELLAR MATERIALS LLC 01 Jul 2016 51%   20 Jun 2020 06 Jul 2016

2,072.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,072.31

2,072.31

PAYDOWN USD/LSU976LKAII2 STELLAR MATERIALS LLC 31 Dec 20151%   20 Jun 2020 CANCEL

-200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -200,000.00

-200,000.00

WELLS FARGO BANK MINNESOTA N A USD/LSU16 Jun 2015 31 Dec 2015

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00
976LKAII2 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/LSU976MFZII1 DSI DATASOURCE INC. 01 Jul 2016 51%   18 Jun 2020 06 Jul 2016

825.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 825.00

825.00

PAYDOWN USD/LSU976MGAII5 DSI DATASOURCE INC. 01 Jul 2016 51%   18 Jun 2020 06 Jul 2016
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1,925.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,925.00

1,925.00

PAYDOWN USD/LSU976QPZII1 ACTION FABRICATORS INC. 01 Jul 2016 51%   14 Aug 2020 06 Jul 2016

11,867.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,867.81

11,867.81

PAYDOWN USD/LSU976TJHII2 KYJEN COMPANY LLC THE 01 Jul 2016 51%   14 Oct 2020 06 Jul 2016

2,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,625.00

2,625.00

PAYDOWN USD/LSU976YAFII4 GLYNLYON INC 30 Sep 20161%   15 Jan 2021 30 Sep 2016

2,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,250.00

2,250.00

PAYDOWN USD/LSU976YAGII2 OHIO MEDICAL LLC 30 Sep 2016 111%   15 Jan 2022 OPEN

1,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,625.00

1,625.00

PAYDOWN USD/LSU976ZMYII7 LIFE EXTENSION INSTITUTE INC. 30 Sep 2016 41%   18 Feb 2023 OPEN

2,812.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,812.50

2,812.50

PAYDOWN USD/LSU978UDAII8 SQAD LLC 30 Sep 2016 41%   31 Oct 2018 OPEN

11,223.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,223.80

11,223.80

PAYDOWN USD/LSU978UDBII6 SQAD LLC 30 Sep 2016 41%   31 Oct 2020 OPEN

1,788.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,788.13

1,788.13

PAYDOWN USD/LSU978WGCII7 TATES BAKE SHOP INC. 30 Sep 20161%   28 Aug 2019

157,420.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 157,420.00

157,420.00
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PAYDOWN USD/LSU30 Sep 2016 CANCEL

-157,420.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -157,420.00

-157,420.00

PAYDOWN USD/LSU29 Aug 2016 29 Aug 2016

157,420.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 157,420.00

157,420.00
978WGCII7 Total

0.00 0.000.00 157,420.00157,420.000 Local

0.00 0.00 0.00 157,420.00Base

PAYDOWN USD/LSU978YRWII7 DIS HOLDINGS ACQ SUB CORP 01 Jul 2016 51%   08 Dec 2020 06 Jul 2016

6,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,000.00

6,000.00

PAYDOWN USD/LSU979UWPII3 TATES BAKE SHOP INC. 30 Sep 20161%   28 Aug 2019 30 Sep 2016

2,103.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,103.75

2,103.75

PAYDOWN USD/LSU979UWSII7 RESA POWER SOLUTIONS LLC 30 Sep 2016 41%   30 Mar 2017 OPEN

13,089.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,089.05

13,089.05

0.00433,687.610 Local
0.00Base

0.00
0.00

0.00
0.00

433,687.61
433,687.61

US DOLLAR Total

FIXED INCOME  Total
433,687.610

Base 0.00 0.00 0.00 433,687.61
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FUND:
View Date:to October 18, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

433,687.610.000.000.00

433,687.610

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

APPOMATTOXPurchase Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20161.000% 31 Dec 2030 06 Jul 2016

STIF FUND

2,720,195.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,720,195.00

2,720,195.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

981,466.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 981,466.00

981,466.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

820,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 820,000.00

820,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

378,142.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 378,142.00

378,142.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

39,136.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,136.63

39,136.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

1,469.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,469.92

1,469.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20161.000% 31 Dec 2030 22 Aug 2016

STIF FUND

1,013,467.610 0.00100.000000Local1.000000 0.00 0.00 1,013,467.61
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FUND:
View Date:to October 18, 2016

APPOMATTOXPurchase Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,013,467.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

301.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 301.23

301.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

1,067,239.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,067,239.79

1,067,239.79
86199E9B7 Total

0.00 0.000.00 7,021,418.187,021,418.180 Local

0.00 0.00 0.00 7,021,418.18Base

0.007,021,418.180 Local
0.00Base

0.00
0.00

0.00
0.00

7,021,418.18
7,021,418.18

US DOLLAR Total

CASH EQUIVALENTS  Total
7,021,418.180

Base 0.00 0.00 0.00 7,021,418.18

EQUITY
US DOLLAR

CAPITAL CALL USD/BOSACI0GGKS9 TIGER RATAN CAPITAL FUND LP 08 Aug 2016HEDGE FUND 08 Aug 2016

981,466.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 981,466.00

981,466.00

0.00981,466.000 Local
0.00Base

0.00
0.00

0.00
0.00

981,466.00
981,466.00

US DOLLAR Total

EQUITY  Total
981,466.000
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FUND:
View Date:to October 18, 2016

APPOMATTOXPurchase Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 981,466.00

8,002,884.180.000.000.00

8,002,884.180

PURCHASE Total

Base
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FUND:
View Date:to October 18, 2016

APPOMATTOXSales Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20161.000% 31 Dec 2030 03 Aug 2016

STIF FUND

4,940,409.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,940,409.55

4,940,409.55

0.004,940,409.550 Local
0.00Base

0.00
0.00

0.00
0.00

4,940,409.55
4,940,409.55

US DOLLAR Total

CASH EQUIVALENTS  Total
4,940,409.550

Base 0.00 0.00 0.00 4,940,409.55

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI0F1VJ1 ALDER HILL PARTNERS LP 30 Jun 2016HEDGE FUND

859,136.630 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 859,136.63

859,136.63

AUTREPAT-DISTRIBUTION USD/BOS30 Jun 2016 CANCEL

-859,136.630 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -859,136.63

-859,136.63

AUTREPAT-DISTRIBUTION USD/BOS19 Jul 2016 19 Jul 2016

820,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 820,000.00

820,000.00

AUTREPAT-DISTRIBUTION USD/BOS27 Jul 2016 27 Jul 2016

39,136.630 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 39,136.63

39,136.63
ACI0F1VJ1 Total
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FUND:
View Date:to October 18, 2016

APPOMATTOXSales Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 859,136.63859,136.630 Local

0.00 0.00 0.00 859,136.63Base

AUTREPAT-DISTRIBUTION USD/BOSACI0GGKS9 TIGER RATAN CAPITAL FUND LP 08 Jul 2016HEDGE FUND 08 Jul 2016

981,466.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 981,466.00

981,466.00

AUTREPAT-DISTRIBUTION USD/BOSACI0GGKV2 HEARD OPPORTUNITY FUND LLC 30 Sep 2016HEDGE FUND 30 Sep 2016

912,746.360 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 912,746.36

912,746.36

AUTREPAT-DISTRIBUTION USD/BOSACI0GGL58 MATARIN MARKET NEUTRAL 05 Jul 2016HEDGE FUND 05 Jul 2016

2,720,195.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,720,195.00

2,720,195.00

AUTREPAT-DISTRIBUTION USD/BOS22 Jul 2016 22 Jul 2016

279,805.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 279,805.00

279,805.00
ACI0GGL58 Total

0.00 0.000.00 3,000,000.003,000,000.000 Local

0.00 0.00 0.00 3,000,000.00Base

RETURN OF CAPITAL USD/BOSACI0GGL90 ELIZABETH PARK CAPITAL II LP 19 Aug 2016HEDGE FUND 19 Aug 2016

1,013,467.610 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,013,467.61

1,013,467.61

AUTREPAT-DISTRIBUTION USD/BOS23 Sep 2016

1,412,205.770 0.000.755725Local1.000000
0.755725 0.00 0.00Base

0.00
0.00
0.00 1,067,239.79

1,067,239.79

AUTREPAT-DISTRIBUTION USD/BOS23 Sep 2016 CANCEL

-1,412,205.770 0.000.755725Local1.000000
0.755725 0.00 0.00Base

0.00
0.00
0.00 -1,067,239.79

-1,067,239.79

AUTREPAT-DISTRIBUTION USD/BOS29 Sep 2016
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FUND:
View Date:to October 18, 2016

APPOMATTOXSales Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,412,205.770 0.000.755725Local1.000000
0.755725 0.00 0.00Base

0.00
0.00
0.00 1,067,239.79

1,067,239.79

AUTREPAT-DISTRIBUTION USD/BOS29 Sep 2016 CANCEL

-1,412,205.770 0.000.755725Local1.000000
0.755725 0.00 0.00Base

0.00
0.00
0.00 -1,067,239.79

-1,067,239.79

AUTREPAT-DISTRIBUTION USD/BOS23 Sep 2016 23 Sep 2016

1,486,532.390 0.000.717939Local1.000000
0.717939 0.00 0.00Base

0.00
0.00
0.00 1,067,239.79

1,067,239.79
ACI0GGL90 Total

0.00 0.000.00 2,080,707.402,500,000.000 Local

0.00 0.00 0.00 2,080,707.40Base

0.008,253,348.990 Local
0.00Base

0.00
0.00

0.00
0.00

7,834,056.39
7,834,056.39

US DOLLAR Total

EQUITY  Total
8,253,348.990

Base 0.00 0.00 0.00 7,834,056.39

12,774,465.940.000.000.00

13,193,758.540

SALES Total

Base
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FUND:
View Date:to October 18, 2016

ROCK CREEKPurchase Report by Report Date
ROCK CREEK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

10,660.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,660.78

10,660.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

4,660.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,660.80

4,660.80
86199E9B7 Total

0.00 0.000.00 15,321.5815,321.580 Local

0.00 0.00 0.00 15,321.58Base

0.0015,321.580 Local
0.00Base

0.00
0.00

0.00
0.00

15,321.58
15,321.58

US DOLLAR Total

CASH EQUIVALENTS  Total
15,321.580

Base 0.00 0.00 0.00 15,321.58

15,321.580.000.000.00

15,321.580

PURCHASE Total

Base
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FUND:
View Date:to October 18, 2016

ROCK CREEKSales Report by Report Date
ROCK CREEK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.139% 31 Dec 2030 01 Aug 2016

STIF FUND

14,988,808.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,988,808.48

14,988,808.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.142% 31 Dec 2030 02 Aug 2016

STIF FUND

2,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,875.00

2,875.00

STATE STREET BANK AND TRUST USD/CSW11 Aug 201631 Dec 2030 11 Aug 2016

STIF FUND

115,110.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 115,110.24

115,110.24

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

7,700,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,700,000.00

7,700,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.141% 31 Dec 2030 02 Sep 2016

STIF FUND

940.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 940.00

940.00

STATE STREET BANK AND TRUST USD/CSW28 Sep 201631 Dec 2030 28 Sep 2016

STIF FUND

1,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,500,000.00

1,500,000.00
86199E9B7 Total

0.00 0.000.00 24,307,733.7224,307,733.720 Local

0.00 0.00 0.00 24,307,733.72Base
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FUND:
View Date:to October 18, 2016

ROCK CREEKSales Report by Report Date
ROCK CREEK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0024,307,733.720 Local
0.00Base

0.00
0.00

0.00
0.00

24,307,733.72
24,307,733.72

US DOLLAR Total

CASH EQUIVALENTS  Total
24,307,733.720

Base 0.00 0.00 0.00 24,307,733.72

24,307,733.720.000.000.00

24,307,733.720

SALES Total

Base
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FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 01 Jul 20160.42%   05 Jul 2016 01 Jul 2016

3,242,257.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,242,257.00

3,242,257.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 05 Jul 20160.4%   06 Jul 2016 05 Jul 2016

3,310,546.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,310,546.00

3,310,546.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 06 Jul 20160.4%   07 Jul 2016 06 Jul 2016

3,386,614.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,386,614.00

3,386,614.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 07 Jul 20160.4%   08 Jul 2016 07 Jul 2016

3,386,652.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,386,652.00

3,386,652.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 08 Jul 20160.4%   11 Jul 2016 08 Jul 2016

3,386,690.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,386,690.00

3,386,690.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 11 Jul 20160.4%   12 Jul 2016 11 Jul 2016

3,436,477.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,436,477.00

3,436,477.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 12 Jul 20160.38%   13 Jul 2016 12 Jul 2016

3,436,515.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,436,515.00

3,436,515.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 13 Jul 20160.38%   14 Jul 2016 13 Jul 2016

3,421,203.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,421,203.00

3,421,203.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 14 Jul 20160.38%   15 Jul 2016 14 Jul 2016
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FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,421,240.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,421,240.00

3,421,240.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 15 Jul 20160.39%   18 Jul 2016 15 Jul 2016

3,430,773.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,430,773.00

3,430,773.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 18 Jul 20160.36%   19 Jul 2016 18 Jul 2016

3,380,518.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,380,518.00

3,380,518.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 19 Jul 20160.32%   20 Jul 2016 19 Jul 2016

3,391,902.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,391,902.00

3,391,902.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 20 Jul 20160.32%   21 Jul 2016 20 Jul 2016

3,391,933.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,391,933.00

3,391,933.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 21 Jul 20160.34%   22 Jul 2016 21 Jul 2016

3,391,963.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,391,963.00

3,391,963.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 22 Jul 20160.34%   25 Jul 2016 22 Jul 2016

3,391,995.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,391,995.00

3,391,995.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 25 Jul 20160.33%   26 Jul 2016 25 Jul 2016

3,426,755.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,426,755.00

3,426,755.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 26 Jul 20160.33%   27 Jul 2016 26 Jul 2016

3,426,787.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,426,787.00

3,426,787.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 27 Jul 20160.33%   28 Jul 2016 27 Jul 2016

3,426,818.000 0.00100.000000Local1.000000 0.00 0.00 3,426,818.00
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,426,818.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 28 Jul 20160.33%   29 Jul 2016 28 Jul 2016

3,488,688.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,488,688.00

3,488,688.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 29 Jul 20160.36%   01 Aug 2016 29 Jul 2016

3,488,720.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,488,720.00

3,488,720.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 01 Aug 20160.34%   02 Aug 2016 01 Aug 2016

3,531,794.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,531,794.00

3,531,794.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 02 Aug 20160.34%   03 Aug 2016 02 Aug 2016

2,856,751.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,856,751.00

2,856,751.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 03 Aug 20160.34%   04 Aug 2016 03 Aug 2016

3,778,153.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,778,153.00

3,778,153.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 04 Aug 20160.35%   05 Aug 2016 04 Aug 2016

3,778,189.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,778,189.00

3,778,189.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 05 Aug 20160.35%   08 Aug 2016 05 Aug 2016

3,821,806.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,821,806.00

3,821,806.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 08 Aug 20160.35%   09 Aug 2016 08 Aug 2016

3,822,004.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,822,004.00

3,822,004.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 09 Aug 20160.34%   10 Aug 2016 09 Aug 2016

3,822,041.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,822,041.00

3,822,041.00
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FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 10 Aug 20160.34%   11 Aug 2016 10 Aug 2016

3,822,077.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,822,077.00

3,822,077.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 11 Aug 20160.36%   12 Aug 2016 11 Aug 2016

3,000,113.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,113.00

3,000,113.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 12 Aug 20160.35%   15 Aug 2016 12 Aug 2016

2,986,922.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,986,922.00

2,986,922.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 15 Aug 20160.35%   16 Aug 2016 15 Aug 2016

3,356,489.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,356,489.00

3,356,489.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 16 Aug 20160.35%   17 Aug 2016 16 Aug 2016

3,548,401.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,548,401.00

3,548,401.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 17 Aug 20160.35%   18 Aug 2016 17 Aug 2016

3,548,435.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,548,435.00

3,548,435.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 18 Aug 20160.35%   19 Aug 2016 18 Aug 2016

3,548,470.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,548,470.00

3,548,470.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 19 Aug 20160.35%   22 Aug 2016 19 Aug 2016

3,553,604.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,553,604.00

3,553,604.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 22 Aug 20160.35%   23 Aug 2016 22 Aug 2016

3,548,278.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,548,278.00

3,548,278.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 23 Aug 20160.3%   24 Aug 2016 23 Aug 2016
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FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,459,112.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,459,112.00

2,459,112.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 24 Aug 20160.33%   25 Aug 2016 24 Aug 2016

2,459,573.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,459,573.00

2,459,573.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 25 Aug 20160.33%   26 Aug 2016 25 Aug 2016

2,478,657.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,478,657.00

2,478,657.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 26 Aug 20160.33%   29 Aug 2016 26 Aug 2016

2,478,680.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,478,680.00

2,478,680.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 29 Aug 20160.33%   30 Aug 2016 29 Aug 2016

2,402,651.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,402,651.00

2,402,651.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 30 Aug 20160.33%   31 Aug 2016 30 Aug 2016

2,408,858.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,408,858.00

2,408,858.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 31 Aug 20160.33%   01 Sep 2016 31 Aug 2016

2,408,880.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,408,880.00

2,408,880.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 01 Sep 20160.35%   02 Sep 2016 01 Sep 2016

2,408,903.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,408,903.00

2,408,903.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 02 Sep 20160.34%   06 Sep 2016 02 Sep 2016

2,408,926.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,408,926.00

2,408,926.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 06 Sep 20160.34%   07 Sep 2016 06 Sep 2016

2,409,017.000 0.00100.000000Local1.000000 0.00 0.00 2,409,017.00
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FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,409,017.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 07 Sep 20160.34%   08 Sep 2016 07 Sep 2016

2,420,842.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,420,842.00

2,420,842.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 08 Sep 20160.35%   09 Sep 2016 08 Sep 2016

2,430,725.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,430,725.00

2,430,725.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 09 Sep 20160.36%   12 Sep 2016 09 Sep 2016

2,435,309.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,435,309.00

2,435,309.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 12 Sep 20160.36%   13 Sep 2016 12 Sep 2016

2,426,779.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,426,779.00

2,426,779.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 13 Sep 20160.35%   14 Sep 2016 13 Sep 2016

2,426,716.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,426,716.00

2,426,716.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 14 Sep 20160.34%   15 Sep 2016 14 Sep 2016

2,393,527.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,393,527.00

2,393,527.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 15 Sep 20160.36%   16 Sep 2016 15 Sep 2016

2,385,757.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,385,757.00

2,385,757.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 16 Sep 20160.35%   19 Sep 2016 16 Sep 2016

2,385,781.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,385,781.00

2,385,781.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 19 Sep 20160.31%   20 Sep 2016 19 Sep 2016

2,385,850.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,385,850.00

2,385,850.00
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FUND:
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ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 20 Sep 20160.31%   21 Sep 2016 20 Sep 2016

6,144,127.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,144,127.00

6,144,127.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 21 Sep 20160.31%   22 Sep 2016 21 Sep 2016

1,906,725.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,906,725.00

1,906,725.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 22 Sep 20160.32%   23 Sep 2016 22 Sep 2016

1,906,742.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,906,742.00

1,906,742.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 23 Sep 20160.34%   26 Sep 2016 23 Sep 2016

1,906,759.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,906,759.00

1,906,759.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 26 Sep 20160.34%   27 Sep 2016 26 Sep 2016

1,925,411.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,925,411.00

1,925,411.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 27 Sep 20160.4%   28 Sep 2016 27 Sep 2016

1,009,703.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,009,703.00

1,009,703.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 28 Sep 20160.4%   29 Sep 2016 28 Sep 2016

1,009,714.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,009,714.00

1,009,714.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 29 Sep 20160.5%   30 Sep 2016 29 Sep 2016

1,064,211.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,064,211.00

1,064,211.00

STATE STREET BANK AND TRUST USD/BOS138990007 CANTOR FITZGERALD 30 Sep 20160.52%   03 Oct 2016 30 Sep 2016

1,064,226.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,064,226.00

1,064,226.00
138990007 Total

Books Closed Prepared by State StreetPage 2482



NHJA
September 30, 2016

FUND:
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ISBI DB COLLATERAL ACCTPurchase Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 188,340,734.00188,340,734.000 Local

0.00 0.00 0.00 188,340,734.00Base

0.00188,340,734.000 Local
0.00Base

0.00
0.00

0.00
0.00

188,340,734.00
188,340,734.00

US DOLLAR Total

CASH EQUIVALENTS  Total
188,340,734.000

Base 0.00 0.00 0.00 188,340,734.00

188,340,734.000.000.000.00

188,340,734.000

PURCHASE Total

Base
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ISBI DB COLLATERAL ACCTSales Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

CALLED BONDS USD/DTC00935LAC7 AIRE VALLEY MORTGAGES PLC 20 Sep 20161%   20 Sep 2066 20 Sep 2016

2,112,794.850 0.0099.999999Local
3,407,000.000

1.000000
99.999999 0.00 0.00Base

0.00
0.00
0.00 2,112,794.84

2,112,794.84

CALLED BONDS USD/DTC00935WAA7 AIRE VALLEY MORTGAGES PLC 20 Sep 20161%   20 Sep 2066 20 Sep 2016

3,745,157.260 0.00100.000000Local
9,034,000.000

1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,745,157.26

3,745,157.26

PRINCIPAL REDUCTION USD/DTC116874AD0 BRUNEL RESID MTGE SECURITISATI 13 Jul 20161%   13 Jan 2039

387.500 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

PRINCIPAL REDUCTION USD/DTC13 Jul 2016 CANCEL

-387.500 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
116874AD0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CALLED BONDS USD/DTC22882WAA4 CRUSADE GLOBAL TRUST 15 Aug 20161%   15 Nov 2037

368,839.800 0.00999.999818Local
3,614,000.000

1.000000
999.999818 0.00 0.00Base

0.00
0.00
0.00 3,688,397.33

3,688,397.33

CALLED BONDS USD/DTC15 Aug 2016 CANCEL

-368,839.800 0.00999.999818Local
3,614,000.000

1.000000
999.999818 0.00 0.00Base

0.00
0.00
0.00 -3,688,397.33

-3,688,397.33

CALLED BONDS USD/DTC15 Aug 2016 116 Aug 2016

368,839.800 0.0099.999978Local
3,614,000.000

1.000000
99.999978 0.00 0.00Base

0.00
0.00
0.00 368,839.72

368,839.72
22882WAA4 Total
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DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 368,839.72368,839.800 Local

0.00 0.00 0.00 368,839.7210,842,000.000 Base

0.006,226,791.910 Local
0.0023,283,000.000 Base

0.00
0.00

0.00
0.00

6,226,791.82
6,226,791.82

US DOLLAR Total

FIXED INCOME  Total
6,226,791.910

23,283,000.000 Base 0.00 0.00 0.00 6,226,791.82

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/BOS138990007 CANTOR FITZGERALD 01 Jul 20160.47%   01 Jul 2016 01 Jul 2016

3,242,214.000 42.33100.000000Local1.000000
100.000000 42.33 0.00Base

0.00
0.00
0.00 3,242,214.00

3,242,214.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 05 Jul 20160.42%   05 Jul 2016 05 Jul 2016

3,242,257.000 151.32100.000000Local1.000000
100.000000 151.32 0.00Base

0.00
0.00
0.00 3,242,257.00

3,242,257.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 06 Jul 20160.4%   06 Jul 2016 06 Jul 2016

3,310,546.000 36.78100.000000Local1.000000
100.000000 36.78 0.00Base

0.00
0.00
0.00 3,310,546.00

3,310,546.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 07 Jul 20160.4%   07 Jul 2016 07 Jul 2016

3,386,614.000 37.63100.000000Local1.000000
100.000000 37.63 0.00Base

0.00
0.00
0.00 3,386,614.00

3,386,614.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 08 Jul 20160.4%   08 Jul 2016 08 Jul 2016

3,386,652.000 37.63100.000000Local1.000000
100.000000 37.63 0.00Base

0.00
0.00
0.00 3,386,652.00

3,386,652.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 11 Jul 20160.4%   11 Jul 2016 11 Jul 2016

3,386,690.000 112.89100.000000Local1.000000 0.00 0.00 3,386,690.00
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DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 112.89 0.00Base 0.00 3,386,690.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 12 Jul 20160.4%   12 Jul 2016 12 Jul 2016

3,436,477.000 38.18100.000000Local1.000000
100.000000 38.18 0.00Base

0.00
0.00
0.00 3,436,477.00

3,436,477.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 13 Jul 20160.38%   13 Jul 2016 13 Jul 2016

3,436,515.000 36.27100.000000Local1.000000
100.000000 36.27 0.00Base

0.00
0.00
0.00 3,436,515.00

3,436,515.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 14 Jul 20160.38%   14 Jul 2016 14 Jul 2016

3,421,203.000 36.11100.000000Local1.000000
100.000000 36.11 0.00Base

0.00
0.00
0.00 3,421,203.00

3,421,203.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 15 Jul 20160.38%   15 Jul 2016 15 Jul 2016

3,421,240.000 36.11100.000000Local1.000000
100.000000 36.11 0.00Base

0.00
0.00
0.00 3,421,240.00

3,421,240.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 18 Jul 20160.39%   18 Jul 2016 18 Jul 2016

3,430,773.000 111.51100.000000Local1.000000
100.000000 111.51 0.00Base

0.00
0.00
0.00 3,430,773.00

3,430,773.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 19 Jul 20160.36%   19 Jul 2016 19 Jul 2016

3,380,518.000 33.81100.000000Local1.000000
100.000000 33.81 0.00Base

0.00
0.00
0.00 3,380,518.00

3,380,518.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 20 Jul 20160.32%   20 Jul 2016 20 Jul 2016

3,391,902.000 30.15100.000000Local1.000000
100.000000 30.15 0.00Base

0.00
0.00
0.00 3,391,902.00

3,391,902.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 21 Jul 20160.32%   21 Jul 2016 21 Jul 2016

3,391,933.000 30.15100.000000Local1.000000
100.000000 30.15 0.00Base

0.00
0.00
0.00 3,391,933.00

3,391,933.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 22 Jul 20160.34%   22 Jul 2016 22 Jul 2016

3,391,963.000 32.04100.000000Local1.000000
100.000000 32.04 0.00Base

0.00
0.00
0.00 3,391,963.00

3,391,963.00
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTSales Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS138990007 CANTOR FITZGERALD 25 Jul 20160.34%   25 Jul 2016 25 Jul 2016

3,391,995.000 96.12100.000000Local1.000000
100.000000 96.12 0.00Base

0.00
0.00
0.00 3,391,995.00

3,391,995.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 26 Jul 20160.33%   26 Jul 2016 26 Jul 2016

3,426,755.000 31.41100.000000Local1.000000
100.000000 31.41 0.00Base

0.00
0.00
0.00 3,426,755.00

3,426,755.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 27 Jul 20160.33%   27 Jul 2016 27 Jul 2016

3,426,787.000 31.41100.000000Local1.000000
100.000000 31.41 0.00Base

0.00
0.00
0.00 3,426,787.00

3,426,787.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 28 Jul 20160.33%   28 Jul 2016 28 Jul 2016

3,426,818.000 31.41100.000000Local1.000000
100.000000 31.41 0.00Base

0.00
0.00
0.00 3,426,818.00

3,426,818.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 29 Jul 20160.33%   29 Jul 2016 29 Jul 2016

3,488,688.000 31.98100.000000Local1.000000
100.000000 31.98 0.00Base

0.00
0.00
0.00 3,488,688.00

3,488,688.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 01 Aug 20160.36%   01 Aug 2016 01 Aug 2016

3,488,720.000 104.67100.000000Local1.000000
100.000000 104.67 0.00Base

0.00
0.00
0.00 3,488,720.00

3,488,720.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 02 Aug 20160.34%   02 Aug 2016 02 Aug 2016

3,531,794.000 33.36100.000000Local1.000000
100.000000 33.36 0.00Base

0.00
0.00
0.00 3,531,794.00

3,531,794.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 03 Aug 20160.34%   03 Aug 2016 03 Aug 2016

2,856,751.000 26.98100.000000Local1.000000
100.000000 26.98 0.00Base

0.00
0.00
0.00 2,856,751.00

2,856,751.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 04 Aug 20160.34%   04 Aug 2016 04 Aug 2016

3,778,153.000 35.68100.000000Local1.000000
100.000000 35.68 0.00Base

0.00
0.00
0.00 3,778,153.00

3,778,153.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 05 Aug 20160.35%   05 Aug 2016 05 Aug 2016
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FUND:
View Date:to October 18, 2016

ISBI DB COLLATERAL ACCTSales Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,778,189.000 36.73100.000000Local1.000000
100.000000 36.73 0.00Base

0.00
0.00
0.00 3,778,189.00

3,778,189.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 08 Aug 20160.35%   08 Aug 2016 08 Aug 2016

3,821,806.000 111.48100.000000Local1.000000
100.000000 111.48 0.00Base

0.00
0.00
0.00 3,821,806.00

3,821,806.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 09 Aug 20160.35%   09 Aug 2016 09 Aug 2016

3,822,004.000 37.16100.000000Local1.000000
100.000000 37.16 0.00Base

0.00
0.00
0.00 3,822,004.00

3,822,004.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 10 Aug 20160.34%   10 Aug 2016 10 Aug 2016

3,822,041.000 36.10100.000000Local1.000000
100.000000 36.10 0.00Base

0.00
0.00
0.00 3,822,041.00

3,822,041.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 11 Aug 20160.34%   11 Aug 2016 11 Aug 2016

3,822,077.000 36.10100.000000Local1.000000
100.000000 36.10 0.00Base

0.00
0.00
0.00 3,822,077.00

3,822,077.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 12 Aug 20160.36%   12 Aug 2016 12 Aug 2016

3,000,113.000 30.00100.000000Local1.000000
100.000000 30.00 0.00Base

0.00
0.00
0.00 3,000,113.00

3,000,113.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 15 Aug 20160.35%   15 Aug 2016 15 Aug 2016

2,986,922.000 87.12100.000000Local1.000000
100.000000 87.12 0.00Base

0.00
0.00
0.00 2,986,922.00

2,986,922.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 16 Aug 20160.35%   16 Aug 2016 16 Aug 2016

3,356,489.000 32.63100.000000Local1.000000
100.000000 32.63 0.00Base

0.00
0.00
0.00 3,356,489.00

3,356,489.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 17 Aug 20160.35%   17 Aug 2016 17 Aug 2016

3,548,401.000 34.50100.000000Local1.000000
100.000000 34.50 0.00Base

0.00
0.00
0.00 3,548,401.00

3,548,401.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 18 Aug 20160.35%   18 Aug 2016 18 Aug 2016

3,548,435.000 34.50100.000000Local1.000000 0.00 0.00 3,548,435.00
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ISBI DB COLLATERAL ACCTSales Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 34.50 0.00Base 0.00 3,548,435.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 19 Aug 20160.35%   19 Aug 2016 19 Aug 2016

3,548,470.000 34.50100.000000Local1.000000
100.000000 34.50 0.00Base

0.00
0.00
0.00 3,548,470.00

3,548,470.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 22 Aug 20160.35%   22 Aug 2016 22 Aug 2016

3,553,604.000 103.65100.000000Local1.000000
100.000000 103.65 0.00Base

0.00
0.00
0.00 3,553,604.00

3,553,604.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 23 Aug 20160.35%   23 Aug 2016 23 Aug 2016

3,548,278.000 34.50100.000000Local1.000000
100.000000 34.50 0.00Base

0.00
0.00
0.00 3,548,278.00

3,548,278.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 24 Aug 20160.3%   24 Aug 2016 24 Aug 2016

2,459,112.000 20.49100.000000Local1.000000
100.000000 20.49 0.00Base

0.00
0.00
0.00 2,459,112.00

2,459,112.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 25 Aug 20160.33%   25 Aug 2016 25 Aug 2016

2,459,573.000 22.55100.000000Local1.000000
100.000000 22.55 0.00Base

0.00
0.00
0.00 2,459,573.00

2,459,573.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 26 Aug 20160.33%   26 Aug 2016 26 Aug 2016

2,478,657.000 22.72100.000000Local1.000000
100.000000 22.72 0.00Base

0.00
0.00
0.00 2,478,657.00

2,478,657.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 29 Aug 20160.33%   29 Aug 2016 29 Aug 2016

2,478,680.000 68.16100.000000Local1.000000
100.000000 68.16 0.00Base

0.00
0.00
0.00 2,478,680.00

2,478,680.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 30 Aug 20160.33%   30 Aug 2016 30 Aug 2016

2,402,651.000 22.02100.000000Local1.000000
100.000000 22.02 0.00Base

0.00
0.00
0.00 2,402,651.00

2,402,651.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 31 Aug 20160.33%   31 Aug 2016 31 Aug 2016

2,408,858.000 22.08100.000000Local1.000000
100.000000 22.08 0.00Base

0.00
0.00
0.00 2,408,858.00

2,408,858.00
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ISBI DB COLLATERAL ACCTSales Report by Report Date
DEUTSCHE BANK

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS138990007 CANTOR FITZGERALD 01 Sep 20160.33%   01 Sep 2016 01 Sep 2016

2,408,880.000 22.08100.000000Local1.000000
100.000000 22.08 0.00Base

0.00
0.00
0.00 2,408,880.00

2,408,880.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 02 Sep 20160.35%   02 Sep 2016 02 Sep 2016

2,408,903.000 23.42100.000000Local1.000000
100.000000 23.42 0.00Base

0.00
0.00
0.00 2,408,903.00

2,408,903.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 06 Sep 20160.34%   06 Sep 2016 06 Sep 2016

2,408,926.000 91.00100.000000Local1.000000
100.000000 91.00 0.00Base

0.00
0.00
0.00 2,408,926.00

2,408,926.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 07 Sep 20160.34%   07 Sep 2016 07 Sep 2016

2,409,017.000 22.75100.000000Local1.000000
100.000000 22.75 0.00Base

0.00
0.00
0.00 2,409,017.00

2,409,017.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 08 Sep 20160.34%   08 Sep 2016 08 Sep 2016

2,420,842.000 22.86100.000000Local1.000000
100.000000 22.86 0.00Base

0.00
0.00
0.00 2,420,842.00

2,420,842.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 09 Sep 20160.35%   09 Sep 2016 09 Sep 2016

2,430,725.000 23.63100.000000Local1.000000
100.000000 23.63 0.00Base

0.00
0.00
0.00 2,430,725.00

2,430,725.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 12 Sep 20160.36%   12 Sep 2016 12 Sep 2016

2,435,309.000 73.05100.000000Local1.000000
100.000000 73.05 0.00Base

0.00
0.00
0.00 2,435,309.00

2,435,309.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 13 Sep 20160.36%   13 Sep 2016 13 Sep 2016

2,426,779.000 24.27100.000000Local1.000000
100.000000 24.27 0.00Base

0.00
0.00
0.00 2,426,779.00

2,426,779.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 14 Sep 20160.35%   14 Sep 2016 14 Sep 2016

2,426,716.000 23.59100.000000Local1.000000
100.000000 23.59 0.00Base

0.00
0.00
0.00 2,426,716.00

2,426,716.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 15 Sep 20160.34%   15 Sep 2016 15 Sep 2016
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July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,393,527.000 22.61100.000000Local1.000000
100.000000 22.61 0.00Base

0.00
0.00
0.00 2,393,527.00

2,393,527.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 16 Sep 20160.36%   16 Sep 2016 16 Sep 2016

2,385,757.000 23.86100.000000Local1.000000
100.000000 23.86 0.00Base

0.00
0.00
0.00 2,385,757.00

2,385,757.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 19 Sep 20160.35%   19 Sep 2016 19 Sep 2016

2,385,781.000 69.60100.000000Local1.000000
100.000000 69.60 0.00Base

0.00
0.00
0.00 2,385,781.00

2,385,781.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 20 Sep 20160.31%   20 Sep 2016 20 Sep 2016

2,385,850.000 20.54100.000000Local1.000000
100.000000 20.54 0.00Base

0.00
0.00
0.00 2,385,850.00

2,385,850.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 21 Sep 20160.31%   21 Sep 2016 21 Sep 2016

6,144,127.000 52.91100.000000Local1.000000
100.000000 52.91 0.00Base

0.00
0.00
0.00 6,144,127.00

6,144,127.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 22 Sep 20160.31%   22 Sep 2016 22 Sep 2016

1,906,725.000 16.42100.000000Local1.000000
100.000000 16.42 0.00Base

0.00
0.00
0.00 1,906,725.00

1,906,725.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 23 Sep 20160.32%   23 Sep 2016 23 Sep 2016

1,906,742.000 16.95100.000000Local1.000000
100.000000 16.95 0.00Base

0.00
0.00
0.00 1,906,742.00

1,906,742.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 26 Sep 20160.34%   26 Sep 2016 26 Sep 2016

1,906,759.000 54.03100.000000Local1.000000
100.000000 54.03 0.00Base

0.00
0.00
0.00 1,906,759.00

1,906,759.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 27 Sep 20160.34%   27 Sep 2016 27 Sep 2016

1,925,411.000 18.18100.000000Local1.000000
100.000000 18.18 0.00Base

0.00
0.00
0.00 1,925,411.00

1,925,411.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 28 Sep 20160.4%   28 Sep 2016 28 Sep 2016

1,009,703.000 11.22100.000000Local1.000000 0.00 0.00 1,009,703.00
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 11.22 0.00Base 0.00 1,009,703.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 29 Sep 20160.4%   29 Sep 2016 29 Sep 2016

1,009,714.000 11.22100.000000Local1.000000
100.000000 11.22 0.00Base

0.00
0.00
0.00 1,009,714.00

1,009,714.00

MATURITY USD/BOS138990007 CANTOR FITZGERALD 30 Sep 20160.5%   30 Sep 2016 30 Sep 2016

1,064,211.000 14.78100.000000Local1.000000
100.000000 14.78 0.00Base

0.00
0.00
0.00 1,064,211.00

1,064,211.00
138990007 Total

0.00 0.002,711.89 190,518,722.00190,518,722.000 Local

2,711.89 0.00 0.00 190,518,722.00Base

2,711.89190,518,722.000 Local
2,711.89Base

0.00
0.00

0.00
0.00

190,518,722.00
190,518,722.00

US DOLLAR Total

SHORT TERM MATURITIES  Total
190,518,722.000

Base 2,711.89 0.00 0.00 190,518,722.00

196,745,513.820.000.002,711.89

196,745,513.910

23,283,000.000

SALES Total

Base
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Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

78,057.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 78,057.20

78,057.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.503% 31 Dec 2030 05 Jul 2016

STIF FUND

909,735.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 909,735.63

909,735.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

21,400.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,400.61

21,400.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

10,609.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,609.97

10,609.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

8,439.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,439.75

8,439.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

4,397.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,397.04

4,397.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

48,248.430 0.00100.000000Local1.000000 0.00 0.00 48,248.43

Books Closed Prepared by State StreetPage 2494



NHJD
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 48,248.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

5,566.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,566.34

5,566.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20160.511% 31 Dec 2030 18 Jul 2016

STIF FUND

9,886.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,886.00

9,886.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

929.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 929.18

929.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

15,819.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,819.01

15,819.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

2,156.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,156.00

2,156.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

10,380.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,380.71

10,380.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

4,092.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,092.08

4,092.08
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NHJD
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

2,582.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,582.10

2,582.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

5,775.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,775.30

5,775.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

47,230.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,230.41

47,230.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

51,139.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,139.21

51,139.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

828.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 828.00

828.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

2,335.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,335.00

2,335.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

4,468.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,468.80

4,468.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

913.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 913.59

913.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

7,839.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,839.85

7,839.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

41,774.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,774.82

41,774.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

3,788.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,788.75

3,788.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

7,447.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,447.64

7,447.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

8,594.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,594.06

8,594.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

17,155.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,155.50

17,155.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

11,240.550 0.00100.000000Local1.000000 0.00 0.00 11,240.55
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FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 11,240.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

17,064.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,064.27

17,064.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

6,261.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,261.38

6,261.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

5,278.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,278.34

5,278.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

4,961.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,961.03

4,961.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

25,684.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,684.82

25,684.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

61,754.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,754.10

61,754.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

19,561.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,561.62

19,561.62
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FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

5,762.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,762.44

5,762.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

24,624.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,624.74

24,624.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

8,446.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,446.81

8,446.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016

STIF FUND

10,064.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,064.03

10,064.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

67,061.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,061.54

67,061.54

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

52,779.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 52,779.61

52,779.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

312.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 312.50

312.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

184,942.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 184,942.53

184,942.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

11,468.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,468.20

11,468.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

189,574.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 189,574.73

189,574.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

162,293.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 162,293.67

162,293.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

6,362.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,362.50

6,362.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

896.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 896.00

896.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

4,842.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,842.25

4,842.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

8,449.330 0.00100.000000Local1.000000 0.00 0.00 8,449.33
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FUND:
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SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 8,449.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

136,809.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 136,809.43

136,809.43
86199E9B7 Total

0.00 0.000.00 2,358,087.402,358,087.400 Local

0.00 0.00 0.00 2,358,087.40Base

0.002,358,087.400 Local
0.00Base

0.00
0.00

0.00
0.00

2,358,087.40
2,358,087.40

US DOLLAR Total

CASH EQUIVALENTS  Total
2,358,087.400

Base 0.00 0.00 0.00 2,358,087.40

EQUITY
US DOLLAR

J.P. MORGAN SECURITIES INC. USD/DTC00847X104 AGIOS PHARMACEUTICALS INC 28 Sep 2016COMMON STOCK USD.001 OPEN

300.000 0.0054.210000Local1.000000
54.210000 0.00 0.75Base

0.75
0.00
0.00 16,263.75

16,263.75

WEEDEN + CO. USD/DTC013817101 ALCOA INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

1,100.000 0.0010.369500Local1.000000
10.369500 0.00 8.25Base

8.25
0.00
0.00 11,414.70

11,414.70

WEEDEN + CO. USD/DTC015271109 ALEXANDRIA REAL ESTATE EQUIT 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

200.000 0.00112.536300Local1.000000
112.536300 0.00 1.50Base

1.50
0.00
0.00 22,508.76

22,508.76

WELLS FARGO SECURITIES, LLC USD/DTC018581108 ALLIANCE DATA SYSTEMS CORP 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

100.000 0.00213.259000Local1.000000 0.75 0.00 21,326.65
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FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

213.259000 0.00 0.75Base 0.00 21,326.65

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00214.210000Local1.000000
214.210000 0.00 0.25Base

0.25
0.00
0.00 21,421.25

21,421.25
018581108 Total

1.00 0.000.00 42,747.90200.000 Local

0.00 1.00 0.00 42,747.90Base

WEEDEN + CO. USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

300.000 0.0034.702600Local1.000000
34.702600 0.00 2.25Base

2.25
0.00
0.00 10,413.03

10,413.03

WEEDEN + CO. USD/DTC03076C106 AMERIPRISE FINANCIAL INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0096.300200Local1.000000
96.300200 0.00 0.75Base

0.75
0.00
0.00 9,630.77

9,630.77

WEEDEN + CO. USD/DTC032654105 ANALOG DEVICES INC 09 Aug 2016 0.01COMMON STOCK USD.167 12 Aug 2016

100.000 0.0063.841600Local1.000000
63.841600 0.00 0.75Base

0.75
0.00
0.00 6,384.91

6,384.91

EXTERNAL SWAP USD/DTC035710409 ANNALY CAPITAL MANAGEMENT IN 29 Jul 2016REIT USD.01 03 Aug 2016

3,700.000 0.0010.980000Local1.000000
10.980000 0.00 0.00Base

0.00
0.00
0.00 40,626.00

40,626.00

WEEDEN + CO. USD/DTC03674X106 ANTERO RESOURCES CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

700.000 0.0027.118400Local1.000000
27.118400 0.00 5.25Base

5.25
0.00
0.00 18,988.13

18,988.13

MERGER NON CASH USD/DTC044186104 ASHLAND GLOBAL HOLDINGS INC 20 Sep 2016COMMON STOCK 20 Sep 2016

2,515.000 0.00111.864866Local1.000000
111.864866 0.00 0.00Base

0.00
0.00
0.00 281,340.14

281,340.14

WEEDEN + CO. USD/DTC045487105 ASSOCIATED BANC CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016
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SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

500.000 0.0019.251500Local1.000000
19.251500 0.00 3.75Base

3.75
0.00
0.00 9,629.50

9,629.50

WEEDEN + CO. USD/DTC052769106 AUTODESK INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0060.350600Local1.000000
60.350600 0.00 1.50Base

1.50
0.00
0.00 12,071.62

12,071.62

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

200.000 0.0072.650002Local1.000000
72.650002 0.00 0.00Base

0.00
0.00
0.00 14,530.00

14,530.00
052769106 Total

1.50 0.000.00 26,601.62400.000 Local

0.00 1.50 0.00 26,601.62Base

WEEDEN + CO. USD/DTC053484101 AVALONBAY COMMUNITIES INC 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

100.000 0.00185.852000Local1.000000
185.852000 0.00 0.75Base

0.75
0.00
0.00 18,585.95

18,585.95

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00181.590000Local1.000000
181.590000 0.00 0.25Base

0.25
0.00
0.00 18,159.25

18,159.25
053484101 Total

1.00 0.000.00 36,745.20200.000 Local

0.00 1.00 0.00 36,745.20Base

WELLS FARGO SECURITIES, LLC USD/DTC053611109 AVERY DENNISON CORP 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

200.000 0.0073.014500Local1.000000
73.014500 0.00 1.50Base

1.50
0.00
0.00 14,604.40

14,604.40

WEEDEN + CO. USD/DTC057224107 BAKER HUGHES INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

200.000 0.0047.820500Local1.000000
47.820500 0.00 1.50Base

1.50
0.00
0.00 9,565.60

9,565.60

WEEDEN + CO. USD/DTC067383109 CR BARD INC 09 Aug 2016 0.01COMMON STOCK USD.25 12 Aug 2016
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SSGA RUSSELL MIDCAP CORE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.00222.529600Local1.000000
222.529600 0.00 0.75Base

0.75
0.00
0.00 22,253.71

22,253.71

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00227.300000Local1.000000
227.300000 0.00 0.25Base

0.25
0.00
0.00 22,730.25

22,730.25
067383109 Total

1.00 0.000.00 44,983.96200.000 Local

0.00 1.00 0.00 44,983.96Base

WEEDEN + CO. USD/DTC073302101 B/E AEROSPACE INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0047.197300Local1.000000
47.197300 0.00 1.50Base

1.50
0.00
0.00 9,440.96

9,440.96

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09061G101 BIOMARIN PHARMACEUTICAL INC 31 Aug 2016COMMON STOCK USD.001 06 Sep 2016

400.000 0.0093.890000Local1.000000
93.890000 0.00 1.00Base

1.00
0.00
0.00 37,557.00

37,557.00

WEEDEN + CO. USD/DTC101121101 BOSTON PROPERTIES INC 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

100.000 0.00143.295200Local1.000000
143.295200 0.00 0.75Base

0.75
0.00
0.00 14,330.27

14,330.27

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00138.380000Local1.000000
138.380000 0.00 0.25Base

0.25
0.00
0.00 13,838.25

13,838.25
101121101 Total

1.00 0.000.00 28,168.52200.000 Local

0.00 1.00 0.00 28,168.52Base

WEEDEN + CO. USD/DTC109641100 BRINKER INTERNATIONAL INC 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

200.000 0.0047.058900Local1.000000
47.058900 0.00 1.50Base

1.50
0.00
0.00 9,413.28

9,413.28

WELLS FARGO SECURITIES, LLC USD/DTC117043109 BRUNSWICK CORP 12 Jul 2016 0.01COMMON STOCK USD.75 15 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days
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300.000 0.0049.203300Local1.000000
49.203300 0.00 2.25Base

2.25
0.00
0.00 14,763.24

14,763.24

WEEDEN + CO. USD/DTC12508E101 CDK GLOBAL INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0058.449400Local1.000000
58.449400 0.00 1.50Base

1.50
0.00
0.00 11,691.38

11,691.38

ASSET TRANSFER AT MARKET NON CASH USD/DTC12514G108 CDW CORP/DE 09 Aug 2016COMMON STOCK USD.01 09 Aug 2016

18,372.000 0.0044.990000Local1.000000
44.990000 0.00 0.00Base

0.00
0.00
0.00 826,556.28

826,556.28

WELLS FARGO SECURITIES, LLC USD/DTC125896100 CMS ENERGY CORP 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

300.000 0.0044.838100Local1.000000
44.838100 0.00 2.25Base

2.25
0.00
0.00 13,453.68

13,453.68

WEEDEN + CO. USD/DTC12673P105 CA INC 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

300.000 0.0034.050500Local1.000000
34.050500 0.00 2.25Base

2.25
0.00
0.00 10,217.40

10,217.40

WEEDEN + CO. USD/DTC131347304 CALPINE CORP 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

700.000 0.0012.718400Local1.000000
12.718400 0.00 5.25Base

5.25
0.00
0.00 8,908.13

8,908.13

WEEDEN + CO. USD/DTC156700106 CENTURYLINK INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

300.000 0.0030.142600Local1.000000
30.142600 0.00 2.25Base

2.25
0.00
0.00 9,045.03

9,045.03

WELLS FARGO SECURITIES, LLC USD/DTC159864107 CHARLES RIVER LABORATORIES 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0086.166400Local1.000000
86.166400 0.00 1.50Base

1.50
0.00
0.00 17,234.78

17,234.78

WELLS FARGO SECURITIES, LLC USD/DTC16934Q208 CHIMERA INVESTMENT CORP 12 Jul 2016 0.01REIT USD.01 15 Jul 2016

800.000 0.0015.931300Local1.000000
15.931300 0.00 6.00Base

6.00
0.00
0.00 12,751.04

12,751.04
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WEEDEN + CO. USD/DTC174610105 CITIZENS FINANCIAL GROUP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

500.000 0.0023.446200Local1.000000
23.446200 0.00 3.75Base

3.75
0.00
0.00 11,726.85

11,726.85

WEEDEN + CO. USD/DTC198287203 COLUMBIA PROPERTY TRUST INC 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

400.000 0.0024.252900Local1.000000
24.252900 0.00 3.00Base

3.00
0.00
0.00 9,704.16

9,704.16

WEEDEN + CO. USD/DTC200340107 COMERICA INC 09 Aug 2016 0.01COMMON STOCK USD5.0 12 Aug 2016

300.000 0.0046.059400Local1.000000
46.059400 0.00 2.25Base

2.25
0.00
0.00 13,820.07

13,820.07

WEEDEN + CO. USD/DTC205887102 CONAGRA FOODS INC 09 Aug 2016 0.01COMMON STOCK USD5.0 12 Aug 2016

200.000 0.0046.666100Local1.000000
46.666100 0.00 1.50Base

1.50
0.00
0.00 9,334.72

9,334.72

WELLS FARGO SECURITIES, LLC USD/DTC20605P101 CONCHO RESOURCES INC 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

100.000 0.00122.674900Local1.000000
122.674900 0.00 0.75Base

0.75
0.00
0.00 12,268.24

12,268.24

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

400.000 0.00129.200000Local1.000000
129.200000 0.00 1.00Base

1.00
0.00
0.00 51,681.00

51,681.00
20605P101 Total

1.75 0.000.00 63,949.24500.000 Local

0.00 1.75 0.00 63,949.24Base

WEEDEN + CO. USD/DTC209115104 CONSOLIDATED EDISON INC 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

200.000 0.0078.029500Local1.000000
78.029500 0.00 1.50Base

1.50
0.00
0.00 15,607.40

15,607.40

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0077.170000Local1.000000
77.170000 0.00 0.50Base

0.50
0.00
0.00 15,434.50

15,434.50
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209115104 Total

2.00 0.000.00 31,041.90400.000 Local

0.00 2.00 0.00 31,041.90Base

WEEDEN + CO. USD/DTC21871D103 CORELOGIC INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

300.000 0.0038.801900Local1.000000
38.801900 0.00 2.25Base

2.25
0.00
0.00 11,642.82

11,642.82

WEEDEN + CO. USD/DTC22002T108 CORPORATE OFFICE PROPERTIES 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

300.000 0.0029.551500Local1.000000
29.551500 0.00 2.25Base

2.25
0.00
0.00 8,867.70

8,867.70

WELLS FARGO SECURITIES, LLC USD/DTC22282E102 COVANTA HOLDING CORP 12 Jul 2016 0.01COMMON STOCK USD.1 15 Jul 2016

800.000 0.0017.043100Local1.000000
17.043100 0.00 6.00Base

6.00
0.00
0.00 13,640.48

13,640.48

WEEDEN + CO. USD/DTC231021106 CUMMINS INC 09 Aug 2016 0.01COMMON STOCK USD2.5 12 Aug 2016

100.000 0.00125.808700Local1.000000
125.808700 0.00 0.75Base

0.75
0.00
0.00 12,581.62

12,581.62

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

100.000 0.00123.599998Local1.000000
123.599998 0.00 0.00Base

0.00
0.00
0.00 12,360.00

12,360.00
231021106 Total

0.75 0.000.00 24,941.62200.000 Local

0.00 0.75 0.00 24,941.62Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC232806109 CYPRESS SEMICONDUCTOR CORP 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

1,400.000 0.0010.705700Local1.000000
10.705700 0.00 15.40Base

15.40
0.00
0.00 15,003.38

15,003.38

WEEDEN + CO. USD/DTC25179M103 DEVON ENERGY CORP 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

300.000 0.0039.879700Local1.000000
39.879700 0.00 2.25Base

2.25
0.00
0.00 11,966.16

11,966.16
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J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

300.000 0.0041.580000Local1.000000
41.580000 0.00 0.75Base

0.75
0.00
0.00 12,474.75

12,474.75
25179M103 Total

3.00 0.000.00 24,440.91600.000 Local

0.00 3.00 0.00 24,440.91Base

GOLDMAN SACHS + CO USD/DTC25278X109 DIAMONDBACK ENERGY INC 29 Jul 2016COMMON STOCK USD.01 03 Aug 2016

200.000 0.0087.790000Local1.000000
87.790000 0.00 0.50Base

0.50
0.00
0.00 17,558.50

17,558.50

WELLS FARGO SECURITIES, LLC USD/DTC25659T107 DOLBY LABORATORIES INC CL A 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

300.000 0.0049.183900Local1.000000
49.183900 0.00 2.25Base

2.25
0.00
0.00 14,757.42

14,757.42

WEEDEN + CO. USD/DTC256677105 DOLLAR GENERAL CORP 09 Aug 2016 0.01COMMON STOCK USD.875 12 Aug 2016

100.000 0.0092.051200Local1.000000
92.051200 0.00 0.75Base

0.75
0.00
0.00 9,205.87

9,205.87

WEEDEN + CO. USD/DTC256746108 DOLLAR TREE INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0095.843400Local1.000000
95.843400 0.00 0.75Base

0.75
0.00
0.00 9,585.09

9,585.09

WEEDEN + CO. USD/DTC25960P109 DOUGLAS EMMETT INC 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

200.000 0.0037.796100Local1.000000
37.796100 0.00 1.50Base

1.50
0.00
0.00 7,560.72

7,560.72

WELLS FARGO SECURITIES, LLC USD/DTC26138E109 DR PEPPER SNAPPLE GROUP INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0096.842500Local1.000000
96.842500 0.00 1.50Base

1.50
0.00
0.00 19,370.00

19,370.00

WEEDEN + CO. USD/DTC281020107 EDISON INTERNATIONAL 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

200.000 0.0075.308200Local1.000000 1.50 0.00 15,063.14
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75.308200 0.00 1.50Base 0.00 15,063.14

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0073.700000Local1.000000
73.700000 0.00 0.50Base

0.50
0.00
0.00 14,740.50

14,740.50
281020107 Total

2.00 0.000.00 29,803.64400.000 Local

0.00 2.00 0.00 29,803.64Base

WEEDEN + CO. USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

100.000 0.00113.461200Local1.000000
113.461200 0.00 0.75Base

0.75
0.00
0.00 11,346.87

11,346.87

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00120.460000Local1.000000
120.460000 0.00 0.25Base

0.25
0.00
0.00 12,046.25

12,046.25
28176E108 Total

1.00 0.000.00 23,393.12200.000 Local

0.00 1.00 0.00 23,393.12Base

WEEDEN + CO. USD/DTC285512109 ELECTRONIC ARTS INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0078.737300Local1.000000
78.737300 0.00 0.75Base

0.75
0.00
0.00 7,874.48

7,874.48

WELLS FARGO SECURITIES, LLC USD/DTC297178105 ESSEX PROPERTY TRUST INC 12 Jul 2016 0.01REIT USD.0001 15 Jul 2016

100.000 0.00232.442900Local1.000000
232.442900 0.00 0.75Base

0.75
0.00
0.00 23,245.04

23,245.04

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00227.410000Local1.000000
227.410000 0.00 0.25Base

0.25
0.00
0.00 22,741.25

22,741.25
297178105 Total

1.00 0.000.00 45,986.29200.000 Local

0.00 1.00 0.00 45,986.29Base
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WEEDEN + CO. USD/DTC30040W108 EVERSOURCE ENERGY 09 Aug 2016 0.01COMMON STOCK USD5.0 12 Aug 2016

200.000 0.0056.861100Local1.000000
56.861100 0.00 1.50Base

1.50
0.00
0.00 11,373.72

11,373.72

WEEDEN + CO. USD/DTC30212P303 EXPEDIA INC 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

100.000 0.00113.787300Local1.000000
113.787300 0.00 0.75Base

0.75
0.00
0.00 11,379.48

11,379.48

WELLS FARGO SECURITIES, LLC USD/DTC302445101 FLIR SYSTEMS INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

400.000 0.0032.483900Local1.000000
32.483900 0.00 3.00Base

3.00
0.00
0.00 12,996.56

12,996.56

WELLS FARGO SECURITIES, LLC USD/DTC320517105 FIRST HORIZON NATIONAL CORP 12 Jul 2016 0.01COMMON STOCK USD.625 15 Jul 2016

900.000 0.0014.262200Local1.000000
14.262200 0.00 6.75Base

6.75
0.00
0.00 12,842.73

12,842.73

GOLDMAN SACHS + CO USD/DTC32051X108 FIRST HAWAIIAN INC 30 Sep 2016COMMON STOCK USD.01 OPEN

1,000.000 0.0026.863300Local1.000000
26.863300 0.00 2.50Base

2.50
0.00
0.00 26,865.80

26,865.80

WEEDEN + CO. USD/DTC337738108 FISERV INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.00104.155700Local1.000000
104.155700 0.00 0.75Base

0.75
0.00
0.00 10,416.32

10,416.32

WELLS FARGO SECURITIES, LLC USD/DTC34354P105 FLOWSERVE CORP 12 Jul 2016 0.01COMMON STOCK USD1.25 15 Jul 2016

300.000 0.0047.832600Local1.000000
47.832600 0.00 2.25Base

2.25
0.00
0.00 14,352.03

14,352.03

WEEDEN + CO. USD/DTC35671D857 FREEPORT MCMORAN INC 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

1,000.000 0.0012.086500Local1.000000
12.086500 0.00 7.50Base

7.50
0.00
0.00 12,094.00

12,094.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

2,700.000 0.0010.290000Local1.000000 6.75 0.00 27,789.75
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10.290000 0.00 6.75Base 0.00 27,789.75
35671D857 Total

14.25 0.000.00 39,883.753,700.000 Local

0.00 14.25 0.00 39,883.75Base

J.P. MORGAN SECURITIES INC. USD/DTC363576109 ARTHUR J GALLAGHER + CO 28 Sep 2016COMMON STOCK USD1.0 OPEN

200.000 0.0050.970000Local1.000000
50.970000 0.00 0.50Base

0.50
0.00
0.00 10,194.50

10,194.50

WELLS FARGO SECURITIES, LLC USD/DTC370023103 GENERAL GROWTH PROPERTIES 12 Jul 2016 0.01REIT USD.01 15 Jul 2016

500.000 0.0030.919000Local1.000000
30.919000 0.00 3.75Base

3.75
0.00
0.00 15,463.25

15,463.25

WEEDEN + CO. USD/DTC371901109 GENTEX CORP 09 Aug 2016 0.01COMMON STOCK USD.06 12 Aug 2016

600.000 0.0017.956700Local1.000000
17.956700 0.00 4.50Base

4.50
0.00
0.00 10,778.52

10,778.52

WELLS FARGO SECURITIES, LLC USD/DTC372460105 GENUINE PARTS CO 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

100.000 0.00105.319300Local1.000000
105.319300 0.00 0.75Base

0.75
0.00
0.00 10,532.68

10,532.68

WEEDEN + CO. USD/DTC388689101 GRAPHIC PACKAGING HOLDING CO 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

700.000 0.0013.751700Local1.000000
13.751700 0.00 5.25Base

5.25
0.00
0.00 9,631.44

9,631.44

WELLS FARGO SECURITIES, LLC USD/DTC426281101 JACK HENRY + ASSOCIATES INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

100.000 0.0088.371900Local1.000000
88.371900 0.00 0.75Base

0.75
0.00
0.00 8,837.94

8,837.94

REVERSE SPLIT NON CASH USD/DTC42704L104 HERC HOLDINGS INC 01 Jul 2016COMMON STOCK USD.01

940.005 0.00115.499385Local1.000000
115.499385 0.00 0.00Base

0.00
0.00
0.00 108,570.00

108,570.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 CANCEL
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-940.005 0.00115.499385Local1.000000
115.499385 0.00 0.00Base

0.00
0.00
0.00 -108,570.00

-108,570.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 07 Jul 2016

940.005 0.0024.257870Local1.000000
24.257870 0.00 0.00Base

0.00
0.00
0.00 22,802.52

22,802.52
42704L104 Total

0.00 0.000.00 22,802.52940.005 Local

0.00 0.00 0.00 22,802.52Base

WELLS FARGO SECURITIES, LLC USD/DTC427866108 HERSHEY CO/THE 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

100.000 0.00109.525800Local1.000000
109.525800 0.00 0.75Base

0.75
0.00
0.00 10,953.33

10,953.33

WEEDEN + CO. USD/DTC428291108 HEXCEL CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0044.217900Local1.000000
44.217900 0.00 1.50Base

1.50
0.00
0.00 8,845.08

8,845.08

WEEDEN + CO. USD/DTC43300A104 HILTON WORLDWIDE HOLDINGS IN 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

400.000 0.0023.687500Local1.000000
23.687500 0.00 3.00Base

3.00
0.00
0.00 9,478.00

9,478.00

J.P. MORGAN SECURITIES INC. USD/DTC44106M102 HOSPITALITY PROPERTIES TRUST 28 Sep 2016REIT USD.01 OPEN

500.000 0.0029.990000Local1.000000
29.990000 0.00 1.25Base

1.25
0.00
0.00 14,996.25

14,996.25

WELLS FARGO SECURITIES, LLC USD/DTC445658107 HUNT (JB) TRANSPRT SVCS INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0085.559500Local1.000000
85.559500 0.00 1.50Base

1.50
0.00
0.00 17,113.40

17,113.40

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.0079.210000Local1.000000
79.210000 0.00 0.25Base

0.25
0.00
0.00 7,921.25

7,921.25
445658107 Total
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1.75 0.000.00 25,034.65300.000 Local

0.00 1.75 0.00 25,034.65Base

LOOP CAPITAL MARKETS USD/DTC446150104 HUNTINGTON BANCSHARES INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

1,100.000 0.009.694500Local1.000000
9.694500 0.00 8.25Base

8.25
0.00
0.00 10,672.20

10,672.20

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC17 Aug 2016 0.0122 Aug 2016

11,100.000 0.009.620000Local1.000000
9.620000 0.00 83.25Base

83.25
0.00
0.00 106,865.25

106,865.25
446150104 Total

91.50 0.000.00 117,537.4512,200.000 Local

0.00 91.50 0.00 117,537.45Base

WEEDEN + CO. USD/DTC45167R104 IDEX CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0091.562300Local1.000000
91.562300 0.00 0.75Base

0.75
0.00
0.00 9,156.98

9,156.98

WEEDEN + CO. USD/DTC452327109 ILLUMINA INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.00165.751500Local1.000000
165.751500 0.00 0.75Base

0.75
0.00
0.00 16,575.90

16,575.90

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00180.980000Local1.000000
180.980000 0.00 0.25Base

0.25
0.00
0.00 18,098.25

18,098.25
452327109 Total

1.00 0.000.00 34,674.15200.000 Local

0.00 1.00 0.00 34,674.15Base

J.P. MORGAN SECURITIES INC. USD/DTC460146103 INTERNATIONAL PAPER CO 28 Sep 2016COMMON STOCK USD1.0 OPEN

200.000 0.0048.110000Local1.000000
48.110000 0.00 0.50Base

0.50
0.00
0.00 9,622.50

9,622.50

WELLS FARGO SECURITIES, LLC USD/DTC460690100 INTERPUBLIC GROUP OF COS INC 12 Jul 2016 0.01COMMON STOCK USD.1 15 Jul 2016
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600.000 0.0024.013900Local1.000000
24.013900 0.00 4.50Base

4.50
0.00
0.00 14,412.84

14,412.84

WELLS FARGO SECURITIES, LLC USD/DTC487836108 KELLOGG CO 12 Jul 2016 0.01COMMON STOCK USD.25 15 Jul 2016

200.000 0.0081.721500Local1.000000
81.721500 0.00 1.50Base

1.50
0.00
0.00 16,345.80

16,345.80

MERGER USD/DTC493267108 KEYCORP 01 Aug 2016COMMON STOCK USD1.0 01 Aug 2016

9,766.840 0.0011.679999Local1.000000
11.679999 0.00 0.00Base

0.00
0.00
0.00 114,076.69

114,076.69

WEEDEN + CO. USD/DTC50540R409 LABORATORY CRP OF AMER HLDGS 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

100.000 0.00139.843400Local1.000000
139.843400 0.00 0.75Base

0.75
0.00
0.00 13,985.09

13,985.09

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00136.890000Local1.000000
136.890000 0.00 0.25Base

0.25
0.00
0.00 13,689.25

13,689.25
50540R409 Total

1.00 0.000.00 27,674.34200.000 Local

0.00 1.00 0.00 27,674.34Base

WEEDEN + CO. USD/DTC512807108 LAM RESEARCH CORP 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

100.000 0.0093.308900Local1.000000
93.308900 0.00 0.75Base

0.75
0.00
0.00 9,331.64

9,331.64

WELLS FARGO SECURITIES, LLC USD/DTC512816109 LAMAR ADVERTISING CO A 12 Jul 2016 0.01REIT USD.001 15 Jul 2016

200.000 0.0067.523100Local1.000000
67.523100 0.00 1.50Base

1.50
0.00
0.00 13,506.12

13,506.12

WELLS FARGO SECURITIES, LLC USD/DTC524660107 LEGGETT + PLATT INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

300.000 0.0052.556700Local1.000000
52.556700 0.00 2.25Base

2.25
0.00
0.00 15,769.26

15,769.26
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WELLS FARGO SECURITIES, LLC USD/DTC525327102 LEIDOS HOLDINGS INC 12 Jul 2016 0.01COMMON STOCK USD.000 15 Jul 2016

300.000 0.0048.151900Local1.000000
48.151900 0.00 2.25Base

2.25
0.00
0.00 14,447.82

14,447.82

DEUTSCHE BANK SECURITIES INC USD/DTC17 Aug 2016 0.0122 Aug 2016

2,500.000 0.0038.475000Local1.000000
38.475000 0.00 18.75Base

18.75
0.00
0.00 96,206.25

96,206.25
525327102 Total

21.00 0.000.00 110,654.072,800.000 Local

0.00 21.00 0.00 110,654.07Base

WEEDEN + CO. USD/DTC526057104 LENNAR CORP A 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

200.000 0.0046.810700Local1.000000
46.810700 0.00 1.50Base

1.50
0.00
0.00 9,363.64

9,363.64

WELLS FARGO SECURITIES, LLC USD/DTC529771107 LEXMARK INTERNATIONAL INC A 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

400.000 0.0037.850300Local1.000000
37.850300 0.00 3.00Base

3.00
0.00
0.00 15,143.12

15,143.12

RIGHTS SUBSCRIBED USD/DTC531229888 LIBERTY MEDIA CORP BRAVES C 16 Jun 2016 15TRACKING STK 01 Jul 2016

564.000 0.0012.800000Local1.000000
12.800000 0.00 0.00Base

0.00
0.00
0.00 7,219.20

7,219.20

NAME CHANGE NON CASH USD/DTC53223X107 LIFE STORAGE INC 15 Aug 2016REIT USD.01 15 Aug 2016

1,858.000 0.00102.501248Local1.000000
102.501248 0.00 0.00Base

0.00
0.00
0.00 190,447.32

190,447.32

WEEDEN + CO. USD/DTC53578A108 LINKEDIN CORP   A 09 Aug 2016 0.01COMMON STOCK USD.000 12 Aug 2016

100.000 0.00191.903700Local1.000000
191.903700 0.00 0.75Base

0.75
0.00
0.00 19,191.12

19,191.12

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00192.290000Local1.000000
192.290000 0.00 0.25Base

0.25
0.00
0.00 19,229.25

19,229.25
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53578A108 Total

1.00 0.000.00 38,420.37200.000 Local

0.00 1.00 0.00 38,420.37Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC55272X102 MFA FINANCIAL INC 12 Jul 2016 0.01REIT USD.01 15 Jul 2016

1,900.000 0.007.355300Local1.000000
7.355300 0.00 14.25Base

14.25
0.00
0.00 13,989.32

13,989.32

WEEDEN + CO. USD/DTC56418H100 MANPOWERGROUP INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0069.047100Local1.000000
69.047100 0.00 0.75Base

0.75
0.00
0.00 6,905.46

6,905.46

WEEDEN + CO. USD/DTC56585A102 MARATHON PETROLEUM CORP 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

300.000 0.0041.022300Local1.000000
41.022300 0.00 2.25Base

2.25
0.00
0.00 12,308.94

12,308.94

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

300.000 0.0042.640000Local1.000000
42.640000 0.00 0.75Base

0.75
0.00
0.00 12,792.75

12,792.75
56585A102 Total

3.00 0.000.00 25,101.69600.000 Local

0.00 3.00 0.00 25,101.69Base

MERGER USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

5,460.800 0.0069.360000Local1.000000
69.360000 0.00 0.00Base

0.00
0.00
0.00 378,761.09

378,761.09

WELLS FARGO SECURITIES, LLC USD/DTC58502B106 MEDNAX INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0076.388700Local1.000000
76.388700 0.00 1.50Base

1.50
0.00
0.00 15,279.24

15,279.24

WEEDEN + CO. USD/DTC595017104 MICROCHIP TECHNOLOGY INC 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

200.000 0.0060.630800Local1.000000
60.630800 0.00 1.50Base

1.50
0.00
0.00 12,127.66

12,127.66
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J.P. MORGAN SECURITIES INC. USD/DTC60871R209 MOLSON COORS BREWING CO  B 28 Sep 2016COMMON STOCK USD.01 OPEN

100.000 0.00109.610000Local1.000000
109.610000 0.00 0.25Base

0.25
0.00
0.00 10,961.25

10,961.25

WEEDEN + CO. USD/DTC615369105 MOODY S CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.00104.267800Local1.000000
104.267800 0.00 0.75Base

0.75
0.00
0.00 10,427.53

10,427.53

WEEDEN + CO. USD/DTC64110D104 NETAPP INC 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

400.000 0.0027.641100Local1.000000
27.641100 0.00 3.00Base

3.00
0.00
0.00 11,059.44

11,059.44

WEEDEN + CO. USD/DTC651229106 NEWELL BRANDS INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

200.000 0.0054.096500Local1.000000
54.096500 0.00 1.50Base

1.50
0.00
0.00 10,820.80

10,820.80

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

1,200.000 0.0053.080000Local1.000000
53.080000 0.00 3.00Base

3.00
0.00
0.00 63,699.00

63,699.00
651229106 Total

4.50 0.000.00 74,519.801,400.000 Local

0.00 4.50 0.00 74,519.80Base

WEEDEN + CO. USD/DTC651639106 NEWMONT MINING CORP 09 Aug 2016 0.01COMMON STOCK USD1.6 12 Aug 2016

200.000 0.0044.962600Local1.000000
44.962600 0.00 1.50Base

1.50
0.00
0.00 8,994.02

8,994.02

WEEDEN + CO. USD/DTC655044105 NOBLE ENERGY INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

300.000 0.0033.967400Local1.000000
33.967400 0.00 2.25Base

2.25
0.00
0.00 10,192.47

10,192.47

WELLS FARGO SECURITIES, LLC USD/DTC655664100 NORDSTROM INC 12 Jul 2016 0.01COMMON STOCK 15 Jul 2016

300.000 0.0041.579800Local1.000000 2.25 0.00 12,476.19
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41.579800 0.00 2.25Base 0.00 12,476.19

WELLS FARGO SECURITIES, LLC USD/DTC670346105 NUCOR CORP 12 Jul 2016 0.01COMMON STOCK USD.4 15 Jul 2016

200.000 0.0056.400400Local1.000000
56.400400 0.00 1.50Base

1.50
0.00
0.00 11,281.58

11,281.58

WELLS FARGO SECURITIES, LLC USD/DTC67066G104 NVIDIA CORP 12 Jul 2016 0.01COMMON STOCK USD.001 15 Jul 2016

300.000 0.0052.620800Local1.000000
52.620800 0.00 2.25Base

2.25
0.00
0.00 15,788.49

15,788.49

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0066.780000Local1.000000
66.780000 0.00 0.50Base

0.50
0.00
0.00 13,356.50

13,356.50
67066G104 Total

2.75 0.000.00 29,144.99500.000 Local

0.00 2.75 0.00 29,144.99Base

WELLS FARGO SECURITIES, LLC USD/DTC675232102 OCEANEERING INTL INC 12 Jul 2016 0.01COMMON STOCK USD.25 15 Jul 2016

500.000 0.0031.411000Local1.000000
31.411000 0.00 3.75Base

3.75
0.00
0.00 15,709.25

15,709.25

WELLS FARGO SECURITIES, LLC USD/DTC679580100 OLD DOMINION FREIGHT LINE 12 Jul 2016 0.01COMMON STOCK USD.1 15 Jul 2016

200.000 0.0063.667800Local1.000000
63.667800 0.00 1.50Base

1.50
0.00
0.00 12,735.06

12,735.06

WEEDEN + CO. USD/DTC681919106 OMNICOM GROUP 09 Aug 2016 0.01COMMON STOCK USD.15 12 Aug 2016

100.000 0.0081.826800Local1.000000
81.826800 0.00 0.75Base

0.75
0.00
0.00 8,183.43

8,183.43

J.P. MORGAN SECURITIES INC. USD/DTC682189105 ON SEMICONDUCTOR CORP 28 Sep 2016COMMON STOCK USD.01 OPEN

900.000 0.0011.930000Local1.000000
11.930000 0.00 2.25Base

2.25
0.00
0.00 10,739.25

10,739.25

WELLS FARGO SECURITIES, LLC USD/DTC690768403 OWENS ILLINOIS INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016
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800.000 0.0017.926900Local1.000000
17.926900 0.00 6.00Base

6.00
0.00
0.00 14,347.52

14,347.52

WEEDEN + CO. USD/DTC69351T106 PPL CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

300.000 0.0036.222200Local1.000000
36.222200 0.00 2.25Base

2.25
0.00
0.00 10,868.91

10,868.91

WEEDEN + CO. USD/DTC693656100 PVH CORP 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

100.000 0.0096.626400Local1.000000
96.626400 0.00 0.75Base

0.75
0.00
0.00 9,663.39

9,663.39

WELLS FARGO SECURITIES, LLC USD/DTC693718108 PACCAR INC 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

300.000 0.0053.947700Local1.000000
53.947700 0.00 2.25Base

2.25
0.00
0.00 16,186.56

16,186.56

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0058.510000Local1.000000
58.510000 0.00 0.50Base

0.50
0.00
0.00 11,702.50

11,702.50
693718108 Total

2.75 0.000.00 27,889.06500.000 Local

0.00 2.75 0.00 27,889.06Base

WEEDEN + CO. USD/DTC695156109 PACKAGING CORP OF AMERICA 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0075.493800Local1.000000
75.493800 0.00 0.75Base

0.75
0.00
0.00 7,550.13

7,550.13

WELLS FARGO SECURITIES, LLC USD/DTC701094104 PARKER HANNIFIN CORP 12 Jul 2016 0.01COMMON STOCK USD.5 15 Jul 2016

100.000 0.00113.107500Local1.000000
113.107500 0.00 0.75Base

0.75
0.00
0.00 11,311.50

11,311.50

J.P. MORGAN SECURITIES INC. USD/DTC701877102 PARSLEY ENERGY INC CLASS A 28 Sep 2016COMMON STOCK USD.01 OPEN

500.000 0.0032.760000Local1.000000
32.760000 0.00 1.25Base

1.25
0.00
0.00 16,381.25

16,381.25
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WEEDEN + CO. USD/DTC703481101 PATTERSON UTI ENERGY INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

500.000 0.0019.786000Local1.000000
19.786000 0.00 3.75Base

3.75
0.00
0.00 9,896.75

9,896.75

WEEDEN + CO. USD/DTC704326107 PAYCHEX INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0059.448300Local1.000000
59.448300 0.00 1.50Base

1.50
0.00
0.00 11,891.16

11,891.16

WELLS FARGO SECURITIES, LLC USD/DTC720190206 PIEDMONT OFFICE REALTY TRU A 12 Jul 2016 0.01REIT USD.01 15 Jul 2016

600.000 0.0021.645600Local1.000000
21.645600 0.00 4.50Base

4.50
0.00
0.00 12,991.86

12,991.86

WELLS FARGO SECURITIES, LLC USD/DTC724479100 PITNEY BOWES INC 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

800.000 0.0018.601300Local1.000000
18.601300 0.00 6.00Base

6.00
0.00
0.00 14,887.04

14,887.04

J.P. MORGAN SECURITIES INC. USD/DTC72766Q105 PLATFORM SPECIALTY PRODUCTS 28 Sep 2016COMMON STOCK USD.01 OPEN

1,400.000 0.008.550000Local1.000000
8.550000 0.00 3.50Base

3.50
0.00
0.00 11,973.50

11,973.50

WEEDEN + CO. USD/DTC733174700 POPULAR INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

300.000 0.0037.054400Local1.000000
37.054400 0.00 2.25Base

2.25
0.00
0.00 11,118.57

11,118.57

WEEDEN + CO. USD/DTC74144T108 T ROWE PRICE GROUP INC 09 Aug 2016 0.01COMMON STOCK USD.2 12 Aug 2016

200.000 0.0068.824900Local1.000000
68.824900 0.00 1.50Base

1.50
0.00
0.00 13,766.48

13,766.48

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0066.350000Local1.000000
66.350000 0.00 0.50Base

0.50
0.00
0.00 13,270.50

13,270.50
74144T108 Total

2.00 0.000.00 27,036.98400.000 Local

0.00 2.00 0.00 27,036.98Base
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WEEDEN + CO. USD/DTC743315103 PROGRESSIVE CORP 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

400.000 0.0034.109500Local1.000000
34.109500 0.00 3.00Base

3.00
0.00
0.00 13,646.80

13,646.80

WEEDEN + CO. USD/DTC74340W103 PROLOGIS INC 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

300.000 0.0054.188400Local1.000000
54.188400 0.00 2.25Base

2.25
0.00
0.00 16,258.77

16,258.77

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

300.000 0.0054.510000Local1.000000
54.510000 0.00 0.75Base

0.75
0.00
0.00 16,353.75

16,353.75
74340W103 Total

3.00 0.000.00 32,612.52600.000 Local

0.00 3.00 0.00 32,612.52Base

WEEDEN + CO. USD/DTC744573106 PUBLIC SERVICE ENTERPRISE GP 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

300.000 0.0043.833600Local1.000000
43.833600 0.00 2.25Base

2.25
0.00
0.00 13,152.33

13,152.33

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

300.000 0.0042.750000Local1.000000
42.750000 0.00 0.75Base

0.75
0.00
0.00 12,825.75

12,825.75
744573106 Total

3.00 0.000.00 25,978.08600.000 Local

0.00 3.00 0.00 25,978.08Base

WEEDEN + CO. USD/DTC74733V100 QEP RESOURCES INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

1,000.000 0.0018.999000Local1.000000
18.999000 0.00 7.50Base

7.50
0.00
0.00 19,006.50

19,006.50

MERGER NON CASH USD/DTC75281A109 RANGE RESOURCES CORP 19 Sep 2016COMMON STOCK USD.01 19 Sep 2016

1,576.875 0.0037.284965Local1.000000
37.284965 0.00 0.00Base

0.00
0.00
0.00 58,793.73

58,793.73
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WEEDEN + CO. USD/DTC754730109 RAYMOND JAMES FINANCIAL INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0055.823000Local1.000000
55.823000 0.00 1.50Base

1.50
0.00
0.00 11,166.10

11,166.10

GOLDMAN SACHS + CO USD/DTC758849103 REGENCY CENTERS CORP 29 Jul 2016REIT USD.01 03 Aug 2016

300.000 0.0084.927400Local1.000000
84.927400 0.00 0.75Base

0.75
0.00
0.00 25,478.97

25,478.97

WELLS FARGO SECURITIES, LLC USD/DTC759351604 REINSURANCE GROUP OF AMERICA 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

100.000 0.0095.928200Local1.000000
95.928200 0.00 0.75Base

0.75
0.00
0.00 9,593.57

9,593.57

WELLS FARGO SECURITIES, LLC USD/DTC761152107 RESMED INC 12 Jul 2016 0.01COMMON STOCK USD.004 15 Jul 2016

200.000 0.0064.143700Local1.000000
64.143700 0.00 1.50Base

1.50
0.00
0.00 12,830.24

12,830.24

WEEDEN + CO. USD/DTC773903109 ROCKWELL AUTOMATION INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

100.000 0.00118.497000Local1.000000
118.497000 0.00 0.75Base

0.75
0.00
0.00 11,850.45

11,850.45

WEEDEN + CO. USD/DTC78388J106 SBA COMMUNICATIONS CORP CL A 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.00116.293700Local1.000000
116.293700 0.00 0.75Base

0.75
0.00
0.00 11,630.12

11,630.12

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC78442P106 SLM CORP 12 Jul 2016 0.01COMMON STOCK USD.2 15 Jul 2016

2,100.000 0.006.931400Local1.000000
6.931400 0.00 15.75Base

15.75
0.00
0.00 14,571.69

14,571.69

WEEDEN + CO. USD/DTC78454L100 SM ENERGY CO 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

300.000 0.0030.317100Local1.000000
30.317100 0.00 2.25Base

2.25
0.00
0.00 9,097.38

9,097.38

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC31 Aug 2016 06 Sep 2016

700.000 0.0037.880000Local1.000000 1.75 0.00 26,517.75
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37.880000 0.00 1.75Base 0.00 26,517.75
78454L100 Total

4.00 0.000.00 35,615.131,000.000 Local

0.00 4.00 0.00 35,615.13Base

WELLS FARGO SECURITIES, LLC USD/DTC790849103 ST JUDE MEDICAL INC 12 Jul 2016 0.01COMMON STOCK USD.1 15 Jul 2016

200.000 0.0081.011200Local1.000000
81.011200 0.00 1.50Base

1.50
0.00
0.00 16,203.74

16,203.74

WEEDEN + CO. USD/DTC80589M102 SCANA CORP 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

100.000 0.0072.771200Local1.000000
72.771200 0.00 0.75Base

0.75
0.00
0.00 7,277.87

7,277.87

WEEDEN + CO. USD/DTC816851109 SEMPRA ENERGY 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

100.000 0.00106.329900Local1.000000
106.329900 0.00 0.75Base

0.75
0.00
0.00 10,633.74

10,633.74

WEEDEN + CO. USD/DTC81762P102 SERVICENOW INC 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

100.000 0.0075.010400Local1.000000
75.010400 0.00 0.75Base

0.75
0.00
0.00 7,501.79

7,501.79

WELLS FARGO SECURITIES, LLC USD/DTC827048109 SILGAN HOLDINGS INC 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

300.000 0.0052.390600Local1.000000
52.390600 0.00 2.25Base

2.25
0.00
0.00 15,719.43

15,719.43

GOLDMAN SACHS + CO USD/DTC845467109 SOUTHWESTERN ENERGY CO 29 Jul 2016COMMON STOCK USD.01 03 Aug 2016

3,900.000 0.0014.580000Local1.000000
14.580000 0.00 9.75Base

9.75
0.00
0.00 56,871.75

56,871.75

WELLS FARGO SECURITIES, LLC USD/DTC85571B105 STARWOOD PROPERTY TRUST INC 12 Jul 2016 0.01REIT USD.01 15 Jul 2016

700.000 0.0021.028400Local1.000000
21.028400 0.00 5.25Base

5.25
0.00
0.00 14,725.13

14,725.13

WEEDEN + CO. USD/DTC85571Q102 STARZ   A 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016
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300.000 0.0031.499400Local1.000000
31.499400 0.00 2.25Base

2.25
0.00
0.00 9,452.07

9,452.07

WEEDEN + CO. USD/DTC867914103 SUNTRUST BANKS INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

200.000 0.0042.533900Local1.000000
42.533900 0.00 1.50Base

1.50
0.00
0.00 8,508.28

8,508.28

WEEDEN + CO. USD/DTC871607107 SYNOPSYS INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0055.505200Local1.000000
55.505200 0.00 1.50Base

1.50
0.00
0.00 11,102.54

11,102.54

WEEDEN + CO. USD/DTC87165B103 SYNCHRONY FINANCIAL 09 Aug 2016 0.01COMMON STOCK USD.001 12 Aug 2016

400.000 0.0027.869200Local1.000000
27.869200 0.00 3.00Base

3.00
0.00
0.00 11,150.68

11,150.68

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

400.000 0.0027.820000Local1.000000
27.820000 0.00 1.00Base

1.00
0.00
0.00 11,129.00

11,129.00
87165B103 Total

4.00 0.000.00 22,279.68800.000 Local

0.00 4.00 0.00 22,279.68Base

WELLS FARGO SECURITIES, LLC USD/DTC875465106 TANGER FACTORY OUTLET CENTER 12 Jul 2016 0.01REIT USD.01 15 Jul 2016

300.000 0.0041.523700Local1.000000
41.523700 0.00 2.25Base

2.25
0.00
0.00 12,459.36

12,459.36

WELLS FARGO SECURITIES, LLC USD/DTC87901J105 TEGNA INC 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

500.000 0.0024.213200Local1.000000
24.213200 0.00 3.75Base

3.75
0.00
0.00 12,110.35

12,110.35

WEEDEN + CO. USD/DTC88076W103 TERADATA CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

300.000 0.0031.606900Local1.000000
31.606900 0.00 2.25Base

2.25
0.00
0.00 9,484.32

9,484.32
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WEEDEN + CO. USD/DTC880779103 TEREX CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

400.000 0.0024.167000Local1.000000
24.167000 0.00 3.00Base

3.00
0.00
0.00 9,669.80

9,669.80

WELLS FARGO SECURITIES, LLC USD/DTC883203101 TEXTRON INC 12 Jul 2016 0.01COMMON STOCK USD.125 15 Jul 2016

400.000 0.0038.378700Local1.000000
38.378700 0.00 3.00Base

3.00
0.00
0.00 15,354.48

15,354.48

WELLS FARGO SECURITIES, LLC USD/DTC899896104 TUPPERWARE BRANDS CORP 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0059.539900Local1.000000
59.539900 0.00 1.50Base

1.50
0.00
0.00 11,909.48

11,909.48

GOLDMAN SACHS + CO USD/DTC90138F102 TWILIO INC   A 30 Sep 2016COMMON STOCK USD.001 OPEN

500.000 0.0064.335900Local1.000000
64.335900 0.00 1.25Base

1.25
0.00
0.00 32,169.20

32,169.20

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC90187B101 TWO HARBORS INVESTMENT CORP 12 Jul 2016 0.01REIT 15 Jul 2016

1,600.000 0.008.492500Local1.000000
8.492500 0.00 12.00Base

12.00
0.00
0.00 13,600.00

13,600.00

WEEDEN + CO. USD/DTC902494103 TYSON FOODS INC CL A 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

100.000 0.0074.532200Local1.000000
74.532200 0.00 0.75Base

0.75
0.00
0.00 7,453.97

7,453.97

WEEDEN + CO. USD/DTC902653104 UDR INC 09 Aug 2016 0.01REIT USD.01 12 Aug 2016

200.000 0.0037.524800Local1.000000
37.524800 0.00 1.50Base

1.50
0.00
0.00 7,506.46

7,506.46

J.P. MORGAN SECURITIES INC. USD/DTC912909108 UNITED STATES STEEL CORP 28 Sep 2016COMMON STOCK USD1.0 OPEN

900.000 0.0020.130000Local1.000000
20.130000 0.00 2.25Base

2.25
0.00
0.00 18,119.25

18,119.25

WELLS FARGO SECURITIES, LLC USD/DTC920355104 VALSPAR CORP/THE 12 Jul 2016 0.01COMMON STOCK USD.5 15 Jul 2016

100.000 0.00108.560800Local1.000000 0.75 0.00 10,856.83
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108.560800 0.00 0.75Base 0.00 10,856.83

WEEDEN + CO. USD/DTC92220P105 VARIAN MEDICAL SYSTEMS INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

100.000 0.0094.797900Local1.000000
94.797900 0.00 0.75Base

0.75
0.00
0.00 9,480.54

9,480.54

WEEDEN + CO. USD/DTC92276F100 VENTAS INC 09 Aug 2016 0.01REIT USD.25 12 Aug 2016

200.000 0.0073.752300Local1.000000
73.752300 0.00 1.50Base

1.50
0.00
0.00 14,751.96

14,751.96

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0072.930000Local1.000000
72.930000 0.00 0.50Base

0.50
0.00
0.00 14,586.50

14,586.50
92276F100 Total

2.00 0.000.00 29,338.46400.000 Local

0.00 2.00 0.00 29,338.46Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC92339V100 VEREIT INC 31 Aug 2016REIT USD.01 06 Sep 2016

2,600.000 0.0010.450000Local1.000000
10.450000 0.00 6.50Base

6.50
0.00
0.00 27,176.50

27,176.50

WELLS FARGO SECURITIES, LLC USD/DTC929160109 VULCAN MATERIALS CO 12 Jul 2016 0.01COMMON STOCK USD1.0 15 Jul 2016

100.000 0.00125.970300Local1.000000
125.970300 0.00 0.75Base

0.75
0.00
0.00 12,597.78

12,597.78

WEEDEN + CO. USD/DTC92936U109 WP CAREY INC 09 Aug 2016 0.01REIT USD.001 12 Aug 2016

100.000 0.0069.762200Local1.000000
69.762200 0.00 0.75Base

0.75
0.00
0.00 6,976.97

6,976.97

WEEDEN + CO. USD/DTC92939U106 WEC ENERGY GROUP INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0062.494500Local1.000000
62.494500 0.00 1.50Base

1.50
0.00
0.00 12,500.40

12,500.40

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0061.310000Local1.000000 0.50 0.00 12,262.50
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61.310000 0.00 0.50Base 0.00 12,262.50
92939U106 Total

2.00 0.000.00 24,762.90400.000 Local

0.00 2.00 0.00 24,762.90Base

WEEDEN + CO. USD/DTC929740108 WABTEC CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.0071.601600Local1.000000
71.601600 0.00 0.75Base

0.75
0.00
0.00 7,160.91

7,160.91

WEEDEN + CO. USD/DTC941848103 WATERS CORP 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

100.000 0.00158.238000Local1.000000
158.238000 0.00 0.75Base

0.75
0.00
0.00 15,824.55

15,824.55

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

100.000 0.00158.240000Local1.000000
158.240000 0.00 0.25Base

0.25
0.00
0.00 15,824.25

15,824.25
941848103 Total

1.00 0.000.00 31,648.80200.000 Local

0.00 1.00 0.00 31,648.80Base

WELLS FARGO SECURITIES, LLC USD/DTC942622200 WATSCO INC 12 Jul 2016 0.01COMMON STOCK USD.5 15 Jul 2016

100.000 0.00143.068800Local1.000000
143.068800 0.00 0.75Base

0.75
0.00
0.00 14,307.63

14,307.63

WEEDEN + CO. USD/DTC95040Q104 WELLTOWER INC 09 Aug 2016 0.01REIT USD1.0 12 Aug 2016

200.000 0.0078.231000Local1.000000
78.231000 0.00 1.50Base

1.50
0.00
0.00 15,647.70

15,647.70

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0076.450000Local1.000000
76.450000 0.00 0.50Base

0.50
0.00
0.00 15,290.50

15,290.50
95040Q104 Total

2.00 0.000.00 30,938.20400.000 Local

0.00 2.00 0.00 30,938.20Base
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MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC95058W100 WENDY S CO/THE 12 Jul 2016 0.01COMMON STOCK USD.1 15 Jul 2016

1,400.000 0.009.795000Local1.000000
9.795000 0.00 10.50Base

10.50
0.00
0.00 13,723.50

13,723.50

WELLS FARGO SECURITIES, LLC USD/DTC96145D105 WESTROCK CO 12 Jul 2016 0.01COMMON STOCK 15 Jul 2016

500.000 0.0039.817500Local1.000000
39.817500 0.00 3.75Base

3.75
0.00
0.00 19,912.50

19,912.50

J.P. MORGAN SECURITIES INC. USD/DTC96208T104 WEX INC 28 Sep 2016COMMON STOCK USD.01 OPEN

100.000 0.00107.460000Local1.000000
107.460000 0.00 0.25Base

0.25
0.00
0.00 10,746.25

10,746.25

WELLS FARGO SECURITIES, LLC USD/DTC962166104 WEYERHAEUSER CO 12 Jul 2016 0.01REIT USD1.25 15 Jul 2016

500.000 0.0031.911100Local1.000000
31.911100 0.00 3.75Base

3.75
0.00
0.00 15,959.30

15,959.30

WEEDEN + CO. USD/DTC969457100 WILLIAMS COS INC 09 Aug 2016 0.01COMMON STOCK USD1.0 12 Aug 2016

400.000 0.0025.851700Local1.000000
25.851700 0.00 3.00Base

3.00
0.00
0.00 10,343.68

10,343.68

GOLDMAN SACHS + CO USD/DTC98212B103 WPX ENERGY INC 29 Jul 2016COMMON STOCK 03 Aug 2016

2,400.000 0.009.990000Local1.000000
9.990000 0.00 6.00Base

6.00
0.00
0.00 23,982.00

23,982.00

WEEDEN + CO. USD/DTC98389B100 XCEL ENERGY INC 09 Aug 2016 0.01COMMON STOCK USD2.5 12 Aug 2016

300.000 0.0042.606900Local1.000000
42.606900 0.00 2.25Base

2.25
0.00
0.00 12,784.32

12,784.32

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

300.000 0.0042.250000Local1.000000
42.250000 0.00 0.75Base

0.75
0.00
0.00 12,675.75

12,675.75
98389B100 Total

3.00 0.000.00 25,460.07600.000 Local
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0.00 3.00 0.00 25,460.07Base

WEEDEN + CO. USD/DTC989701107 ZIONS BANCORPORATION 09 Aug 2016 0.01COMMON STOCK 12 Aug 2016

400.000 0.0028.758500Local1.000000
28.758500 0.00 3.00Base

3.00
0.00
0.00 11,506.40

11,506.40

WEEDEN + CO. USD/DTC98978V103 ZOETIS INC 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

200.000 0.0050.830700Local1.000000
50.830700 0.00 1.50Base

1.50
0.00
0.00 10,167.64

10,167.64

J.P. MORGAN SECURITIES INC. USD/DTCG27823106 DELPHI AUTOMOTIVE PLC 28 Sep 2016COMMON STOCK USD.01 OPEN

100.000 0.0070.630000Local1.000000
70.630000 0.00 0.25Base

0.25
0.00
0.00 7,063.25

7,063.25

WEEDEN + CO. USD/DTCG4863A108 INTERNATIONAL GAME TECHNOLOG 09 Aug 2016 0.01COMMON STOCK USD.1 12 Aug 2016

400.000 0.0021.671000Local1.000000
21.671000 0.00 3.00Base

3.00
0.00
0.00 8,671.40

8,671.40

WEEDEN + CO. USD/DTCG491BT108 INVESCO LTD 09 Aug 2016 0.01COMMON STOCK USD.2 12 Aug 2016

300.000 0.0029.499000Local1.000000
29.499000 0.00 2.25Base

2.25
0.00
0.00 8,851.95

8,851.95

MERGER NON CASH USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 06 Sep 2016COMMON STOCK USD.01 06 Sep 2016

35,279.610 0.0044.454275Local1.000000
44.454275 0.00 0.00Base

0.00
0.00
0.00 1,568,329.52

1,568,329.52

UBS SECURITIES LLC USD/DTC07 Sep 2016 0.0112 Sep 2016

1,200.000 0.0047.836800Local1.000000
47.836800 0.00 9.00Base

9.00
0.00
0.00 57,413.16

57,413.16

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

1,000.000 0.0046.210000Local1.000000
46.210000 0.00 2.50Base

2.50
0.00
0.00 46,212.50

46,212.50
G51502105 Total

11.50 0.000.00 1,671,955.1837,479.610 Local
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0.00 11.50 0.00 1,671,955.18Base

WEEDEN + CO. USD/DTCG6518L108 NIELSEN HOLDINGS PLC 09 Aug 2016 0.01COMMON STOCK EUR.07 12 Aug 2016

200.000 0.0052.750700Local1.000000
52.750700 0.00 1.50Base

1.50
0.00
0.00 10,551.64

10,551.64

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.0053.650000Local1.000000
53.650000 0.00 0.50Base

0.50
0.00
0.00 10,730.50

10,730.50
G6518L108 Total

2.00 0.000.00 21,282.14400.000 Local

0.00 2.00 0.00 21,282.14Base

WEEDEN + CO. USD/DTCG81276100 SIGNET JEWELERS LTD 09 Aug 2016 0.01COMMON STOCK USD.18 12 Aug 2016

100.000 0.0087.625700Local1.000000
87.625700 0.00 0.75Base

0.75
0.00
0.00 8,763.32

8,763.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG91442106 TYCO INTERNATIONAL PLC 02 Sep 2016COMMON STOCK CHF.5 08 Sep 2016

20,800.000 0.0045.590000Local1.000000
45.590000 0.00 52.00Base

52.00
0.00
0.00 948,324.00

948,324.00

MANDATORY EXCHANGE NON CASH USD/DTCG98294104 XL GROUP LTD 25 Jul 2016COMMON STOCK 25 Jul 2016

11,000.000 0.0034.167117Local1.000000
34.167117 0.00 0.00Base

0.00
0.00
0.00 375,838.29

375,838.29

WEEDEN + CO. USD/DTC09 Aug 2016 0.0112 Aug 2016

300.000 0.0033.683000Local1.000000
33.683000 0.00 2.25Base

2.25
0.00
0.00 10,107.15

10,107.15
G98294104 Total

2.25 0.000.00 385,945.4411,300.000 Local

0.00 2.25 0.00 385,945.44Base

GOLDMAN SACHS + CO USD/DTCN6865W105 PATHEON NV 30 Sep 2016COMMON STOCK EUR.01 OPEN

1,300.000 0.0029.651800Local1.000000 3.25 0.00 38,550.59
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29.651800 0.00 3.25Base 0.00 38,550.59

WELLS FARGO SECURITIES, LLC USD/DTCV7780T103 ROYAL CARIBBEAN CRUISES LTD 12 Jul 2016 0.01COMMON STOCK USD.01 15 Jul 2016

200.000 0.0072.716400Local1.000000
72.716400 0.00 1.50Base

1.50
0.00
0.00 14,544.78

14,544.78

0.00207,033.130 Local
0.00Base

625.65
625.65

0.00
0.00

8,036,153.95
8,036,153.95

US DOLLAR Total

EQUITY  Total
207,033.130

Base 0.00 625.65 0.00 8,036,153.95

10,394,241.350.00625.650.00

2,565,120.530

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.508% 31 Dec 2030 06 Jul 2016

STIF FUND

431,633.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 431,633.84

431,633.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.517% 31 Dec 2030 15 Jul 2016

STIF FUND

376,293.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 376,293.05

376,293.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.503% 31 Dec 2030 03 Aug 2016

STIF FUND

123,004.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 123,004.59

123,004.59

STATE STREET BANK AND TRUST USD/CSW12 Aug 201631 Dec 2030 12 Aug 2016

STIF FUND

266,964.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 266,964.64

266,964.64

STATE STREET BANK AND TRUST USD/CSW19 Aug 201631 Dec 2030 19 Aug 2016

STIF FUND

11,014.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,014.39

11,014.39

STATE STREET BANK AND TRUST USD/CSW22 Aug 201631 Dec 2030 22 Aug 2016

STIF FUND

106,367.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 106,367.33

106,367.33

STATE STREET BANK AND TRUST USD/CSW06 Sep 201631 Dec 2030 06 Sep 2016

STIF FUND

149,908.220 0.00100.000000Local1.000000 0.00 0.00 149,908.22
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 149,908.22

STATE STREET BANK AND TRUST USD/CSW08 Sep 201631 Dec 2030 08 Sep 2016

STIF FUND

418,918.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 418,918.35

418,918.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Sep 20160.564% 31 Dec 2030 12 Sep 2016

STIF FUND

33,141.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,141.02

33,141.02
86199E9B7 Total

0.00 0.000.00 1,917,245.431,917,245.430 Local

0.00 0.00 0.00 1,917,245.43Base

0.001,917,245.430 Local
0.00Base

0.00
0.00

0.00
0.00

1,917,245.43
1,917,245.43

US DOLLAR Total

CASH EQUIVALENTS  Total
1,917,245.430

Base 0.00 0.00 0.00 1,917,245.43

EQUITY
US DOLLAR

MERGER USD/DTC001204106 AGL RESOURCES INC 01 Jul 2016COMMON STOCK USD5.0 01 Jul 2016

4,862.000 0.0066.000000Local1.000000
66.000000 0.00 0.00Base

0.00
0.00
0.00 320,892.00

320,892.00

GOLDMAN SACHS + CO USD/DTC011659109 ALASKA AIR GROUP INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

200.000 0.0068.210000Local1.000000
68.210000 0.00 0.50Base

0.50
0.30
0.30 13,641.20

13,641.20

GOLDMAN SACHS + CO USD/DTC018581108 ALLIANCE DATA SYSTEMS CORP 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.00209.900000Local1.000000
209.900000 0.00 0.25Base

0.25
0.46
0.46 20,989.29

20,989.29

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 31 Aug 2016COMMON STOCK 06 Sep 2016

2,100.000 0.0036.300000Local1.000000
36.300000 0.00 5.25Base

5.25
1.66
1.66 76,223.09

76,223.09

MERGER NON CASH USD/DTC044209104 ASHLAND INC 20 Sep 2016COMMON STOCK USD.01 20 Sep 2016

2,515.000 0.00111.864866Local1.000000
111.864866 0.00 0.00Base

0.00
0.00
0.00 281,340.14

281,340.14

GOLDMAN SACHS + CO USD/DTC052769106 AUTODESK INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

200.000 0.0068.010000Local1.000000
68.010000 0.00 0.50Base

0.50
0.30
0.30 13,601.20

13,601.20

GOLDMAN SACHS + CO USD/DTC053484101 AVALONBAY COMMUNITIES INC 02 Sep 2016REIT USD.01 08 Sep 2016

100.000 0.00175.460000Local1.000000
175.460000 0.00 0.25Base

0.25
0.39
0.39 17,545.36

17,545.36

EXTERNAL SWAP USD/DTC067383109 CR BARD INC 02 Sep 2016COMMON STOCK USD.25 08 Sep 2016

100.000 0.00221.210007Local1.000000
221.210007 0.00 0.00Base

0.00
0.00
0.00 22,121.00

22,121.00

GOLDMAN SACHS + CO USD/DTC101121101 BOSTON PROPERTIES INC 02 Sep 2016REIT USD.01 08 Sep 2016

100.000 0.00142.300000Local1.000000
142.300000 0.00 0.25Base

0.25
0.32
0.32 14,229.43

14,229.43

GOLDMAN SACHS + CO USD/DTC111621306 BROCADE COMMUNICATIONS SYS 30 Sep 2016COMMON STOCK USD.001 OPEN

2,400.000 0.009.230000Local1.000000
9.230000 0.00 6.00Base

6.00
0.49
0.49 22,145.51

22,145.51

LOOP CAPITAL MARKETS USD/DTC12514G108 CDW CORP/DE 09 Aug 2016 0.01COMMON STOCK USD.01 12 Aug 2016

18,300.000 0.0045.745600Local1.000000
45.745600 0.00 201.30Base

201.30
18.25
18.25 836,924.93

836,924.93
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO USD/DTC159864107 CHARLES RIVER LABORATORIES 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

100.000 0.0084.420000Local1.000000
84.420000 0.00 0.25Base

0.25
0.19
0.19 8,441.56

8,441.56

MERGER USD/DTC198280109 COLUMBIA PIPELINE GROUP 01 Jul 2016COMMON STOCK USD.01 01 Jul 2016

16,177.000 0.0025.500000Local1.000000
25.500000 0.00 0.00Base

0.00
0.00
0.00 412,513.50

412,513.50

GOLDMAN SACHS + CO USD/DTC209115104 CONSOLIDATED EDISON INC 02 Sep 2016COMMON STOCK USD.1 08 Sep 2016

200.000 0.0075.550000Local1.000000
75.550000 0.00 0.50Base

0.50
0.33
0.33 15,109.17

15,109.17

GOLDMAN SACHS + CO USD/DTC231021106 CUMMINS INC 02 Sep 2016COMMON STOCK USD2.5 08 Sep 2016

100.000 0.00126.160000Local1.000000
126.160000 0.00 0.25Base

0.25
0.28
0.28 12,615.47

12,615.47

INTERNAL SWAP DVP USD/DTC25179M103 DEVON ENERGY CORP 02 Sep 2016COMMON STOCK USD.1 08 Sep 2016

300.000 0.0044.270000Local1.000000
44.270000 0.00 0.00Base

0.00
0.00
0.00 13,281.00

13,281.00

GOLDMAN SACHS + CO USD/DTC25470F302 DISCOVERY COMMUNICATIONS C 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

500.000 0.0025.080000Local1.000000
25.080000 0.00 1.25Base

1.25
0.28
0.28 12,538.47

12,538.47

GOLDMAN SACHS + CO USD/DTC26138E109 DR PEPPER SNAPPLE GROUP INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

100.000 0.0094.460000Local1.000000
94.460000 0.00 0.25Base

0.25
0.21
0.21 9,445.54

9,445.54

GOLDMAN SACHS + CO USD/DTC281020107 EDISON INTERNATIONAL 02 Sep 2016COMMON STOCK 08 Sep 2016

200.000 0.0073.700000Local1.000000
73.700000 0.00 0.50Base

0.50
0.33
0.33 14,739.17

14,739.17

GOLDMAN SACHS + CO USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 02 Sep 2016COMMON STOCK USD1.0 08 Sep 2016

100.000 0.00115.850000Local1.000000 0.25 0.26 11,584.49
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Broker NameTrd Date Stl Date
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115.850000 0.00 0.25Base 0.26 11,584.49

GOLDMAN SACHS + CO USD/DTC297178105 ESSEX PROPERTY TRUST INC 02 Sep 2016REIT USD.0001 08 Sep 2016

100.000 0.00225.890000Local1.000000
225.890000 0.00 0.25Base

0.25
0.50
0.50 22,588.25

22,588.25

MERGER USD/DTC30241L109 FEI COMPANY 21 Sep 2016COMMON STOCK 21 Sep 2016

1,666.000 0.00107.500000Local1.000000
107.500000 0.00 0.00Base

0.00
0.00
0.00 179,095.00

179,095.00

MERGER USD/DTC33582V108 FIRST NIAGARA FINANCIAL GRP 01 Aug 2016COMMON STOCK USD.01 01 Aug 2016

14,363.000 0.0010.242399Local1.000000
10.242399 0.00 0.00Base

0.00
0.00
0.00 147,111.59

147,111.59

REVERSE SPLIT NON CASH USD/DTC42805T105 HERTZ GLOBAL HOLDINGS INC 01 Jul 2016COMMON STOCK USD.01

14,100.000 0.007.700000Local1.000000
7.700000 0.00 0.00Base

0.00
0.00
0.00 108,570.00

108,570.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 CANCEL

-14,100.000 0.007.700000Local1.000000
7.700000 0.00 0.00Base

0.00
0.00
0.00 -108,570.00

-108,570.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 07 Jul 2016

14,100.000 0.001.617200Local1.000000
1.617200 0.00 0.00Base

0.00
0.00
0.00 22,802.52

22,802.52
42805T105 Total

0.00 0.000.00 22,802.5214,100.000 Local

0.00 0.00 0.00 22,802.52Base

GOLDMAN SACHS + CO USD/DTC445658107 HUNT (JB) TRANSPRT SVCS INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

200.000 0.0080.230000Local1.000000
80.230000 0.00 0.50Base

0.50
0.35
0.35 16,045.15

16,045.15

DEUTSCHE BANK SECURITIES INC USD/DTC44967H101 ILG INC 08 Jul 2016 0.01COMMON STOCK USD.01 13 Jul 2016

2,758.000 0.0016.617000Local1.000000 20.69 1.00 45,808.00

Books Closed Prepared by State StreetPage 2536



NHJD
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16.617000 0.00 20.69Base 1.00 45,808.00

GOLDMAN SACHS + CO USD/DTC451734107 IHS INC CLASS A 12 Jul 2016COMMON STOCK USD.01 15 Jul 2016

2,717.000 0.00117.197600Local1.000000
117.197600 0.00 6.79Base

6.79
6.95
6.95 318,412.14

318,412.14

GOLDMAN SACHS + CO USD/DTC452327109 ILLUMINA INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

100.000 0.00167.900000Local1.000000
167.900000 0.00 0.25Base

0.25
0.37
0.37 16,789.38

16,789.38

GOLDMAN SACHS + CO USD/DTC50540R409 LABORATORY CRP OF AMER HLDGS 02 Sep 2016COMMON STOCK USD.1 08 Sep 2016

100.000 0.00137.710000Local1.000000
137.710000 0.00 0.25Base

0.25
0.31
0.31 13,770.44

13,770.44

RIGHTS EXERCISED USD/DTC531229110 LIBERTY BRAVES GROUP 16 Jun 2016 15RIGHT 01 Jul 2016

564.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC531229888 LIBERTY MEDIA CORP BRAVES C 19 Jul 2016 0.01TRACKING STK 22 Jul 2016

564.000 0.0015.398400Local1.000000
15.398400 0.00 6.20Base

6.20
0.19
0.19 8,678.31

8,678.31

INTERNAL SWAP DVP USD/DTC53578A108 LINKEDIN CORP   A 02 Sep 2016COMMON STOCK USD.000 08 Sep 2016

100.000 0.00192.800003Local1.000000
192.800003 0.00 0.00Base

0.00
0.00
0.00 19,280.00

19,280.00

GOLDMAN SACHS + CO USD/DTC56585A102 MARATHON PETROLEUM CORP 02 Sep 2016COMMON STOCK 08 Sep 2016

300.000 0.0042.320000Local1.000000
42.320000 0.00 0.75Base

0.75
0.28
0.28 12,694.97

12,694.97

TENDER OFFER USD/DTC58501N101 MEDIVATION INC 27 Sep 2016COMMON STOCK USD.01 OPEN

6,441.000 0.0081.500000Local1.000000
81.500000 0.00 0.00Base

0.00
0.00
0.00 524,941.50

524,941.50

MERGER NON CASH USD/DTC58605Q109 MEMORIAL RESOURCE DEVELOPMEN 19 Sep 2016COMMON STOCK USD.01 19 Sep 2016
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4,205.000 0.0013.981862Local1.000000
13.981862 0.00 0.00Base

0.00
0.00
0.00 58,793.73

58,793.73

GOLDMAN SACHS + CO USD/DTC67066G104 NVIDIA CORP 02 Sep 2016COMMON STOCK USD.001 08 Sep 2016

200.000 0.0062.530000Local1.000000
62.530000 0.00 0.50Base

0.50
0.28
0.28 12,505.22

12,505.22

GOLDMAN SACHS + CO USD/DTC693718108 PACCAR INC 02 Sep 2016COMMON STOCK USD1.0 08 Sep 2016

200.000 0.0059.210000Local1.000000
59.210000 0.00 0.50Base

0.50
0.26
0.26 11,841.24

11,841.24

GOLDMAN SACHS + CO USD/DTC74144T108 T ROWE PRICE GROUP INC 02 Sep 2016COMMON STOCK USD.2 08 Sep 2016

200.000 0.0069.270000Local1.000000
69.270000 0.00 0.50Base

0.50
0.31
0.31 13,853.19

13,853.19

GOLDMAN SACHS + CO USD/DTC74340W103 PROLOGIS INC 02 Sep 2016REIT USD.01 08 Sep 2016

300.000 0.0053.980000Local1.000000
53.980000 0.00 0.75Base

0.75
0.36
0.36 16,192.89

16,192.89

GOLDMAN SACHS + CO USD/DTC744573106 PUBLIC SERVICE ENTERPRISE GP 02 Sep 2016COMMON STOCK 08 Sep 2016

300.000 0.0042.980000Local1.000000
42.980000 0.00 0.75Base

0.75
0.29
0.29 12,892.96

12,892.96

GOLDMAN SACHS + CO USD/DTC74736K101 QORVO INC 29 Jul 2016COMMON STOCK USD.000 03 Aug 2016

300.000 0.0063.230000Local1.000000
63.230000 0.00 0.75Base

0.75
0.42
0.42 18,967.83

18,967.83

MERGER USD/DTC748356102 QUESTAR CORP 19 Sep 2016COMMON STOCK 19 Sep 2016

7,137.000 0.0025.000000Local1.000000
25.000000 0.00 0.00Base

0.00
0.00
0.00 178,425.00

178,425.00

NAME CHANGE NON CASH USD/DTC84610H108 SOVRAN SELF STORAGE INC 15 Aug 2016REIT USD.01 15 Aug 2016

1,858.000 0.00102.501248Local1.000000
102.501248 0.00 0.00Base

0.00
0.00
0.00 190,447.32

190,447.32
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MERGER USD/DTC85590A401 STARWOOD HOTELS + RESORTS 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

6,826.000 0.0076.488000Local1.000000
76.488000 0.00 0.00Base

0.00
0.00
0.00 522,107.09

522,107.09

GOLDMAN SACHS + CO USD/DTC87165B103 SYNCHRONY FINANCIAL 02 Sep 2016COMMON STOCK USD.001 08 Sep 2016

400.000 0.0027.800000Local1.000000
27.800000 0.00 1.00Base

1.00
0.25
0.25 11,118.75

11,118.75

MERGER USD/DTC872375100 TECO ENERGY INC 01 Jul 2016COMMON STOCK USD1.0 01 Jul 2016

9,200.000 0.0027.550000Local1.000000
27.550000 0.00 0.00Base

0.00
0.00
0.00 253,460.00

253,460.00

GOLDMAN SACHS + CO USD/DTC88023U101 TEMPUR SEALY INTERNATIONAL I 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

200.000 0.0078.340000Local1.000000
78.340000 0.00 0.50Base

0.50
0.35
0.35 15,667.15

15,667.15

GOLDMAN SACHS + CO USD/DTC889478103 TOLL BROTHERS INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

400.000 0.0030.720000Local1.000000
30.720000 0.00 1.00Base

1.00
0.27
0.27 12,286.73

12,286.73

SALE OF FRACTIONAL S USD/DTC904311206 UNDER ARMOUR INC CLASS C 19 Jul 2016COMMON STOCK USD.000 19 Jul 2016

0.686 0.0037.011661Local1.000000
37.011661 0.00 0.00Base

0.00
0.00
0.00 25.39

25.39

GOLDMAN SACHS + CO USD/DTC92276F100 VENTAS INC 02 Sep 2016REIT USD.25 08 Sep 2016

200.000 0.0073.410000Local1.000000
73.410000 0.00 0.50Base

0.50
0.33
0.33 14,681.17

14,681.17

INTERNAL SWAP DVP USD/DTC92939U106 WEC ENERGY GROUP INC 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

200.000 0.0060.560001Local1.000000
60.560001 0.00 0.00Base

0.00
0.00
0.00 12,112.00

12,112.00

GOLDMAN SACHS + CO USD/DTC941848103 WATERS CORP 02 Sep 2016COMMON STOCK USD.01 08 Sep 2016

100.000 0.00156.190000Local1.000000 0.25 0.35 15,618.40
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156.190000 0.00 0.25Base 0.35 15,618.40

GOLDMAN SACHS + CO USD/DTC95040Q104 WELLTOWER INC 02 Sep 2016REIT USD1.0 08 Sep 2016

200.000 0.0076.700000Local1.000000
76.700000 0.00 0.50Base

0.50
0.34
0.34 15,339.16

15,339.16

INTERNAL SWAP DVP USD/DTC958102105 WESTERN DIGITAL CORP 28 Sep 2016COMMON STOCK USD.01 OPEN

1,800.000 0.0058.009998Local1.000000
58.009998 0.00 0.00Base

0.00
0.00
0.00 104,418.00

104,418.00

GOLDMAN SACHS + CO USD/DTC96145D105 WESTROCK CO 29 Jul 2016COMMON STOCK 03 Aug 2016

500.000 0.0042.910000Local1.000000
42.910000 0.00 1.25Base

1.25
0.47
0.47 21,453.28

21,453.28

GOLDMAN SACHS + CO USD/DTC98389B100 XCEL ENERGY INC 02 Sep 2016COMMON STOCK USD2.5 08 Sep 2016

300.000 0.0041.710000Local1.000000
41.710000 0.00 0.75Base

0.75
0.28
0.28 12,511.97

12,511.97

SALE OF FRACTIONAL S USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 28 Sep 2016COMMON STOCK USD.01

0.610 0.0044.049180Local1.000000
44.049180 0.00 0.00Base

0.00
0.00
0.00 26.87

26.87

SALE OF FRACTIONAL S USD/DTC28 Sep 2016 CANCEL

-0.610 0.0044.049180Local1.000000
44.049180 0.00 0.00Base

0.00
0.00
0.00 -26.87

-26.87

SALE OF FRACTIONAL S USD/DTC28 Sep 2016 28 Sep 2016

0.610 0.0044.049180Local1.000000
44.049180 0.00 0.00Base

0.00
0.00
0.00 26.87

26.87
G51502105 Total

0.00 0.000.00 26.870.610 Local

0.00 0.00 0.00 26.87Base

GOLDMAN SACHS + CO USD/DTCG5876H105 MARVELL TECHNOLOGY GROUP LTD 02 Sep 2016COMMON STOCK USD.002 08 Sep 2016

1,000.000 0.0013.010000Local1.000000 2.50 0.29 13,007.21
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13.010000 0.00 2.50Base 0.29 13,007.21

GOLDMAN SACHS + CO USD/DTCG60754101 MICHAEL KORS HOLDINGS LTD 02 Sep 2016COMMON STOCK 08 Sep 2016

400.000 0.0049.210000Local1.000000
49.210000 0.00 1.00Base

1.00
0.43
0.43 19,682.57

19,682.57

GOLDMAN SACHS + CO USD/DTCG6518L108 NIELSEN HOLDINGS PLC 02 Sep 2016COMMON STOCK EUR.07 08 Sep 2016

200.000 0.0052.670000Local1.000000
52.670000 0.00 0.50Base

0.50
0.23
0.23 10,533.27

10,533.27

MERGER NON CASH USD/DTCG91442106 TYCO INTERNATIONAL PLC 06 Sep 2016COMMON STOCK CHF.5 06 Sep 2016

36,942.000 0.0042.453833Local1.000000
42.453833 0.00 0.00Base

0.00
0.00
0.00 1,568,329.52

1,568,329.52

MANDATORY EXCHANGE NON CASH USD/DTCG98290102 XL GROUP PLC 25 Jul 2016COMMON STOCK USD.01 25 Jul 2016

11,000.000 0.0034.167117Local1.000000
34.167117 0.00 0.00Base

0.00
0.00
0.00 375,838.29

375,838.29

0.00177,396.296 Local
0.00Base

266.73
266.73

39.51
39.51

7,010,074.97
7,010,074.97

US DOLLAR Total

EQUITY  Total
177,396.296

Base 0.00 266.73 39.51 7,010,074.97

8,927,320.4039.51266.730.00

2,094,641.726

SALES Total

Base
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FUND:
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SSGA RUSSELL 1000 GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

339,581.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 339,581.39

339,581.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Jul 20160.489% 31 Dec 2030 06 Jul 2016

STIF FUND

7,587.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,587.00

7,587.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Jul 20160.490% 31 Dec 2030 07 Jul 2016

STIF FUND

24,139.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,139.00

24,139.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.502% 31 Dec 2030 08 Jul 2016

STIF FUND

104,171.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 104,171.00

104,171.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

254,555.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 254,555.00

254,555.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

3,042.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,042.00

3,042.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

152,455.280 0.00100.000000Local1.000000 0.00 0.00 152,455.28
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 152,455.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

462.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 462.00

462.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

961,010.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 961,010.80

961,010.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

858,559.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 858,559.07

858,559.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

5,971.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,971.54

5,971.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

2,343.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,343.00

2,343.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

27,670.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,670.00

27,670.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

9,551.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,551.00

9,551.00
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July 1, 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

4,574.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,574.00

4,574.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

88,028.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 88,028.00

88,028.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

151,301.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 151,301.00

151,301.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

81,651.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,651.00

81,651.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

355,696.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 355,696.54

355,696.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

44,507.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,507.00

44,507.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

10,914.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,914.25

10,914.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016
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July 1, 2016
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Units/Original Face
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STIF FUND

33,653.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,653.00

33,653.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

23,024.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,024.00

23,024.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

24,130.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,130.00

24,130.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

1,474.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,474.00

1,474.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Aug 20160.542% 31 Dec 2030 11 Aug 2016

STIF FUND

378,712.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 378,712.00

378,712.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

11,600.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,600.00

11,600.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

262,416.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 262,416.00

262,416.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

5,047.750 0.00100.000000Local1.000000 0.00 0.00 5,047.75
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July 1, 2016
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Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 5,047.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Aug 20160.570% 31 Dec 2030 18 Aug 2016

STIF FUND

11,702.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,702.00

11,702.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Aug 20160.570% 31 Dec 2030 19 Aug 2016

STIF FUND

58,509.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,509.50

58,509.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20160.560% 31 Dec 2030 22 Aug 2016

STIF FUND

8,606.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,606.33

8,606.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

15,780.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,780.00

15,780.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

29,280.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,280.00

29,280.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

41,773.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,773.00

41,773.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Aug 20160.559% 31 Dec 2030 29 Aug 2016

STIF FUND

2,690.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,690.00

2,690.00
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Stl Cur/Loc
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Aug 20160.564% 31 Dec 2030 30 Aug 2016

STIF FUND

10,986.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,986.50

10,986.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

157,970.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 157,970.50

157,970.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

118,506.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 118,506.37

118,506.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Sep 20160.572% 31 Dec 2030 02 Sep 2016

STIF FUND

109,228.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,228.50

109,228.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.566% 31 Dec 2030 06 Sep 2016

STIF FUND

103,442.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 103,442.89

103,442.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

168,946.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 168,946.44

168,946.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

1,117,288.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,117,288.58

1,117,288.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016
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STIF FUND

167,227.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 167,227.75

167,227.75

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

314,271.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 314,271.50

314,271.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Sep 20160.592% 31 Dec 2030 13 Sep 2016

STIF FUND

10,949.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,949.00

10,949.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016

STIF FUND

41,205.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,205.00

41,205.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

266,898.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 266,898.00

266,898.00

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

151,134.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 151,134.00

151,134.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Sep 20160.615% 31 Dec 2030 19 Sep 2016

STIF FUND

16,539.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,539.00

16,539.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

84,870.000 0.00100.000000Local1.000000 0.00 0.00 84,870.00
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100.000000 0.00 0.00Base 0.00 84,870.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Sep 20160.616% 31 Dec 2030 21 Sep 2016

STIF FUND

27,410.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,410.27

27,410.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Sep 20160.616% 31 Dec 2030 22 Sep 2016

STIF FUND

630,600.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 630,600.35

630,600.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

375,291.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 375,291.15

375,291.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

9,110.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,110.00

9,110.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.610% 31 Dec 2030 27 Sep 2016

STIF FUND

2,856.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,856.00

2,856.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

14,340.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,340.00

14,340.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.616% 31 Dec 2030 29 Sep 2016

STIF FUND

132,651.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 132,651.20

132,651.20
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Broker NameTrd Date Stl Date
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

388,427.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 388,427.81

388,427.81
86199E9B7 Total

0.00 0.000.00 8,816,318.268,816,318.260 Local

0.00 0.00 0.00 8,816,318.26Base

0.008,816,318.260 Local
0.00Base

0.00
0.00

0.00
0.00

8,816,318.26
8,816,318.26

US DOLLAR Total

CASH EQUIVALENTS  Total
8,816,318.260

Base 0.00 0.00 0.00 8,816,318.26

EQUITY
US DOLLAR

J.P. MORGAN SECURITIES INC. USD/DTC00287Y109 ABBVIE INC 28 Sep 2016COMMON STOCK USD.01 OPEN

1,700.000 0.0064.220000Local1.000000
64.220000 0.00 4.25Base

4.25
0.00
0.00 109,178.25

109,178.25

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC00724F101 ADOBE SYSTEMS INC 19 Aug 2016 0.01COMMON STOCK USD.000 24 Aug 2016

1,000.000 0.00100.231900Local1.000000
100.231900 0.00 7.50Base

7.50
0.00
0.00 100,239.40

100,239.40

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC02043Q107 ALNYLAM PHARMACEUTICALS INC 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

1,100.000 0.0072.768100Local1.000000
72.768100 0.00 8.25Base

8.25
0.00
0.00 80,053.16

80,053.16

EXTERNAL SWAP USD/DTC02079K107 ALPHABET INC CL C 19 Aug 2016COMMON STOCK USD.001 24 Aug 2016

100.000 0.00775.419983Local1.000000
775.419983 0.00 0.00Base

0.00
0.00
0.00 77,542.00

77,542.00
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J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.00781.560000Local1.000000
781.560000 0.00 0.50Base

0.50
0.00
0.00 156,312.50

156,312.50
02079K107 Total

0.50 0.000.00 233,854.50300.000 Local

0.00 0.50 0.00 233,854.50Base

EXTERNAL SWAP USD/DTC02079K305 ALPHABET INC CL A 19 Aug 2016COMMON STOCK USD.001 24 Aug 2016

100.000 0.00799.650024Local1.000000
799.650024 0.00 0.00Base

0.00
0.00
0.00 79,965.00

79,965.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.00810.060000Local1.000000
810.060000 0.00 0.50Base

0.50
0.00
0.00 162,012.50

162,012.50
02079K305 Total

0.50 0.000.00 241,977.50300.000 Local

0.00 0.50 0.00 241,977.50Base

J.P. MORGAN SECURITIES INC. USD/DTC02209S103 ALTRIA GROUP INC 28 Sep 2016COMMON STOCK USD.333 OPEN

2,000.000 0.0063.770000Local1.000000
63.770000 0.00 5.00Base

5.00
0.00
0.00 127,545.00

127,545.00

EXTERNAL SWAP USD/DTC023135106 AMAZON.COM INC 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

200.000 0.00757.309998Local1.000000
757.309998 0.00 0.00Base

0.00
0.00
0.00 151,462.00

151,462.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

200.000 0.00828.720000Local1.000000
828.720000 0.00 0.50Base

0.50
0.00
0.00 165,744.50

165,744.50
023135106 Total

0.50 0.000.00 317,206.50400.000 Local

0.00 0.50 0.00 317,206.50Base
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J.P. MORGAN SECURITIES INC. USD/DTC031162100 AMGEN INC 28 Sep 2016COMMON STOCK USD.000 OPEN

600.000 0.00169.710000Local1.000000
169.710000 0.00 1.50Base

1.50
0.00
0.00 101,827.50

101,827.50

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

100.000 0.00169.710007Local1.000000
169.710007 0.00 0.00Base

0.00
0.00
0.00 16,971.00

16,971.00
031162100 Total

1.50 0.000.00 118,798.50700.000 Local

0.00 1.50 0.00 118,798.50Base

INTERNAL SWAP DVP USD/DTC037833100 APPLE INC 19 Aug 2016COMMON STOCK USD.000 24 Aug 2016

200.000 0.00109.360001Local1.000000
109.360001 0.00 0.00Base

0.00
0.00
0.00 21,872.00

21,872.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

2,200.000 0.00109.360001Local1.000000
109.360001 0.00 0.00Base

0.00
0.00
0.00 240,592.00

240,592.00

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

2,100.000 0.00113.050000Local1.000000
113.050000 0.00 5.25Base

5.25
0.00
0.00 237,410.25

237,410.25
037833100 Total

5.25 0.000.00 499,874.254,500.000 Local

0.00 5.25 0.00 499,874.25Base

J.P. MORGAN SECURITIES INC. USD/DTC038336103 APTARGROUP INC 28 Sep 2016COMMON STOCK USD.01 OPEN

700.000 0.0078.610000Local1.000000
78.610000 0.00 1.75Base

1.75
0.00
0.00 55,028.75

55,028.75

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC040413106 ARISTA NETWORKS INC 19 Aug 2016 0.01COMMON STOCK USD.000 24 Aug 2016

1,100.000 0.0079.042700Local1.000000
79.042700 0.00 8.25Base

8.25
0.00
0.00 86,955.22

86,955.22
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INVESTMENT TECHNOLOGY GROUP INC. USD/DTC09061G101 BIOMARIN PHARMACEUTICAL INC 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

1,000.000 0.0092.176000Local1.000000
92.176000 0.00 7.50Base

7.50
0.00
0.00 92,183.50

92,183.50

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

1,000.000 0.0096.029999Local1.000000
96.029999 0.00 0.00Base

0.00
0.00
0.00 96,030.00

96,030.00
09061G101 Total

7.50 0.000.00 188,213.502,000.000 Local

0.00 7.50 0.00 188,213.50Base

EXTERNAL SWAP USD/DTC09062X103 BIOGEN INC 19 Aug 2016COMMON STOCK USD.000 24 Aug 2016

300.000 0.00316.809998Local1.000000
316.809998 0.00 0.00Base

0.00
0.00
0.00 95,043.00

95,043.00

INTERNAL SWAP DVP USD/DTC19 Aug 2016 24 Aug 2016

200.000 0.00316.809998Local1.000000
316.809998 0.00 0.00Base

0.00
0.00
0.00 63,362.00

63,362.00
09062X103 Total

0.00 0.000.00 158,405.00500.000 Local

0.00 0.00 0.00 158,405.00Base

J.P. MORGAN SECURITIES INC. USD/DTC097023105 BOEING CO/THE 28 Sep 2016COMMON STOCK USD5.0 OPEN

600.000 0.00132.230000Local1.000000
132.230000 0.00 1.50Base

1.50
0.00
0.00 79,339.50

79,339.50

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC099502106 BOOZ ALLEN HAMILTON HOLDINGS 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

2,800.000 0.0029.793400Local1.000000
29.793400 0.00 21.00Base

21.00
0.00
0.00 83,442.52

83,442.52

J.P. MORGAN SECURITIES INC. USD/DTC110122108 BRISTOL MYERS SQUIBB CO 28 Sep 2016COMMON STOCK USD.1 OPEN

1,700.000 0.0055.090000Local1.000000
55.090000 0.00 4.25Base

4.25
0.00
0.00 93,657.25

93,657.25
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J.P. MORGAN SECURITIES INC. USD/DTC117043109 BRUNSWICK CORP 28 Sep 2016COMMON STOCK USD.75 OPEN

1,200.000 0.0048.980000Local1.000000
48.980000 0.00 3.00Base

3.00
0.00
0.00 58,779.00

58,779.00

J.P. MORGAN SECURITIES INC. USD/DTC126650100 CVS HEALTH CORP 28 Sep 2016COMMON STOCK USD.01 OPEN

800.000 0.0090.180000Local1.000000
90.180000 0.00 2.00Base

2.00
0.00
0.00 72,146.00

72,146.00

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

200.000 0.0090.180000Local1.000000
90.180000 0.00 0.00Base

0.00
0.00
0.00 18,036.00

18,036.00
126650100 Total

2.00 0.000.00 90,182.001,000.000 Local

0.00 2.00 0.00 90,182.00Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC127387108 CADENCE DESIGN SYS INC 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

3,300.000 0.0024.955800Local1.000000
24.955800 0.00 24.75Base

24.75
0.00
0.00 82,378.89

82,378.89

GOLDMAN SACHS + CO USD/DTC141624106 CARE CAPITAL PROPERTIES INC 30 Sep 2016REIT USD.01 OPEN

1,100.000 0.0028.500000Local1.000000
28.500000 0.00 2.75Base

2.75
0.00
0.00 31,352.75

31,352.75

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC143130102 CARMAX INC 19 Aug 2016 0.01COMMON STOCK USD.5 24 Aug 2016

1,200.000 0.0059.042400Local1.000000
59.042400 0.00 9.00Base

9.00
0.00
0.00 70,859.88

70,859.88

J.P. MORGAN SECURITIES INC. USD/DTC151020104 CELGENE CORP 28 Sep 2016COMMON STOCK USD.01 OPEN

600.000 0.00105.830000Local1.000000
105.830000 0.00 1.50Base

1.50
0.00
0.00 63,499.50

63,499.50

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

100.000 0.00105.830002Local1.000000
105.830002 0.00 0.00Base

0.00
0.00
0.00 10,583.00

10,583.00
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151020104 Total

1.50 0.000.00 74,082.50700.000 Local

0.00 1.50 0.00 74,082.50Base

J.P. MORGAN SECURITIES INC. USD/DTC16119P108 CHARTER COMMUNICATIONS INC A 28 Sep 2016COMMON STOCK USD.001 OPEN

300.000 0.00276.570000Local1.000000
276.570000 0.00 0.75Base

0.75
0.00
0.00 82,971.75

82,971.75

GOLDMAN SACHS + CO USD/DTC165167107 CHESAPEAKE ENERGY CORP 30 Sep 2016COMMON STOCK USD.01 OPEN

6,700.000 0.006.270000Local1.000000
6.270000 0.00 16.75Base

16.75
0.00
0.00 42,025.75

42,025.75

J.P. MORGAN SECURITIES INC. USD/DTC172908105 CINTAS CORP 28 Sep 2016COMMON STOCK OPEN

500.000 0.00116.170000Local1.000000
116.170000 0.00 1.25Base

1.25
0.00
0.00 58,086.25

58,086.25

J.P. MORGAN SECURITIES INC. USD/DTC191216100 COCA COLA CO/THE 28 Sep 2016COMMON STOCK USD.25 OPEN

2,500.000 0.0042.150000Local1.000000
42.150000 0.00 6.25Base

6.25
0.00
0.00 105,381.25

105,381.25

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

500.000 0.0042.150002Local1.000000
42.150002 0.00 0.00Base

0.00
0.00
0.00 21,075.00

21,075.00
191216100 Total

6.25 0.000.00 126,456.253,000.000 Local

0.00 6.25 0.00 126,456.25Base

INTERNAL SWAP DVP USD/DTC20030N101 COMCAST CORP CLASS A 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

300.000 0.0066.290001Local1.000000
66.290001 0.00 0.00Base

0.00
0.00
0.00 19,887.00

19,887.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

900.000 0.0066.290001Local1.000000
66.290001 0.00 0.00Base

0.00
0.00
0.00 59,661.00

59,661.00
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J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

700.000 0.0066.680000Local1.000000
66.680000 0.00 1.75Base

1.75
0.00
0.00 46,677.75

46,677.75

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

500.000 0.0066.680000Local1.000000
66.680000 0.00 0.00Base

0.00
0.00
0.00 33,340.00

33,340.00
20030N101 Total

1.75 0.000.00 159,565.752,400.000 Local

0.00 1.75 0.00 159,565.75Base

J.P. MORGAN SECURITIES INC. USD/DTC22160K105 COSTCO WHOLESALE CORP 28 Sep 2016COMMON STOCK USD.005 OPEN

300.000 0.00149.410000Local1.000000
149.410000 0.00 0.75Base

0.75
0.00
0.00 44,823.75

44,823.75

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

100.000 0.00149.410004Local1.000000
149.410004 0.00 0.00Base

0.00
0.00
0.00 14,941.00

14,941.00
22160K105 Total

0.75 0.000.00 59,764.75400.000 Local

0.00 0.75 0.00 59,764.75Base

MERGER USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 07 Sep 2016TRACKING STK 07 Sep 2016

3,054.004 0.0045.069999Local1.000000
45.069999 0.00 0.00Base

0.00
0.00
0.00 137,643.96

137,643.96

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC252131107 DEXCOM INC 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

1,000.000 0.0090.502900Local1.000000
90.502900 0.00 7.50Base

7.50
0.00
0.00 90,510.40

90,510.40

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC253393102 DICK S SPORTING GOODS INC 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

1,300.000 0.0058.751500Local1.000000
58.751500 0.00 9.75Base

9.75
0.00
0.00 76,386.70

76,386.70
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INTERNAL SWAP DVP USD/DTC254687106 WALT DISNEY CO/THE 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

200.000 0.0096.389999Local1.000000
96.389999 0.00 0.00Base

0.00
0.00
0.00 19,278.00

19,278.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

600.000 0.0096.389999Local1.000000
96.389999 0.00 0.00Base

0.00
0.00
0.00 57,834.00

57,834.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

900.000 0.0092.200000Local1.000000
92.200000 0.00 2.25Base

2.25
0.00
0.00 82,982.25

82,982.25
254687106 Total

2.25 0.000.00 160,094.251,700.000 Local

0.00 2.25 0.00 160,094.25Base

J.P. MORGAN SECURITIES INC. USD/DTC263534109 DU PONT (E.I.) DE NEMOURS 28 Sep 2016COMMON STOCK USD.3 OPEN

900.000 0.0067.190000Local1.000000
67.190000 0.00 2.25Base

2.25
0.00
0.00 60,473.25

60,473.25

J.P. MORGAN SECURITIES INC. USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 28 Sep 2016COMMON STOCK USD1.0 OPEN

600.000 0.00120.460000Local1.000000
120.460000 0.00 1.50Base

1.50
0.00
0.00 72,277.50

72,277.50

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC292104106 EMPIRE STATE REALTY TRUST A 19 Aug 2016 0.01REIT USD.01 24 Aug 2016

3,900.000 0.0020.604100Local1.000000
20.604100 0.00 29.25Base

29.25
0.00
0.00 80,385.24

80,385.24

J.P. MORGAN SECURITIES INC. USD/DTC294429105 EQUIFAX INC 28 Sep 2016COMMON STOCK USD1.25 OPEN

400.000 0.00134.420000Local1.000000
134.420000 0.00 1.00Base

1.00
0.00
0.00 53,769.00

53,769.00

EXTERNAL SWAP USD/DTC30303M102 FACEBOOK INC A 19 Aug 2016COMMON STOCK USD.000 24 Aug 2016

1,100.000 0.00123.559998Local1.000000
123.559998 0.00 0.00Base

0.00
0.00
0.00 135,916.00

135,916.00
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EXTERNAL SWAP USD/DTC30 Sep 2016 OPEN

200.000 0.00128.270004Local1.000000
128.270004 0.00 0.00Base

0.00
0.00
0.00 25,654.00

25,654.00

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

700.000 0.00128.270000Local1.000000
128.270000 0.00 1.75Base

1.75
0.00
0.00 89,790.75

89,790.75
30303M102 Total

1.75 0.000.00 251,360.752,000.000 Local

0.00 1.75 0.00 251,360.75Base

WELLS FARGO SECURITIES, LLC USD/DTC339041105 FLEETCOR TECHNOLOGIES INC 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

400.000 0.00167.657800Local1.000000
167.657800 0.00 3.00Base

3.00
0.00
0.00 67,066.12

67,066.12

J.P. MORGAN SECURITIES INC. USD/DTC344849104 FOOT LOCKER INC 28 Sep 2016COMMON STOCK USD.01 OPEN

200.000 0.0067.850000Local1.000000
67.850000 0.00 0.50Base

0.50
0.00
0.00 13,570.50

13,570.50

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

700.000 0.0067.849998Local1.000000
67.849998 0.00 0.00Base

0.00
0.00
0.00 47,495.00

47,495.00
344849104 Total

0.50 0.000.00 61,065.50900.000 Local

0.00 0.50 0.00 61,065.50Base

J.P. MORGAN SECURITIES INC. USD/DTC369604103 GENERAL ELECTRIC CO 28 Sep 2016COMMON STOCK USD.06 OPEN

1,800.000 0.0029.900000Local1.000000
29.900000 0.00 4.50Base

4.50
0.00
0.00 53,824.50

53,824.50

WELLS FARGO SECURITIES, LLC USD/DTC375558103 GILEAD SCIENCES INC 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

100.000 0.0080.902400Local1.000000
80.902400 0.00 0.75Base

0.75
0.00
0.00 8,090.99

8,090.99
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INTERNAL SWAP DVP USD/DTC19 Aug 2016 24 Aug 2016

1,000.000 0.0081.000000Local1.000000
81.000000 0.00 0.00Base

0.00
0.00
0.00 81,000.00

81,000.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

700.000 0.0078.970000Local1.000000
78.970000 0.00 1.75Base

1.75
0.00
0.00 55,280.75

55,280.75
375558103 Total

2.50 0.000.00 144,371.741,800.000 Local

0.00 2.50 0.00 144,371.74Base

REVERSE SPLIT NON CASH USD/DTC42704L104 HERC HOLDINGS INC 01 Jul 2016COMMON STOCK USD.01

660.003 0.00115.499475Local1.000000
115.499475 0.00 0.00Base

0.00
0.00
0.00 76,230.00

76,230.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 CANCEL

-660.003 0.00115.499475Local1.000000
115.499475 0.00 0.00Base

0.00
0.00
0.00 -76,230.00

-76,230.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 07 Jul 2016

660.003 0.0024.257889Local1.000000
24.257889 0.00 0.00Base

0.00
0.00
0.00 16,010.28

16,010.28
42704L104 Total

0.00 0.000.00 16,010.28660.003 Local

0.00 0.00 0.00 16,010.28Base

INTERNAL SWAP DVP USD/DTC437076102 HOME DEPOT INC 19 Aug 2016COMMON STOCK USD.05 24 Aug 2016

100.000 0.00135.460007Local1.000000
135.460007 0.00 0.00Base

0.00
0.00
0.00 13,546.00

13,546.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

500.000 0.00135.460007Local1.000000
135.460007 0.00 0.00Base

0.00
0.00
0.00 67,730.00

67,730.00
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J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

700.000 0.00128.270000Local1.000000
128.270000 0.00 1.75Base

1.75
0.00
0.00 89,790.75

89,790.75
437076102 Total

1.75 0.000.00 171,066.751,300.000 Local

0.00 1.75 0.00 171,066.75Base

EXTERNAL SWAP USD/DTC438516106 HONEYWELL INTERNATIONAL INC 19 Aug 2016COMMON STOCK USD1.0 24 Aug 2016

1,100.000 0.00116.110001Local1.000000
116.110001 0.00 0.00Base

0.00
0.00
0.00 127,721.00

127,721.00

J.P. MORGAN SECURITIES INC. USD/DTC459200101 INTL BUSINESS MACHINES CORP 28 Sep 2016COMMON STOCK USD.2 OPEN

700.000 0.00158.290000Local1.000000
158.290000 0.00 1.75Base

1.75
0.00
0.00 110,804.75

110,804.75

J.P. MORGAN SECURITIES INC. USD/DTC459506101 INTL FLAVORS + FRAGRANCES 28 Sep 2016COMMON STOCK USD.125 OPEN

400.000 0.00142.000000Local1.000000
142.000000 0.00 1.00Base

1.00
0.00
0.00 56,801.00

56,801.00

J.P. MORGAN SECURITIES INC. USD/DTC478160104 JOHNSON + JOHNSON 28 Sep 2016COMMON STOCK USD1.0 OPEN

300.000 0.00119.390000Local1.000000
119.390000 0.00 0.75Base

0.75
0.00
0.00 35,817.75

35,817.75

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

100.000 0.00119.389999Local1.000000
119.389999 0.00 0.00Base

0.00
0.00
0.00 11,939.00

11,939.00
478160104 Total

0.75 0.000.00 47,756.75400.000 Local

0.00 0.75 0.00 47,756.75Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC517834107 LAS VEGAS SANDS CORP 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

1,400.000 0.0052.167500Local1.000000
52.167500 0.00 10.50Base

10.50
0.00
0.00 73,045.00

73,045.00
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EXCHANGE OFFER (NON CASH) USD/DTC525327102 LEIDOS HOLDINGS INC 16 Aug 2016COMMON STOCK USD.000 23 Aug 2016

11,408.690 0.0029.395494Local1.000000
29.395494 0.00 0.00Base

0.00
0.00
0.00 335,364.08

335,364.08

EXCHANGE OFFER (NON CASH) USD/DTC16 Aug 2016

11,408.690 0.00241.442819Local1.000000
241.442819 0.00 0.00Base

0.00
0.00
0.00 2,754,546.28

2,754,546.28

EXCHANGE OFFER (NON CASH) USD/DTC16 Aug 2016 CANCEL

-11,408.690 0.00241.442819Local1.000000
241.442819 0.00 0.00Base

0.00
0.00
0.00 -2,754,546.28

-2,754,546.28
525327102 Total

0.00 0.000.00 335,364.0811,408.690 Local

0.00 0.00 0.00 335,364.08Base

NAME CHANGE NON CASH USD/DTC53223X107 LIFE STORAGE INC 15 Aug 2016REIT USD.01 15 Aug 2016

4,000.000 0.00102.501250Local1.000000
102.501250 0.00 0.00Base

0.00
0.00
0.00 410,005.00

410,005.00

J.P. MORGAN SECURITIES INC. USD/DTC532457108 ELI LILLY + CO 28 Sep 2016COMMON STOCK OPEN

1,000.000 0.0080.710000Local1.000000
80.710000 0.00 2.50Base

2.50
0.00
0.00 80,712.50

80,712.50

J.P. MORGAN SECURITIES INC. USD/DTC539830109 LOCKHEED MARTIN CORP 28 Sep 2016COMMON STOCK USD1.0 OPEN

500.000 0.00245.750000Local1.000000
245.750000 0.00 1.25Base

1.25
0.00
0.00 122,876.25

122,876.25

INTERNAL SWAP DVP USD/DTC548661107 LOWE S COS INC 28 Sep 2016COMMON STOCK USD.5 OPEN

900.000 0.0071.760002Local1.000000
71.760002 0.00 0.00Base

0.00
0.00
0.00 64,584.00

64,584.00

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC553530106 MSC INDUSTRIAL DIRECT CO A 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

1,000.000 0.0073.882000Local1.000000
73.882000 0.00 7.50Base

7.50
0.00
0.00 73,889.50

73,889.50
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MERGER USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

10,560.000 0.0069.360000Local1.000000
69.360000 0.00 0.00Base

0.00
0.00
0.00 732,441.60

732,441.60

INTERNAL SWAP DVP USD/DTC57636Q104 MASTERCARD INC   A 28 Sep 2016COMMON STOCK USD.000 OPEN

600.000 0.00101.510002Local1.000000
101.510002 0.00 0.00Base

0.00
0.00
0.00 60,906.00

60,906.00

J.P. MORGAN SECURITIES INC. USD/DTC580135101 MCDONALD S CORP 28 Sep 2016COMMON STOCK USD.01 OPEN

600.000 0.00115.180000Local1.000000
115.180000 0.00 1.50Base

1.50
0.00
0.00 69,109.50

69,109.50

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

300.000 0.00115.180000Local1.000000
115.180000 0.00 0.00Base

0.00
0.00
0.00 34,554.00

34,554.00
580135101 Total

1.50 0.000.00 103,663.50900.000 Local

0.00 1.50 0.00 103,663.50Base

INTERNAL SWAP DVP USD/DTC58155Q103 MCKESSON CORP 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

400.000 0.00193.850006Local1.000000
193.850006 0.00 0.00Base

0.00
0.00
0.00 77,540.00

77,540.00

INTERNAL SWAP DVP USD/DTC594918104 MICROSOFT CORP 19 Aug 2016COMMON STOCK USD.000 24 Aug 2016

300.000 0.0057.619999Local1.000000
57.619999 0.00 0.00Base

0.00
0.00
0.00 17,286.00

17,286.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

3,300.000 0.0057.619999Local1.000000
57.619999 0.00 0.00Base

0.00
0.00
0.00 190,146.00

190,146.00

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

3,200.000 0.0057.600000Local1.000000
57.600000 0.00 8.00Base

8.00
0.00
0.00 184,328.00

184,328.00
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594918104 Total

8.00 0.000.00 391,760.006,800.000 Local

0.00 8.00 0.00 391,760.00Base

EXTERNAL SWAP USD/DTC61174X109 MONSTER BEVERAGE CORP 19 Aug 2016COMMON STOCK 24 Aug 2016

700.000 0.00159.449997Local1.000000
159.449997 0.00 0.00Base

0.00
0.00
0.00 111,615.00

111,615.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC651229106 NEWELL BRANDS INC 31 Aug 2016COMMON STOCK USD1.0 06 Sep 2016

3,600.000 0.0053.080000Local1.000000
53.080000 0.00 9.00Base

9.00
0.00
0.00 191,097.00

191,097.00

INTERNAL SWAP DVP USD/DTC31 Aug 2016 06 Sep 2016

500.000 0.0053.080002Local1.000000
53.080002 0.00 0.00Base

0.00
0.00
0.00 26,540.00

26,540.00
651229106 Total

9.00 0.000.00 217,637.004,100.000 Local

0.00 9.00 0.00 217,637.00Base

INTERNAL SWAP DVP USD/DTC654106103 NIKE INC  CL B 19 Aug 2016COMMON STOCK USD1.0 24 Aug 2016

400.000 0.0058.900002Local1.000000
58.900002 0.00 0.00Base

0.00
0.00
0.00 23,560.00

23,560.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

1,600.000 0.0058.900002Local1.000000
58.900002 0.00 0.00Base

0.00
0.00
0.00 94,240.00

94,240.00
654106103 Total

0.00 0.000.00 117,800.002,000.000 Local

0.00 0.00 0.00 117,800.00Base

J.P. MORGAN SECURITIES INC. USD/DTC693506107 PPG INDUSTRIES INC 28 Sep 2016COMMON STOCK USD1.67 OPEN

600.000 0.00103.570000Local1.000000
103.570000 0.00 1.50Base

1.50
0.00
0.00 62,143.50

62,143.50
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INTERNAL SWAP DVP USD/DTC713448108 PEPSICO INC 19 Aug 2016COMMON STOCK USD.017 24 Aug 2016

100.000 0.00108.169998Local1.000000
108.169998 0.00 0.00Base

0.00
0.00
0.00 10,817.00

10,817.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

600.000 0.00108.169998Local1.000000
108.169998 0.00 0.00Base

0.00
0.00
0.00 64,902.00

64,902.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

500.000 0.00107.380000Local1.000000
107.380000 0.00 1.25Base

1.25
0.00
0.00 53,691.25

53,691.25

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

100.000 0.00107.379997Local1.000000
107.379997 0.00 0.00Base

0.00
0.00
0.00 10,738.00

10,738.00
713448108 Total

1.25 0.000.00 140,148.251,300.000 Local

0.00 1.25 0.00 140,148.25Base

MERGER NON CASH USD/DTC75281A109 RANGE RESOURCES CORP 19 Sep 2016COMMON STOCK USD.01 19 Sep 2016

1,125.000 0.0035.866666Local1.000000
35.866666 0.00 0.00Base

0.00
0.00
0.00 40,350.00

40,350.00

J.P. MORGAN SECURITIES INC. USD/DTC761152107 RESMED INC 28 Sep 2016COMMON STOCK USD.004 OPEN

800.000 0.0064.740000Local1.000000
64.740000 0.00 2.00Base

2.00
0.00
0.00 51,794.00

51,794.00

J.P. MORGAN SECURITIES INC. USD/DTC774341101 ROCKWELL COLLINS INC 28 Sep 2016COMMON STOCK USD.01 OPEN

700.000 0.0085.400000Local1.000000
85.400000 0.00 1.75Base

1.75
0.00
0.00 59,781.75

59,781.75

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC78467J100 SS+C TECHNOLOGIES HOLDINGS 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

2,600.000 0.0031.385400Local1.000000
31.385400 0.00 19.50Base

19.50
0.00
0.00 81,621.54

81,621.54
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INTERNAL SWAP DVP USD/DTC79466L302 SALESFORCE.COM INC 19 Aug 2016COMMON STOCK USD.001 24 Aug 2016

1,300.000 0.0077.480003Local1.000000
77.480003 0.00 0.00Base

0.00
0.00
0.00 100,724.00

100,724.00

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC81211K100 SEALED AIR CORP 19 Aug 2016 0.01COMMON STOCK USD.1 24 Aug 2016

1,500.000 0.0046.371500Local1.000000
46.371500 0.00 11.25Base

11.25
0.00
0.00 69,568.50

69,568.50

J.P. MORGAN SECURITIES INC. USD/DTC828806109 SIMON PROPERTY GROUP INC 28 Sep 2016REIT USD.0001 OPEN

100.000 0.00212.610000Local1.000000
212.610000 0.00 0.25Base

0.25
0.00
0.00 21,261.25

21,261.25

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN

200.000 0.00212.610001Local1.000000
212.610001 0.00 0.00Base

0.00
0.00
0.00 42,522.00

42,522.00
828806109 Total

0.25 0.000.00 63,783.25300.000 Local

0.00 0.25 0.00 63,783.25Base

LOOP CAPITAL MARKETS USD/DTC845467109 SOUTHWESTERN ENERGY CO 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

13,600.000 0.0013.808800Local1.000000
13.808800 0.00 149.60Base

149.60
0.00
0.00 187,949.28

187,949.28

INTERNAL SWAP DVP USD/DTC854502101 STANLEY BLACK + DECKER INC 19 Aug 2016COMMON STOCK USD2.5 24 Aug 2016

700.000 0.00122.120003Local1.000000
122.120003 0.00 0.00Base

0.00
0.00
0.00 85,484.00

85,484.00

J.P. MORGAN SECURITIES INC. USD/DTC855244109 STARBUCKS CORP 28 Sep 2016COMMON STOCK USD.001 OPEN

1,400.000 0.0053.980000Local1.000000
53.980000 0.00 3.50Base

3.50
0.00
0.00 75,575.50

75,575.50

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC872540109 TJX COMPANIES INC 19 Aug 2016 0.01COMMON STOCK USD1.0 24 Aug 2016

1,000.000 0.0079.066200Local1.000000
79.066200 0.00 7.50Base

7.50
0.00
0.00 79,073.70

79,073.70
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INVESTMENT TECHNOLOGY GROUP INC. USD/DTC87336U105 TABLEAU SOFTWARE INC CL A 19 Aug 2016 0.01COMMON STOCK USD.000 24 Aug 2016

1,300.000 0.0054.800800Local1.000000
54.800800 0.00 9.75Base

9.75
0.00
0.00 71,250.79

71,250.79

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC876664103 TAUBMAN CENTERS INC 19 Aug 2016 0.01REIT USD.01 24 Aug 2016

1,100.000 0.0077.113800Local1.000000
77.113800 0.00 8.25Base

8.25
0.00
0.00 84,833.43

84,833.43

J.P. MORGAN SECURITIES INC. USD/DTC882508104 TEXAS INSTRUMENTS INC 28 Sep 2016COMMON STOCK USD1.0 OPEN

1,300.000 0.0069.740000Local1.000000
69.740000 0.00 3.25Base

3.25
0.00
0.00 90,665.25

90,665.25

J.P. MORGAN SECURITIES INC. USD/DTC885160101 THOR INDUSTRIES INC 28 Sep 2016COMMON STOCK USD.1 OPEN

600.000 0.0086.550000Local1.000000
86.550000 0.00 1.50Base

1.50
0.00
0.00 51,931.50

51,931.50

J.P. MORGAN SECURITIES INC. USD/DTC88579Y101 3M CO 28 Sep 2016COMMON STOCK USD.01 OPEN

700.000 0.00177.590000Local1.000000
177.590000 0.00 1.75Base

1.75
0.00
0.00 124,314.75

124,314.75

INTERNAL SWAP DVP USD/DTC889478103 TOLL BROTHERS INC 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

2,400.000 0.0028.780001Local1.000000
28.780001 0.00 0.00Base

0.00
0.00
0.00 69,072.00

69,072.00

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC891906109 TOTAL SYSTEM SERVICES INC 19 Aug 2016 0.01COMMON STOCK USD.1 24 Aug 2016

1,500.000 0.0048.177500Local1.000000
48.177500 0.00 11.25Base

11.25
0.00
0.00 72,277.50

72,277.50

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC896945201 TRIPADVISOR INC 19 Aug 2016 0.01COMMON STOCK USD.001 24 Aug 2016

1,200.000 0.0061.843300Local1.000000
61.843300 0.00 9.00Base

9.00
0.00
0.00 74,220.96

74,220.96

GOLDMAN SACHS + CO USD/DTC90138F102 TWILIO INC   A 30 Sep 2016COMMON STOCK USD.001 OPEN
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1,200.000 0.0064.335900Local1.000000
64.335900 0.00 3.00Base

3.00
0.00
0.00 77,206.08

77,206.08

LOOP CAPITAL MARKETS USD/DTC90184L102 TWITTER INC 19 Aug 2016 0.01COMMON STOCK USD.000 24 Aug 2016

3,900.000 0.0019.002800Local1.000000
19.002800 0.00 42.90Base

42.90
0.00
0.00 74,153.82

74,153.82

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC904311107 UNDER ARMOUR INC CLASS A 19 Aug 2016 0.01COMMON STOCK USD.000 24 Aug 2016

2,100.000 0.0043.009000Local1.000000
43.009000 0.00 15.75Base

15.75
0.00
0.00 90,334.65

90,334.65

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC904311206 UNDER ARMOUR INC CLASS C 19 Aug 2016 0.01COMMON STOCK USD.000 24 Aug 2016

2,200.000 0.0038.739100Local1.000000
38.739100 0.00 16.50Base

16.50
0.00
0.00 85,242.52

85,242.52

J.P. MORGAN SECURITIES INC. USD/DTC911312106 UNITED PARCEL SERVICE CL B 28 Sep 2016COMMON STOCK USD.01 OPEN

700.000 0.00109.250000Local1.000000
109.250000 0.00 1.75Base

1.75
0.00
0.00 76,476.75

76,476.75

INTERNAL SWAP DVP USD/DTC91324P102 UNITEDHEALTH GROUP INC 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

100.000 0.00142.039993Local1.000000
142.039993 0.00 0.00Base

0.00
0.00
0.00 14,204.00

14,204.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

400.000 0.00142.039993Local1.000000
142.039993 0.00 0.00Base

0.00
0.00
0.00 56,816.00

56,816.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

500.000 0.00140.410000Local1.000000
140.410000 0.00 1.25Base

1.25
0.00
0.00 70,206.25

70,206.25
91324P102 Total

1.25 0.000.00 141,226.251,000.000 Local

0.00 1.25 0.00 141,226.25Base

J.P. MORGAN SECURITIES INC. USD/DTC92343V104 VERIZON COMMUNICATIONS INC 28 Sep 2016COMMON STOCK USD.1 OPEN
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2,100.000 0.0052.060000Local1.000000
52.060000 0.00 5.25Base

5.25
0.00
0.00 109,331.25

109,331.25

INTERNAL SWAP DVP USD/DTC92826C839 VISA INC CLASS A SHARES 19 Aug 2016COMMON STOCK USD.000 24 Aug 2016

200.000 0.0080.470001Local1.000000
80.470001 0.00 0.00Base

0.00
0.00
0.00 16,094.00

16,094.00

EXTERNAL SWAP USD/DTC19 Aug 2016 24 Aug 2016

700.000 0.0080.470001Local1.000000
80.470001 0.00 0.00Base

0.00
0.00
0.00 56,329.00

56,329.00

J.P. MORGAN SECURITIES INC. USD/DTC28 Sep 2016 OPEN

1,000.000 0.0082.970000Local1.000000
82.970000 0.00 2.50Base

2.50
0.00
0.00 82,972.50

82,972.50
92826C839 Total

2.50 0.000.00 155,395.501,900.000 Local

0.00 2.50 0.00 155,395.50Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC966244105 WHITEWAVE FOODS CO 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

1,300.000 0.0055.209900Local1.000000
55.209900 0.00 9.75Base

9.75
0.00
0.00 71,782.62

71,782.62

WELLS FARGO SECURITIES, LLC USD/DTC983134107 WYNN RESORTS LTD 19 Aug 2016 0.01COMMON STOCK USD.01 24 Aug 2016

700.000 0.0096.937800Local1.000000
96.937800 0.00 5.25Base

5.25
0.00
0.00 67,861.71

67,861.71

J.P. MORGAN SECURITIES INC. USD/DTCG0176J109 ALLEGION PLC 28 Sep 2016COMMON STOCK USD.01 OPEN

800.000 0.0069.410000Local1.000000
69.410000 0.00 2.00Base

2.00
0.00
0.00 55,530.00

55,530.00

EXTERNAL SWAP USD/DTCG0408V102 AON PLC 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

800.000 0.00108.559998Local1.000000
108.559998 0.00 0.00Base

0.00
0.00
0.00 86,848.00

86,848.00

J.P. MORGAN SECURITIES INC. USD/DTCG1151C101 ACCENTURE PLC CL A 28 Sep 2016COMMON STOCK USD.000 OPEN
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600.000 0.00116.650000Local1.000000
116.650000 0.00 1.50Base

1.50
0.00
0.00 69,991.50

69,991.50

EXTERNAL SWAP USD/DTCG27823106 DELPHI AUTOMOTIVE PLC 19 Aug 2016COMMON STOCK USD.01 24 Aug 2016

1,100.000 0.0065.309998Local1.000000
65.309998 0.00 0.00Base

0.00
0.00
0.00 71,841.00

71,841.00

MERGER NON CASH USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 06 Sep 2016COMMON STOCK USD.01 06 Sep 2016

4,775.000 0.0040.245710Local1.000000
40.245710 0.00 0.00Base

0.00
0.00
0.00 192,173.27

192,173.27

MERGER USD/DTC06 Sep 2016 06 Sep 2016

21,561.060 0.0047.660000Local1.000000
47.660000 0.00 0.00Base

0.00
0.00
0.00 1,027,600.12

1,027,600.12
G51502105 Total

0.00 0.000.00 1,219,773.3926,336.060 Local

0.00 0.00 0.00 1,219,773.39Base

MANDATORY EXCHANGE NON CASH USD/DTCG98294104 XL GROUP LTD 25 Jul 2016COMMON STOCK 25 Jul 2016

12,200.000 0.0031.251250Local1.000000
31.251250 0.00 0.00Base

0.00
0.00
0.00 381,265.25

381,265.25

INVESTMENT TECHNOLOGY GROUP INC. USD/DTCN59465109 MYLAN NV 19 Aug 2016 0.01COMMON STOCK EUR.01 24 Aug 2016

3,000.000 0.0048.541300Local1.000000
48.541300 0.00 22.50Base

22.50
0.00
0.00 145,646.40

145,646.40

GOLDMAN SACHS + CO USD/DTCN6865W105 PATHEON NV 30 Sep 2016COMMON STOCK EUR.01 OPEN

2,500.000 0.0029.651800Local1.000000
29.651800 0.00 6.25Base

6.25
0.00
0.00 74,135.75

74,135.75

J.P. MORGAN SECURITIES INC. USD/DTCY09827109 BROADCOM LTD 28 Sep 2016COMMON STOCK OPEN

100.000 0.00170.700000Local1.000000
170.700000 0.00 0.25Base

0.25
0.00
0.00 17,070.25

17,070.25

INTERNAL SWAP DVP USD/DTC28 Sep 2016 OPEN
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FUND:
View Date:to October 18, 2016

SSGA RUSSELL 1000 GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300.000 0.00170.699997Local1.000000
170.699997 0.00 0.00Base

0.00
0.00
0.00 51,210.00

51,210.00
Y09827109 Total

0.25 0.000.00 68,280.25400.000 Local

0.00 0.25 0.00 68,280.25Base

0.00215,643.757 Local
0.00Base

638.50
638.50

0.00
0.00

13,182,389.33
13,182,389.33

US DOLLAR Total

EQUITY  Total
215,643.757

Base 0.00 638.50 0.00 13,182,389.33

21,998,707.590.00638.500.00

9,031,962.017

PURCHASE Total

Base
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SSGA RUSSELL 1000 GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20160.498% 31 Dec 2030 05 Jul 2016

STIF FUND

217,766.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,766.88

217,766.88

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

845,725.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 845,725.57

845,725.57

STATE STREET BANK AND TRUST USD/CSW02 Aug 201631 Dec 2030 02 Aug 2016

STIF FUND

35.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35.72

35.72

STATE STREET BANK AND TRUST USD/CSW24 Aug 201631 Dec 2030 24 Aug 2016

STIF FUND

4,751,565.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,751,565.94

4,751,565.94
86199E9B7 Total

0.00 0.000.00 5,815,094.115,815,094.110 Local

0.00 0.00 0.00 5,815,094.11Base

0.005,815,094.110 Local
0.00Base

0.00
0.00

0.00
0.00

5,815,094.11
5,815,094.11

US DOLLAR Total

CASH EQUIVALENTS  Total
5,815,094.110

Base 0.00 0.00 0.00 5,815,094.11

EQUITY
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FUND:
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SSGA RUSSELL 1000 GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

SALE OF FRACTIONAL S USD/DTC24703L103 DELL TECHNOLOGIES INC CL V 30 Sep 2016TRACKING STK 30 Sep 2016

0.004 0.0047.500000Local1.000000
47.500000 0.00 0.00Base

0.00
0.00
0.00 0.19

0.19

MERGER USD/DTC268648102 EMC CORP/MA 07 Sep 2016COMMON STOCK USD.01 07 Sep 2016

27,400.000 0.0029.073502Local1.000000
29.073502 0.00 0.00Base

0.00
0.00
0.00 796,613.96

796,613.96

MERGER USD/DTC30241L109 FEI COMPANY 21 Sep 2016COMMON STOCK 21 Sep 2016

5,400.000 0.00107.500000Local1.000000
107.500000 0.00 0.00Base

0.00
0.00
0.00 580,500.00

580,500.00

REVERSE SPLIT NON CASH USD/DTC42805T105 HERTZ GLOBAL HOLDINGS INC 01 Jul 2016COMMON STOCK USD.01

9,900.000 0.007.700000Local1.000000
7.700000 0.00 0.00Base

0.00
0.00
0.00 76,230.00

76,230.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 CANCEL

-9,900.000 0.007.700000Local1.000000
7.700000 0.00 0.00Base

0.00
0.00
0.00 -76,230.00

-76,230.00

REVERSE SPLIT NON CASH USD/DTC01 Jul 2016 07 Jul 2016

9,900.000 0.001.617200Local1.000000
1.617200 0.00 0.00Base

0.00
0.00
0.00 16,010.28

16,010.28
42805T105 Total

0.00 0.000.00 16,010.289,900.000 Local

0.00 0.00 0.00 16,010.28Base

DEUTSCHE BANK SECURITIES INC USD/DTC44967H101 ILG INC 08 Jul 2016 0.01COMMON STOCK USD.01 13 Jul 2016

9,179.000 0.0016.617000Local1.000000
16.617000 0.00 68.84Base

68.84
3.32
3.32 152,455.28

152,455.28

GOLDMAN SACHS + CO USD/DTC451734107 IHS INC CLASS A 12 Jul 2016COMMON STOCK USD.01 15 Jul 2016

7,300.000 0.00117.197600Local1.000000 18.25 18.66 855,505.57
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SSGA RUSSELL 1000 GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

117.197600 0.00 18.25Base 18.66 855,505.57

MERGER USD/DTC478366107 JOHNSON CONTROLS INC 06 Sep 2016COMMON STOCK USD.013 06 Sep 2016

25,800.000 0.0045.558762Local1.000000
45.558762 0.00 0.00Base

0.00
0.00
0.00 1,175,416.06

1,175,416.06

SALE OF FRACTIONAL S USD/DTC525327102 LEIDOS HOLDINGS INC 28 Sep 2016COMMON STOCK USD.000 28 Sep 2016

0.690 0.0042.840579Local1.000000
42.840579 0.00 0.00Base

0.00
0.00
0.00 29.56

29.56

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

2,600.000 0.0043.280000Local1.000000
43.280000 0.00 6.50Base

6.50
2.46
2.46 112,519.04

112,519.04
525327102 Total

6.50 2.460.00 112,548.602,600.690 Local

0.00 6.50 2.46 112,548.60Base

EXCHANGE OFFER (NON CASH) USD/DTC539830109 LOCKHEED MARTIN CORP 16 Aug 2016COMMON STOCK USD1.0 23 Aug 2016

1,389.000 0.00241.442822Local1.000000
241.442822 0.00 0.00Base

0.00
0.00
0.00 335,364.08

335,364.08

EXCHANGE OFFER (NON CASH) USD/DTC16 Aug 2016

1,389.000 0.001,983.114672Local1.000000
1,983.114672 0.00 0.00Base

0.00
0.00
0.00 2,754,546.28

2,754,546.28

EXCHANGE OFFER (NON CASH) USD/DTC16 Aug 2016 CANCEL

-1,389.000 0.001,983.114672Local1.000000
1,983.114672 0.00 0.00Base

0.00
0.00
0.00 -2,754,546.28

-2,754,546.28
539830109 Total

0.00 0.000.00 335,364.081,389.000 Local

0.00 0.00 0.00 335,364.08Base

TENDER OFFER USD/DTC58501N101 MEDIVATION INC 27 Sep 2016COMMON STOCK USD.01 OPEN

20,800.000 0.0081.500000Local1.000000 0.00 0.00 1,695,200.00
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SSGA RUSSELL 1000 GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

81.500000 0.00 0.00Base 0.00 1,695,200.00

MERGER NON CASH USD/DTC58605Q109 MEMORIAL RESOURCE DEVELOPMEN 19 Sep 2016COMMON STOCK USD.01 19 Sep 2016

3,000.000 0.0013.450000Local1.000000
13.450000 0.00 0.00Base

0.00
0.00
0.00 40,350.00

40,350.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC61174X109 MONSTER BEVERAGE CORP 31 Aug 2016COMMON STOCK 06 Sep 2016

1,300.000 0.00153.890000Local1.000000
153.890000 0.00 3.25Base

3.25
4.36
4.36 200,049.39

200,049.39

INSTINET LLC USD/DTC75281A109 RANGE RESOURCES CORP 19 Sep 2016 0.01COMMON STOCK USD.01 22 Sep 2016

1,125.000 0.0037.219300Local1.000000
37.219300 0.00 8.44Base

8.44
0.92
0.92 41,862.35

41,862.35

NAME CHANGE NON CASH USD/DTC84610H108 SOVRAN SELF STORAGE INC 15 Aug 2016REIT USD.01 15 Aug 2016

4,000.000 0.00102.501250Local1.000000
102.501250 0.00 0.00Base

0.00
0.00
0.00 410,005.00

410,005.00

MERGER USD/DTC85590A401 STARWOOD HOTELS + RESORTS 23 Sep 2016COMMON STOCK USD.01 23 Sep 2016

13,200.000 0.0076.488000Local1.000000
76.488000 0.00 0.00Base

0.00
0.00
0.00 1,009,641.60

1,009,641.60

SALE OF FRACTIONAL S USD/DTC904311206 UNDER ARMOUR INC CLASS C 19 Jul 2016COMMON STOCK USD.000 19 Jul 2016

0.285 0.0036.982456Local1.000000
36.982456 0.00 0.00Base

0.00
0.00
0.00 10.54

10.54

SALE OF FRACTIONAL S USD/DTCG51502105 JOHNSON CONTROLS INTERNATION 28 Sep 2016COMMON STOCK USD.01 28 Sep 2016

0.060 0.0044.000000Local1.000000
44.000000 0.00 0.00Base

0.00
0.00
0.00 2.64

2.64

MERGER NON CASH USD/DTCG91442106 TYCO INTERNATIONAL PLC 06 Sep 2016COMMON STOCK CHF.5 06 Sep 2016

5,000.000 0.0038.434654Local1.000000
38.434654 0.00 0.00Base

0.00
0.00
0.00 192,173.27

192,173.27

MANDATORY EXCHANGE NON CASH USD/DTCG98290102 XL GROUP PLC 25 Jul 2016COMMON STOCK USD.01 25 Jul 2016
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

12,200.000 0.0031.251250Local1.000000
31.251250 0.00 0.00Base

0.00
0.00
0.00 381,265.25

381,265.25

0.00149,594.039 Local
0.00Base

105.28
105.28

29.72
29.72

7,994,974.06
7,994,974.06

US DOLLAR Total

EQUITY  Total
149,594.039

Base 0.00 105.28 29.72 7,994,974.06

13,810,068.1729.72105.280.00

5,964,688.149

SALES Total

Base
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SSGA TIPS INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20161.000% 31 Dec 2030 18 Jul 2016

STIF FUND

2,232,795.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,232,795.24

2,232,795.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

604,884.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 604,884.11

604,884.11
86199E9B7 Total

0.00 0.000.00 2,837,679.352,837,679.350 Local

0.00 0.00 0.00 2,837,679.35Base

0.002,837,679.350 Local
0.00Base

0.00
0.00

0.00
0.00

2,837,679.35
2,837,679.35

US DOLLAR Total

CASH EQUIVALENTS  Total
2,837,679.350

Base 0.00 0.00 0.00 2,837,679.35

FIXED INCOME
US DOLLAR

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FD5 TSY INFL IX N/B 18 Jul 20163.625%   15 Apr 2028 18 Jul 2016

14,763,698.250 134,527.14138.153999Local
9,975,000.000

1.000000
138.153999 134,527.14 0.00Base

0.00
0.00
0.00 20,396,639.68

20,396,639.68

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

971,399.280 10,390.79139.253906Local
654,000.000

1.000000
139.253906 10,390.79 0.00Base

0.00
0.00
0.00 1,352,711.44

1,352,711.44
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

912810FD5 Total

0.00 0.00144,917.93 21,749,351.1215,735,097.530 Local

144,917.93 0.00 0.00 21,749,351.1210,629,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FH6 TSY INFL IX N/B 18 Jul 20163.875%   15 Apr 2029 18 Jul 2016

16,891,688.000 164,532.43143.818999Local
11,600,000.000

1.000000
143.818999 164,532.43 0.00Base

0.00
0.00
0.00 24,293,456.76

24,293,456.76

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

1,093,089.800 12,498.86144.976562Local
748,000.000

1.000000
144.976562 12,498.86 0.00Base

0.00
0.00
0.00 1,584,724.01

1,584,724.01
912810FH6 Total

0.00 0.00177,031.29 25,878,180.7717,984,777.800 Local

177,031.29 0.00 0.00 25,878,180.7712,348,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FQ6 TSY INFL IX N/B 18 Jul 20163.375%   15 Apr 2032 18 Jul 2016

4,012,263.500 34,038.47146.310000Local
2,975,000.000

1.000000
146.310000 34,038.47 0.00Base

0.00
0.00
0.00 5,870,342.73

5,870,342.73

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

270,688.000 2,695.79147.906250Local
200,000.000

1.000000
147.906250 2,695.79 0.00Base

0.00
0.00
0.00 400,364.47

400,364.47
912810FQ6 Total

0.00 0.0036,734.26 6,270,707.204,282,951.500 Local

36,734.26 0.00 0.00 6,270,707.203,175,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FR4 TSY INFL IX N/B 18 Jul 20162.375%   15 Jan 2025 18 Jul 2016

21,145,167.000 1,364.67119.077999Local
16,650,000.000

1.000000
119.077999 1,364.67 0.00Base

0.00
0.00
0.00 25,179,241.96

25,179,241.96

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

1,381,536.320 1,515.75119.707031Local
1,084,000.000

1.000000
119.707031 1,515.75 0.00Base

0.00
0.00
0.00 1,653,796.11

1,653,796.11
912810FR4 Total
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SSGA TIPS INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.002,880.42 26,833,038.0722,526,703.320 Local

2,880.42 0.00 0.00 26,833,038.0717,734,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FS2 TSY INFL IX N/B 18 Jul 20162%   15 Jan 2026 18 Jul 2016

14,352,828.000 780.05117.404999Local
11,900,000.000

1.000000
117.404999 780.05 0.00Base

0.00
0.00
0.00 16,850,937.71

16,850,937.71

JPMORGAN CHASE BANK USD/FED29 Jul 2016 01 Aug 2016

928,369.130 857.73118.089844Local
767,000.000

1.000000
118.089844 857.73 0.00Base

0.00
0.00
0.00 1,096,309.66

1,096,309.66
912810FS2 Total

0.00 0.001,637.78 17,947,247.3715,281,197.130 Local

1,637.78 0.00 0.00 17,947,247.3712,667,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PS1 TSY INFL IX N/B 18 Jul 20162.375%   15 Jan 2027 18 Jul 2016

11,633,090.000 750.78122.448999Local
9,800,000.000

1.000000
122.448999 750.78 0.00Base

0.00
0.00
0.00 14,244,602.37

14,244,602.37

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

761,221.530 835.17123.355469Local
639,000.000

1.000000
123.355469 835.17 0.00Base

0.00
0.00
0.00 939,008.39

939,008.39
912810PS1 Total

0.00 0.001,585.95 15,183,610.7612,394,311.530 Local

1,585.95 0.00 0.00 15,183,610.7610,439,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912810PV4 TSY INFL IX N/B 15 Jul 20161.75%   15 Jan 2028 18 Jul 2016

2,003,102.500 285.77116.953125Local
1,750,000.000

1.000000
116.953125 285.77 0.00Base

0.00
0.00
0.00 2,342,690.97

2,342,690.97

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

10,626,924.000 505.36116.768000Local
9,300,000.000

1.000000
116.768000 505.36 0.00Base

0.00
0.00
0.00 12,408,846.62

12,408,846.62
912810PV4 Total

0.00 0.00791.13 14,751,537.5912,630,026.500 Local
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

791.13 0.00 0.00 14,751,537.5911,050,000.000 Base

UBS WARBURG LLC USD/FED912810PZ5 TSY INFL IX N/B 15 Jul 20162.5%   15 Jan 2029 18 Jul 2016

1,954,557.500 398.35126.843750Local
1,750,000.000

1.000000
126.843750 398.35 0.00Base

0.00
0.00
0.00 2,479,234.03

2,479,234.03

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

9,365,832.000 636.27126.556999Local
8,400,000.000

1.000000
126.556999 636.27 0.00Base

0.00
0.00
0.00 11,853,116.00

11,853,116.00
912810PZ5 Total

0.00 0.001,034.62 14,332,350.0311,320,389.500 Local

1,034.62 0.00 0.00 14,332,350.0310,150,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QF8 TSY INFL IX N/B 18 Jul 20162.125%   15 Feb 2040 18 Jul 2016

9,995,729.000 88,698.36131.914999Local
9,025,000.000

1.000000
131.914999 88,698.36 0.00Base

0.00
0.00
0.00 13,185,865.91

13,185,865.91

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

647,998.670 6,355.37134.671875Local
583,000.000

1.000000
134.671875 6,355.37 0.00Base

0.00
0.00
0.00 872,671.96

872,671.96
912810QF8 Total

0.00 0.0095,053.73 14,058,537.8710,643,727.670 Local

95,053.73 0.00 0.00 14,058,537.879,608,000.000 Base

RBS SECURITIES INC. USD/FED912810QP6 TSY INFL IX N/B 15 Jul 20162.125%   15 Feb 2041 18 Jul 2016

1,998,375.000 17,966.16133.496094Local
1,825,000.000

1.000000
133.496094 17,966.16 0.00Base

0.00
0.00
0.00 2,667,752.56

2,667,752.56

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

15,577,245.000 138,226.65133.085000Local
14,250,000.000

1.000000
133.085000 138,226.65 0.00Base

0.00
0.00
0.00 20,730,976.51

20,730,976.51
912810QP6 Total

0.00 0.00156,192.81 23,398,729.0717,575,620.000 Local

156,192.81 0.00 0.00 23,398,729.0716,075,000.000 Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912810QV3 TSY INFL IX N/B 18 Jul 20160.75%   15 Feb 2042 18 Jul 2016

14,554,787.500 45,583.67101.401999Local
13,750,000.000

1.000000
101.401999 45,583.67 0.00Base

0.00
0.00
0.00 14,758,845.62

14,758,845.62

GOLDMAN SACHS + CO USD/FED29 Jul 2016 01 Aug 2016

954,735.640 3,304.85103.972657Local
898,000.000

1.000000
103.972657 3,304.85 0.00Base

0.00
0.00
0.00 992,664.01

992,664.01
912810QV3 Total

0.00 0.0048,888.52 15,751,509.6315,509,523.140 Local

48,888.52 0.00 0.00 15,751,509.6314,648,000.000 Base

UBS WARBURG LLC USD/FED912810RA8 TSY INFL IX N/B 15 Jul 20160.625%   15 Feb 2043 18 Jul 2016

1,825,232.500 4,826.3498.835937Local
1,750,000.000

1.000000
98.835937 4,826.34 0.00Base

0.00
0.00
0.00 1,803,985.65

1,803,985.65

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

14,238,683.500 37,161.4098.620999Local
13,675,000.000

1.000000
98.620999 37,161.40 0.00Base

0.00
0.00
0.00 14,042,332.05

14,042,332.05
912810RA8 Total

0.00 0.0041,987.74 15,846,317.7016,063,916.000 Local

41,987.74 0.00 0.00 15,846,317.7015,425,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RF7 TSY INFL IX N/B 18 Jul 20161.375%   15 Feb 2044 18 Jul 2016

14,046,276.250 80,650.32116.956999Local
13,675,000.000

1.000000
116.956999 80,650.32 0.00Base

0.00
0.00
0.00 16,428,103.31

16,428,103.31

BARCLAYS BANK PLC USD/FED29 Jul 2016 01 Aug 2016

935,957.320 5,939.73119.718750Local
908,000.000

1.000000
119.718750 5,939.73 0.00Base

0.00
0.00
0.00 1,120,516.40

1,120,516.40
912810RF7 Total

0.00 0.0086,590.05 17,548,619.7114,982,233.570 Local

86,590.05 0.00 0.00 17,548,619.7114,583,000.000 Base
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WELLS FARGO BANK, N.A USD/FED912810RL4 TSY INFL IX N/B 15 Jul 20160.75%   15 Feb 2045 18 Jul 2016

1,731,144.000 5,493.05102.136719Local
1,700,000.000

1.000000
102.136719 5,493.05 0.00Base

0.00
0.00
0.00 1,768,133.68

1,768,133.68

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

13,901,731.500 43,538.39101.692999Local
13,675,000.000

1.000000
101.692999 43,538.39 0.00Base

0.00
0.00
0.00 14,137,087.81

14,137,087.81
912810RL4 Total

0.00 0.0049,031.44 15,905,221.4915,632,875.500 Local

49,031.44 0.00 0.00 15,905,221.4915,375,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RR1 TSY INFL IX N/B 18 Jul 20161%   15 Feb 2046 18 Jul 2016

9,042,274.500 37,758.95109.361000Local
8,950,000.000

1.000000
109.361000 37,758.95 0.00Base

0.00
0.00
0.00 9,888,721.82

9,888,721.82

JPMORGAN CHASE BANK USD/FED29 Jul 2016 01 Aug 2016

606,306.220 2,798.34112.140624Local
598,000.000

1.000000
112.140624 2,798.34 0.00Base

0.00
0.00
0.00 679,915.58

679,915.58
912810RR1 Total

0.00 0.0040,557.29 10,568,637.409,648,580.720 Local

40,557.29 0.00 0.00 10,568,637.409,548,000.000 Base

JPMORGAN CHASE BANK USD/FED912828B25 TSY INFL IX N/B 15 Jul 20160.625%   15 Jan 2024 18 Jul 2016

2,877,588.000 146.62104.562500Local
2,800,000.000

1.000000
104.562500 146.62 0.00Base

0.00
0.00
0.00 3,008,877.95

3,008,877.95

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

25,007,775.000 424.72104.424999Local
24,375,000.000

1.000000
104.424999 424.72 0.00Base

0.00
0.00
0.00 26,114,369.04

26,114,369.04
912828B25 Total

0.00 0.00571.34 29,123,246.9927,885,363.000 Local

571.34 0.00 0.00 29,123,246.9927,175,000.000 Base
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MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828C99 TSY INFL IX N/B 15 Jul 20160.125%   15 Apr 2019 18 Jul 2016

3,581,795.000 1,149.89101.875000Local
3,500,000.000

1.000000
101.875000 1,149.89 0.00Base

0.00
0.00
0.00 3,648,953.66

3,648,953.66

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

30,367,654.500 9,541.75101.761999Local
29,725,000.000

1.000000
101.761999 9,541.75 0.00Base

0.00
0.00
0.00 30,902,732.57

30,902,732.57
912828C99 Total

0.00 0.0010,691.64 34,551,686.2333,949,449.500 Local

10,691.64 0.00 0.00 34,551,686.2333,225,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828GX2 TSY INFL IX N/B 18 Jul 20162.625%   15 Jul 2017 18 Jul 2016

8,662,725.000 617.93103.648000Local
7,500,000.000

1.000000
103.648000 617.93 0.00Base

0.00
0.00
0.00 8,978,741.21

8,978,741.21

GOLDMAN SACHS + CO USD/FED912828H45 TSY INFL IX N/B 15 Jul 20160.25%   15 Jan 2025 18 Jul 2016

2,682,913.000 54.68101.453125Local
2,650,000.000

1.000000
101.453125 54.68 0.00Base

0.00
0.00
0.00 2,721,899.08

2,721,899.08

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

24,635,568.750 167.36101.348999Local
24,375,000.000

1.000000
101.348999 167.36 0.00Base

0.00
0.00
0.00 24,967,902.57

24,967,902.57
912828H45 Total

0.00 0.00222.04 27,689,801.6527,318,481.750 Local

222.04 0.00 0.00 27,689,801.6527,025,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HN3 TSY INFL IX N/B 18 Jul 20161.625%   15 Jan 2018 18 Jul 2016

11,141,130.000 491.97103.431999Local
9,750,000.000

1.000000
103.431999 491.97 0.00Base

0.00
0.00
0.00 11,523,493.58

11,523,493.58

BARCLAYS BANK PLC USD/FED29 Jul 2016 01 Aug 2016

487,360.250 365.85103.113282Local
425,000.000

1.000000
103.113282 365.85 0.00Base

0.00
0.00
0.00 502,533.15

502,533.15
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912828HN3 Total

0.00 0.00857.82 12,026,026.7311,628,490.250 Local

857.82 0.00 0.00 12,026,026.7310,175,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JE1 TSY INFL IX N/B 18 Jul 20161.375%   15 Jul 2018 18 Jul 2016

9,880,068.000 369.16104.465000Local
8,900,000.000

1.000000
104.465000 369.16 0.00Base

0.00
0.00
0.00 10,321,213.04

10,321,213.04

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

650,611.040 413.26104.113281Local
584,000.000

1.000000
104.113281 413.26 0.00Base

0.00
0.00
0.00 677,372.50

677,372.50
912828JE1 Total

0.00 0.00782.42 10,998,585.5410,530,679.040 Local

782.42 0.00 0.00 10,998,585.549,484,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JX9 TSY INFL IX N/B 18 Jul 20162.125%   15 Jan 2019 18 Jul 2016

9,783,949.500 564.97106.845999Local
8,775,000.000

1.000000
106.845999 564.97 0.00Base

0.00
0.00
0.00 10,453,758.68

10,453,758.68

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

640,033.680 628.29106.574220Local
572,000.000

1.000000
106.574220 628.29 0.00Base

0.00
0.00
0.00 682,110.90

682,110.90
912828JX9 Total

0.00 0.001,193.26 11,135,869.5810,423,983.180 Local

1,193.26 0.00 0.00 11,135,869.589,347,000.000 Base

BARCLAYS BANK PLC USD/FED912828K33 TSY INFL IX N/B 15 Jul 20160.125%   15 Apr 2020 18 Jul 2016

3,327,935.000 1,068.39101.988281Local
3,250,000.000

1.000000
101.988281 1,068.39 0.00Base

0.00
0.00
0.00 3,394,103.71

3,394,103.71

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

30,411,342.500 9,555.48101.915000Local
29,750,000.000

1.000000
101.915000 9,555.48 0.00Base

0.00
0.00
0.00 30,993,719.71

30,993,719.71
912828K33 Total
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0.00 0.0010,623.87 34,387,823.4233,739,277.500 Local

10,623.87 0.00 0.00 34,387,823.4233,000,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828LA6 TSY INFL IX N/B 18 Jul 20161.875%   15 Jul 2019 18 Jul 2016

10,118,378.750 515.54107.754000Local
9,025,000.000

1.000000
107.754000 515.54 0.00Base

0.00
0.00
0.00 10,902,957.84

10,902,957.84

BARCLAYS BANK PLC USD/FED29 Jul 2016 01 Aug 2016

670,577.480 580.83107.492189Local
596,000.000

1.000000
107.492189 580.83 0.00Base

0.00
0.00
0.00 720,818.41

720,818.41
912828LA6 Total

0.00 0.001,096.37 11,623,776.2510,788,956.230 Local

1,096.37 0.00 0.00 11,623,776.259,621,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828MF4 TSY INFL IX N/B 18 Jul 20161.375%   15 Jan 2020 18 Jul 2016

12,481,537.750 466.36106.356999Local
11,275,000.000

1.000000
106.356999 466.36 0.00Base

0.00
0.00
0.00 13,274,989.10

13,274,989.10

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

824,317.480 523.60106.257812Local
742,000.000

1.000000
106.257812 523.60 0.00Base

0.00
0.00
0.00 875,901.72

875,901.72
912828MF4 Total

0.00 0.00989.96 14,150,890.8213,305,855.230 Local

989.96 0.00 0.00 14,150,890.8212,017,000.000 Base

GOLDMAN SACHS + CO USD/FED912828N71 TSY INFL IX N/B 15 Jul 20160.625%   15 Jan 2026 18 Jul 2016

2,623,894.000 133.69105.148437Local
2,600,000.000

1.000000
105.148437 133.69 0.00Base

0.00
0.00
0.00 2,758,983.54

2,758,983.54

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

25,413,430.750 431.61105.075999Local
25,225,000.000

1.000000
105.075999 431.61 0.00Base

0.00
0.00
0.00 26,703,416.49

26,703,416.49
912828N71 Total

0.00 0.00565.30 29,462,400.0328,037,324.750 Local
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565.30 0.00 0.00 29,462,400.0327,825,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NM8 TSY INFL IX N/B 18 Jul 20161.25%   15 Jul 2020 18 Jul 2016

19,250,000.000 653.87107.039000Local
19,250,000.000

1.000000
107.039000 653.87 0.00Base

0.00
0.00
0.00 20,605,007.50

20,605,007.50

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

1,385,775.060 800.21106.949219Local
1,258,000.000

1.000000
106.949219 800.21 0.00Base

0.00
0.00
0.00 1,482,075.60

1,482,075.60
912828NM8 Total

0.00 0.001,454.08 22,087,083.1020,635,775.060 Local

1,454.08 0.00 0.00 22,087,083.1020,508,000.000 Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828PP9 TSY INFL IX N/B 15 Jul 20161.125%   15 Jan 2021 18 Jul 2016

3,288,600.000 301.60106.734375Local
3,000,000.000

1.000000
106.734375 301.60 0.00Base

0.00
0.00
0.00 3,510,066.66

3,510,066.66

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

23,856,394.000 729.31106.512999Local
21,800,000.000

1.000000
106.512999 729.31 0.00Base

0.00
0.00
0.00 25,410,160.94

25,410,160.94
912828PP9 Total

0.00 0.001,030.91 28,920,227.6027,144,994.000 Local

1,030.91 0.00 0.00 28,920,227.6024,800,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q60 TSY INFL IX N/B 18 Jul 20160.125%   15 Apr 2021 18 Jul 2016

9,595,380.000 3,014.94102.042999Local
9,500,000.000

1.000000
102.042999 3,014.94 0.00Base

0.00
0.00
0.00 9,791,413.61

9,791,413.61

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

642,635.080 237.04102.097656Local
634,000.000

1.000000
102.097656 237.04 0.00Base

0.00
0.00
0.00 656,115.35

656,115.35

GOLDMAN SACHS + CO USD/FED31 Aug 2016 01 Sep 2016

9,393,104.360 4,459.16101.070312Local
9,236,000.000

1.000000
101.070312 4,459.16 0.00Base

0.00
0.00
0.00 9,493,639.93

9,493,639.93
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912828Q60 Total

0.00 0.007,711.14 19,941,168.8919,631,119.440 Local

7,711.14 0.00 0.00 19,941,168.8919,370,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828QV5 TSY INFL IX N/B 15 Jul 20160.625%   15 Jul 2021 18 Jul 2016

2,925,835.000 149.08104.929687Local
2,750,000.000

1.000000
104.929687 149.08 0.00Base

0.00
0.00
0.00 3,070,069.51

3,070,069.51

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

22,623,369.000 384.23104.813999Local
21,300,000.000

1.000000
104.813999 384.23 0.00Base

0.00
0.00
0.00 23,712,457.98

23,712,457.98
912828QV5 Total

0.00 0.00533.31 26,782,527.4925,549,204.000 Local

533.31 0.00 0.00 26,782,527.4924,050,000.000 Base

UBS WARBURG LLC USD/FED912828S50 TSY INFL IX N/B 29 Jul 20160.125%   15 Jul 2026 01 Aug 2016

8,252,361.820 476.53101.699219Local
8,234,000.000

1.000000
101.699219 476.53 0.00Base

0.00
0.00
0.00 8,392,587.50

8,392,587.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED30 Sep 2016 OPEN

1,807,200.000 491.09101.328125Local
1,800,000.000

1.000000
101.328125 491.09 0.00Base

0.00
0.00
0.00 1,831,201.88

1,831,201.88

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

5,375,416.000 1,460.71101.171875Local
5,354,000.000

1.000000
101.171875 1,460.71 0.00Base

0.00
0.00
0.00 5,438,409.16

5,438,409.16
912828S50 Total

0.00 0.002,428.33 15,662,198.5415,434,977.820 Local

2,428.33 0.00 0.00 15,662,198.5415,388,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SA9 TSY INFL IX N/B 18 Jul 20160.125%   15 Jan 2022 18 Jul 2016

25,965,798.500 88.20101.539000Local
24,550,000.000

1.000000
101.539000 88.20 0.00Base

0.00
0.00
0.00 26,365,412.14

26,365,412.14
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BARCLAYS BANK PLC USD/FED29 Jul 2016 01 Aug 2016

1,694,026.320 97.82101.761719Local
1,596,000.000

1.000000
101.761719 97.82 0.00Base

0.00
0.00
0.00 1,723,870.30

1,723,870.30
912828SA9 Total

0.00 0.00186.02 28,089,282.4427,659,824.820 Local

186.02 0.00 0.00 28,089,282.4426,146,000.000 Base

BARCLAYS BANK PLC USD/FED912828TE0 TSY INFL IX N/B 15 Jul 20160.125%   15 Jul 2022 18 Jul 2016

3,128,280.000 31.88101.964844Local
3,000,000.000

1.000000
101.964844 31.88 0.00Base

0.00
0.00
0.00 3,189,745.81

3,189,745.81

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

25,373,887.500 86.19101.887000Local
24,375,000.000

1.000000
101.887000 86.19 0.00Base

0.00
0.00
0.00 25,852,692.76

25,852,692.76
912828TE0 Total

0.00 0.00118.07 29,042,438.5728,502,167.500 Local

118.07 0.00 0.00 29,042,438.5727,375,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UH1 TSY INFL IX N/B 18 Jul 20160.125%   15 Jan 2023 18 Jul 2016

25,279,556.250 85.87101.026999Local
24,375,000.000

1.000000
101.026999 85.87 0.00Base

0.00
0.00
0.00 25,539,177.29

25,539,177.29

BARCLAYS BANK PLC USD/FED29 Jul 2016 01 Aug 2016

1,656,921.760 95.68101.406250Local
1,592,000.000

1.000000
101.406250 95.68 0.00Base

0.00
0.00
0.00 1,680,222.22

1,680,222.22
912828UH1 Total

0.00 0.00181.55 27,219,399.5126,936,478.010 Local

181.55 0.00 0.00 27,219,399.5125,967,000.000 Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828UX6 TSY INFL IX N/B 15 Jul 20160.125%   15 Apr 2018 18 Jul 2016

3,890,100.000 1,248.87101.281250Local
3,750,000.000

1.000000
101.281250 1,248.87 0.00Base

0.00
0.00
0.00 3,939,941.91

3,939,941.91
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

30,782,912.750 9,672.23101.179999Local
29,725,000.000

1.000000
101.179999 9,672.23 0.00Base

0.00
0.00
0.00 31,146,151.12

31,146,151.12
912828UX6 Total

0.00 0.0010,921.10 35,086,093.0334,673,012.750 Local

10,921.10 0.00 0.00 35,086,093.0333,475,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VM9 TSY INFL IX N/B 18 Jul 20160.375%   15 Jul 2023 18 Jul 2016

25,073,587.500 255.51103.097999Local
24,375,000.000

1.000000
103.097999 255.51 0.00Base

0.00
0.00
0.00 25,850,367.24

25,850,367.24

UBS WARBURG LLC USD/FED29 Jul 2016 01 Aug 2016

1,643,437.520 284.70103.480469Local
1,592,000.000

1.000000
103.480469 284.70 0.00Base

0.00
0.00
0.00 1,700,636.85

1,700,636.85
912828VM9 Total

0.00 0.00540.21 27,551,004.0926,717,025.020 Local

540.21 0.00 0.00 27,551,004.0925,967,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WU0 TSY INFL IX N/B 18 Jul 20160.125%   15 Jul 2024 18 Jul 2016

24,574,143.750 83.47100.835999Local
24,375,000.000

1.000000
100.835999 83.47 0.00Base

0.00
0.00
0.00 24,779,583.59

24,779,583.59

JPMORGAN CHASE BANK USD/FED29 Jul 2016 01 Aug 2016

1,613,741.250 93.18101.402344Local
1,595,000.000

1.000000
101.402344 93.18 0.00Base

0.00
0.00
0.00 1,636,371.45

1,636,371.45
912828WU0 Total

0.00 0.00176.65 26,415,955.0426,187,885.000 Local

176.65 0.00 0.00 26,415,955.0425,970,000.000 Base

HSBC SECURITIES (USA) INC. USD/FED912828XL9 TSY INFL IX N/B 15 Jul 20160.375%   15 Jul 2025 18 Jul 2016

2,527,950.000 77.28102.875000Local
2,500,000.000

1.000000
102.875000 77.28 0.00Base

0.00
0.00
0.00 2,600,628.56

2,600,628.56
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Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

24,605,587.500 250.74102.796999Local
24,375,000.000

1.000000
102.796999 250.74 0.00Base

0.00
0.00
0.00 25,293,805.78

25,293,805.78
912828XL9 Total

0.00 0.00328.02 27,894,434.3427,133,537.500 Local

328.02 0.00 0.00 27,894,434.3426,875,000.000 Base

938,736.30734,688,517.760 Local
938,736.30685,739,000.000 Base

0.00
0.00

0.00
0.00

794,844,256.87
794,844,256.87

US DOLLAR Total

FIXED INCOME  Total
734,688,517.760
685,739,000.000 Base 938,736.30 0.00 0.00 794,844,256.87

797,681,936.220.000.00938,736.30

737,526,197.110

685,739,000.000

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20161.000% 31 Dec 2030 01 Aug 2016

STIF FUND

2,051,756.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,051,756.99

2,051,756.99

STATE STREET BANK AND TRUST USD/CSW03 Aug 201631 Dec 2030 03 Aug 2016

STIF FUND

0.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.04

0.04

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

597,236.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 597,236.85

597,236.85
86199E9B7 Total

0.00 0.000.00 2,648,993.882,648,993.880 Local

0.00 0.00 0.00 2,648,993.88Base

0.002,648,993.880 Local
0.00Base

0.00
0.00

0.00
0.00

2,648,993.88
2,648,993.88

US DOLLAR Total

CASH EQUIVALENTS  Total
2,648,993.880

Base 0.00 0.00 0.00 2,648,993.88

FIXED INCOME
US DOLLAR

BANK OF AMERICA INTL NY UNITED STAT USD/FED912810FD5 TSY INFL IX N/B 31 Aug 20163.625%   15 Apr 2028 01 Sep 2016

190,755.840 2,626.15137.968750Local
128,000.000

1.000000
137.968750 2,626.15 0.00Base

0.00
0.00
0.00 263,183.45

263,183.45
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UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

150,282.950 2,545.26138.156250Local
101,000.000

1.000000
138.156250 2,545.26 0.00Base

0.00
0.00
0.00 207,625.29

207,625.29
912810FD5 Total

0.00 0.005,171.41 470,808.74341,038.790 Local

5,171.41 0.00 0.00 470,808.74229,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912810FH6 TSY INFL IX N/B 31 Aug 20163.875%   15 Apr 2029 01 Sep 2016

234,596.800 3,452.45143.906250Local
160,000.000

1.000000
143.906250 3,452.45 0.00Base

0.00
0.00
0.00 337,599.46

337,599.46

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

155,176.580 2,809.40144.339843Local
106,000.000

1.000000
144.339843 2,809.40 0.00Base

0.00
0.00
0.00 223,981.63

223,981.63
912810FH6 Total

0.00 0.006,261.85 561,581.09389,773.380 Local

6,261.85 0.00 0.00 561,581.09266,000.000 Base

JPMORGAN CHASE BANK USD/FED912810FQ6 TSY INFL IX N/B 30 Sep 20163.375%   15 Apr 2032 OPEN

93,552.270 1,475.17146.832031Local
69,000.000

1.000000
146.832031 1,475.17 0.00Base

0.00
0.00
0.00 137,364.70

137,364.70

GOLDMAN SACHS + CO USD/FED912810FR4 TSY INFL IX N/B 31 Aug 20162.375%   15 Jan 2025 01 Sep 2016

273,650.360 847.72118.562500Local
214,000.000

1.000000
118.562500 847.72 0.00Base

0.00
0.00
0.00 324,446.71

324,446.71

JPMORGAN CHASE BANK USD/FED30 Sep 2016

215,767.370 1,114.02119.312500Local
169,000.000

1.000000
119.312500 1,114.02 0.00Base

0.00
0.00
0.00 257,437.44

257,437.44

JPMORGAN CHASE BANK USD/FED30 Sep 2016 CANCEL

-215,767.370 -1,114.02119.312500Local
169,000.000

1.000000
119.312500 -1,114.02 0.00Base

0.00
0.00
0.00 -257,437.44

-257,437.44
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JPMORGAN CHASE BANK USD/FED30 Sep 2016 OPEN

215,767.370 1,114.02119.312500Local
169,000.000

1.000000
119.312500 1,114.02 0.00Base

0.00
0.00
0.00 257,437.44

257,437.44
912810FR4 Total

0.00 0.001,961.74 581,884.15489,417.730 Local

1,961.74 0.00 0.00 581,884.15721,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED912810FS2 TSY INFL IX N/B 31 Aug 20162%   15 Jan 2026 01 Sep 2016

185,809.320 484.72116.679687Local
153,000.000

1.000000
116.679687 484.72 0.00Base

0.00
0.00
0.00 216,801.73

216,801.73

BANK OF AMERICA INTL NY UNITED STAT USD/FED30 Sep 2016 OPEN

146,716.130 637.90117.742187Local
121,000.000

1.000000
117.742187 637.90 0.00Base

0.00
0.00
0.00 172,746.78

172,746.78
912810FS2 Total

0.00 0.001,122.62 389,548.51332,525.450 Local

1,122.62 0.00 0.00 389,548.51274,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912810PS1 TSY INFL IX N/B 31 Aug 20162.375%   15 Jan 2027 01 Sep 2016

150,600.240 466.53121.886718Local
126,000.000

1.000000
121.886718 466.53 0.00Base

0.00
0.00
0.00 183,561.69

183,561.69

NOMURA SECURITIES INTERNATIONAL INC USD/FED30 Sep 2016 OPEN

119,337.000 616.14122.867191Local
100,000.000

1.000000
122.867191 616.14 0.00Base

0.00
0.00
0.00 146,626.02

146,626.02
912810PS1 Total

0.00 0.001,082.67 330,187.71269,937.240 Local

1,082.67 0.00 0.00 330,187.71226,000.000 Base

UBS WARBURG LLC USD/FED912810PV4 TSY INFL IX N/B 29 Jul 20161.75%   15 Jan 2028 01 Aug 2016

1,316,446.040 1,064.25117.789063Local
1,148,000.000

1.000000
117.789063 1,064.25 0.00Base

0.00
0.00
0.00 1,550,629.45

1,550,629.45
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BANK OF AMERICA INTL NY UNITED STAT USD/FED31 Aug 2016 01 Sep 2016

136,916.640 312.53116.710937Local
119,000.000

1.000000
116.710937 312.53 0.00Base

0.00
0.00
0.00 159,796.69

159,796.69

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

107,983.440 410.81117.238281Local
94,000.000

1.000000
117.238281 410.81 0.00Base

0.00
0.00
0.00 126,597.93

126,597.93
912810PV4 Total

0.00 0.001,787.59 1,837,024.071,561,346.120 Local

1,787.59 0.00 0.00 1,837,024.071,361,000.000 Base

WELLS FARGO BANK, N.A USD/FED912810PZ5 TSY INFL IX N/B 29 Jul 20162.5%   15 Jan 2029 01 Aug 2016

1,329,300.720 1,535.20127.761718Local
1,188,000.000

1.000000
127.761718 1,535.20 0.00Base

0.00
0.00
0.00 1,698,337.44

1,698,337.44

BANK OF AMERICA INTL NY UNITED STAT USD/FED31 Aug 2016 01 Sep 2016

121,249.440 395.38126.726562Local
108,000.000

1.000000
126.726562 395.38 0.00Base

0.00
0.00
0.00 153,655.25

153,655.25

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

96,399.120 523.91127.070312Local
86,000.000

1.000000
127.070312 523.91 0.00Base

0.00
0.00
0.00 122,494.66

122,494.66
912810PZ5 Total

0.00 0.002,454.49 1,974,487.351,546,949.280 Local

2,454.49 0.00 0.00 1,974,487.351,382,000.000 Base

UBS WARBURG LLC USD/FED912810QF8 TSY INFL IX N/B 31 Aug 20162.125%   15 Feb 2040 01 Sep 2016

156,128.000 153.26134.152349Local
140,000.000

1.000000
134.152349 153.26 0.00Base

0.00
0.00
0.00 209,449.38

209,449.38

WELLS FARGO BANK, N.A USD/FED30 Sep 2016 OPEN

74,601.150 211.08133.625000Local
67,000.000

1.000000
133.625000 211.08 0.00Base

0.00
0.00
0.00 99,685.79

99,685.79
912810QF8 Total
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0.00 0.00364.34 309,135.17230,729.150 Local

364.34 0.00 0.00 309,135.17207,000.000 Base

UBS WARBURG LLC USD/FED912810QP6 TSY INFL IX N/B 29 Jul 20162.125%   15 Feb 2041 01 Aug 2016

969,756.840 9,511.08135.710937Local
884,000.000

1.000000
135.710937 9,511.08 0.00Base

0.00
0.00
0.00 1,316,066.09

1,316,066.09

BANK OF AMERICA INTL NY UNITED STAT USD/FED31 Aug 2016 01 Sep 2016

201,424.440 197.73135.488281Local
183,000.000

1.000000
135.488281 197.73 0.00Base

0.00
0.00
0.00 272,906.51

272,906.51

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

158,248.800 447.76134.699218Local
144,000.000

1.000000
134.699218 447.76 0.00Base

0.00
0.00
0.00 213,159.90

213,159.90
912810QP6 Total

0.00 0.0010,156.57 1,802,132.501,329,430.080 Local

10,156.57 0.00 0.00 1,802,132.501,211,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED912810QV3 TSY INFL IX N/B 31 Aug 20160.75%   15 Feb 2042 01 Sep 2016

188,811.210 65.42103.937500Local
177,000.000

1.000000
103.937500 65.42 0.00Base

0.00
0.00
0.00 196,245.65

196,245.65

GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

148,041.950 147.84103.437500Local
139,000.000

1.000000
103.437500 147.84 0.00Base

0.00
0.00
0.00 153,130.89

153,130.89
912810QV3 Total

0.00 0.00213.26 349,376.54336,853.160 Local

213.26 0.00 0.00 349,376.54316,000.000 Base

UBS WARBURG LLC USD/FED912810RA8 TSY INFL IX N/B 29 Jul 20160.625%   15 Feb 2043 01 Aug 2016

896,532.780 2,586.15101.367188Local
858,000.000

1.000000
101.367188 2,586.15 0.00Base

0.00
0.00
0.00 908,790.07

908,790.07

BANK OF AMERICA INTL NY UNITED STAT USD/FED31 Aug 2016 01 Sep 2016
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184,518.400 53.27101.210942Local
176,000.000

1.000000
101.210942 53.27 0.00Base

0.00
0.00
0.00 186,752.81

186,752.81

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

144,451.500 120.21100.351562Local
138,000.000

1.000000
100.351562 120.21 0.00Base

0.00
0.00
0.00 144,959.34

144,959.34
912810RA8 Total

0.00 0.002,759.63 1,240,502.221,225,502.680 Local

2,759.63 0.00 0.00 1,240,502.221,172,000.000 Base

UBS WARBURG LLC USD/FED912810RF7 TSY INFL IX N/B 31 Aug 20161.375%   15 Feb 2044 01 Sep 2016

182,026.240 115.62119.804687Local
176,000.000

1.000000
119.804687 115.62 0.00Base

0.00
0.00
0.00 218,075.97

218,075.97

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

143,534.180 262.79119.109372Local
139,000.000

1.000000
119.109372 262.79 0.00Base

0.00
0.00
0.00 170,962.66

170,962.66
912810RF7 Total

0.00 0.00378.41 389,038.63325,560.420 Local

378.41 0.00 0.00 389,038.63315,000.000 Base

UBS WARBURG LLC USD/FED912810RL4 TSY INFL IX N/B 29 Jul 20160.75%   15 Feb 2045 01 Aug 2016

824,313.520 2,853.39104.449218Local
808,000.000

1.000000
104.449218 2,853.39 0.00Base

0.00
0.00
0.00 860,989.03

860,989.03

GOLDMAN SACHS + CO USD/FED31 Aug 2016 01 Sep 2016

180,153.600 62.42104.269531Local
176,000.000

1.000000
104.269531 62.42 0.00Base

0.00
0.00
0.00 187,845.31

187,845.31

WELLS FARGO BANK, N.A USD/FED30 Sep 2016 OPEN

141,034.620 140.84103.375000Local
138,000.000

1.000000
103.375000 140.84 0.00Base

0.00
0.00
0.00 145,794.54

145,794.54
912810RL4 Total

0.00 0.003,056.65 1,194,628.881,145,501.740 Local
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3,056.65 0.00 0.00 1,194,628.881,122,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912810RR1 TSY INFL IX N/B 31 Aug 20161%   15 Feb 2046 01 Sep 2016

116,987.200 54.04111.757812Local
115,000.000

1.000000
111.757812 54.04 0.00Base

0.00
0.00
0.00 130,742.34

130,742.34

BANK OF AMERICA INTL NY UNITED STAT USD/FED30 Sep 2016 OPEN

92,426.880 123.07110.726562Local
91,000.000

1.000000
110.726562 123.07 0.00Base

0.00
0.00
0.00 102,341.11

102,341.11
912810RR1 Total

0.00 0.00177.11 233,083.45209,414.080 Local

177.11 0.00 0.00 233,083.45206,000.000 Base

BARCLAYS BANK PLC USD/FED912828B25 TSY INFL IX N/B 29 Jul 20160.625%   15 Jan 2024 01 Aug 2016

1,243,756.800 359.10104.972656Local
1,208,000.000

1.000000
104.972656 359.10 0.00Base

0.00
0.00
0.00 1,305,604.55

1,305,604.55

BANK OF AMERICA INTL NY UNITED STAT USD/FED31 Aug 2016 01 Sep 2016

323,338.390 263.59104.113281Local
313,000.000

1.000000
104.113281 263.59 0.00Base

0.00
0.00
0.00 336,638.21

336,638.21

GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

254,758.270 346.14105.015625Local
247,000.000

1.000000
105.015625 346.14 0.00Base

0.00
0.00
0.00 267,535.99

267,535.99
912828B25 Total

0.00 0.00968.83 1,909,778.751,821,853.460 Local

968.83 0.00 0.00 1,909,778.751,768,000.000 Base

UBS WARBURG LLC USD/FED912828C99 TSY INFL IX N/B 29 Jul 20160.125%   15 Apr 2019 01 Aug 2016

1,597,339.500 589.18101.531250Local
1,558,000.000

1.000000
101.531250 589.18 0.00Base

0.00
0.00
0.00 1,621,798.76

1,621,798.76

UBS WARBURG LLC USD/FED31 Aug 2016 01 Sep 2016

392,951.940 186.54100.910156Local
382,000.000

1.000000
100.910156 186.54 0.00Base

0.00
0.00
0.00 396,528.42

396,528.42
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

NOMURA SECURITIES INTERNATIONAL INC USD/FED30 Sep 2016 OPEN

309,145.060 180.55101.753906Local
301,000.000

1.000000
101.753906 180.55 0.00Base

0.00
0.00
0.00 314,567.17

314,567.17
912828C99 Total

0.00 0.00956.27 2,332,894.352,299,436.500 Local

956.27 0.00 0.00 2,332,894.352,241,000.000 Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828GX2 TSY INFL IX N/B 29 Jul 20162.625%   15 Jul 2017

8,693,400.000 10,541.93103.117188Local
7,500,000.000

1.000000
103.117188 10,541.93 0.00Base

0.00
0.00
0.00 8,964,389.58

8,964,389.58

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED29 Jul 2016 CANCEL

-8,693,400.000 -10,541.93103.117188Local
7,500,000.000

1.000000
103.117188 -10,541.93 0.00Base

0.00
0.00
0.00 -8,964,389.58

-8,964,389.58

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED29 Jul 2016 01 Aug 2016

8,693,400.000 10,541.93103.117187Local
7,500,000.000

1.000000
103.117187 10,541.93 0.00Base

0.00
0.00
0.00 8,964,389.58

8,964,389.58
912828GX2 Total

0.00 0.0010,541.93 8,964,389.588,693,400.000 Local

10,541.93 0.00 0.00 8,964,389.5822,500,000.000 Base

UBS WARBURG LLC USD/FED912828H45 TSY INFL IX N/B 29 Jul 20160.25%   15 Jan 2025 01 Aug 2016

1,073,108.240 123.93102.105469Local
1,058,000.000

1.000000
102.105469 123.93 0.00Base

0.00
0.00
0.00 1,095,702.20

1,095,702.20

BANK OF AMERICA INTL NY UNITED STAT USD/FED31 Aug 2016 01 Sep 2016

318,527.580 103.87101.046873Local
313,000.000

1.000000
101.046873 103.87 0.00Base

0.00
0.00
0.00 321,862.16

321,862.16

BANK OF AMERICA INTL NY UNITED STAT USD/FED30 Sep 2016 OPEN

250,969.290 136.40101.984375Local
247,000.000

1.000000
101.984375 136.40 0.00Base

0.00
0.00
0.00 255,949.46

255,949.46
912828H45 Total
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FUND:
View Date:to October 18, 2016

SSGA TIPS INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00364.20 1,673,513.821,642,605.110 Local

364.20 0.00 0.00 1,673,513.821,618,000.000 Base

UBS WARBURG LLC USD/FED912828JE1 TSY INFL IX N/B 31 Aug 20161.375%   15 Jul 2018 01 Sep 2016

128,544.700 230.54103.660156Local
115,000.000

1.000000
103.660156 230.54 0.00Base

0.00
0.00
0.00 133,249.64

133,249.64

GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

100,442.700 300.24104.249995Local
90,000.000

1.000000
104.249995 300.24 0.00Base

0.00
0.00
0.00 104,711.51

104,711.51
912828JE1 Total

0.00 0.00530.78 237,961.15228,987.400 Local

530.78 0.00 0.00 237,961.15205,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828JX9 TSY INFL IX N/B 31 Aug 20162.125%   15 Jan 2019 01 Sep 2016

126,862.840 351.63105.839843Local
113,000.000

1.000000
105.839843 351.63 0.00Base

0.00
0.00
0.00 134,271.43

134,271.43

GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

99,761.880 460.86106.523437Local
89,000.000

1.000000
106.523437 460.86 0.00Base

0.00
0.00
0.00 106,269.78

106,269.78
912828JX9 Total

0.00 0.00812.49 240,541.21226,624.720 Local

812.49 0.00 0.00 240,541.21202,000.000 Base

UBS WARBURG LLC USD/FED912828K33 TSY INFL IX N/B 29 Jul 20160.125%   15 Apr 2020 01 Aug 2016

1,325,411.120 488.88101.796875Local
1,292,000.000

1.000000
101.796875 488.88 0.00Base

0.00
0.00
0.00 1,349,227.10

1,349,227.10

NOMURA SECURITIES INTERNATIONAL INC USD/FED31 Aug 2016 01 Sep 2016

393,184.960 186.66101.011718Local
382,000.000

1.000000
101.011718 186.66 0.00Base

0.00
0.00
0.00 397,162.88

397,162.88

NOMURA SECURITIES INTERNATIONAL INC USD/FED30 Sep 2016 OPEN
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SSGA TIPS INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

310,356.340 181.25102.027343Local
302,000.000

1.000000
102.027343 181.25 0.00Base

0.00
0.00
0.00 316,648.33

316,648.33
912828K33 Total

0.00 0.00856.79 2,063,038.312,028,952.420 Local

856.79 0.00 0.00 2,063,038.311,976,000.000 Base

GOLDMAN SACHS + CO USD/FED912828LA6 TSY INFL IX N/B 31 Aug 20161.875%   15 Jul 2019 01 Sep 2016

132,080.130 323.02106.656255Local
117,000.000

1.000000
106.656255 323.02 0.00Base

0.00
0.00
0.00 140,871.72

140,871.72

GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

102,567.920 418.08107.453120Local
91,000.000

1.000000
107.453120 418.08 0.00Base

0.00
0.00
0.00 110,212.43

110,212.43
912828LA6 Total

0.00 0.00741.10 251,084.15234,648.050 Local

741.10 0.00 0.00 251,084.15208,000.000 Base

BARCLAYS BANK PLC USD/FED912828MF4 TSY INFL IX N/B 31 Aug 20161.375%   15 Jan 2020 01 Sep 2016

161,624.250 289.87105.468750Local
145,000.000

1.000000
105.468750 289.87 0.00Base

0.00
0.00
0.00 170,463.08

170,463.08

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

126,870.600 379.23106.308593Local
114,000.000

1.000000
106.308593 379.23 0.00Base

0.00
0.00
0.00 134,874.35

134,874.35
912828MF4 Total

0.00 0.00669.10 305,337.43288,494.850 Local

669.10 0.00 0.00 305,337.43259,000.000 Base

UBS WARBURG LLC USD/FED912828N71 TSY INFL IX N/B 29 Jul 20160.625%   15 Jan 2026 01 Aug 2016

965,552.750 278.78105.667969Local
955,000.000

1.000000
105.667969 278.78 0.00Base

0.00
0.00
0.00 1,020,279.98

1,020,279.98

UBS WARBURG LLC USD/FED31 Aug 2016 01 Sep 2016

328,672.080 267.94104.429689Local1.000000 0.00 0.00 343,231.23
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

324,000.000 104.429689 267.94 0.00Base 0.00 343,231.23

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

259,284.480 352.29105.289062Local
256,000.000

1.000000
105.289062 352.29 0.00Base

0.00
0.00
0.00 272,998.20

272,998.20
912828N71 Total

0.00 0.00899.01 1,636,509.411,553,509.310 Local

899.01 0.00 0.00 1,636,509.411,535,000.000 Base

GOLDMAN SACHS + CO USD/FED912828NM8 TSY INFL IX N/B 31 Aug 20161.25%   15 Jul 2020 01 Sep 2016

274,102.000 446.91106.000000Local
248,000.000

1.000000
106.000000 446.91 0.00Base

0.00
0.00
0.00 290,548.12

290,548.12

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

215,184.450 584.74106.960940Local
195,000.000

1.000000
106.960940 584.74 0.00Base

0.00
0.00
0.00 230,163.31

230,163.31
912828NM8 Total

0.00 0.001,031.65 520,711.43489,286.450 Local

1,031.65 0.00 0.00 520,711.43443,000.000 Base

UBS WARBURG LLC USD/FED912828PP9 TSY INFL IX N/B 29 Jul 20161.125%   15 Jan 2021 01 Aug 2016

1,724,189.700 896.06106.519531Local
1,570,000.000

1.000000
106.519531 896.06 0.00Base

0.00
0.00
0.00 1,836,598.79

1,836,598.79

NOMURA SECURITIES INTERNATIONAL INC USD/FED31 Aug 2016 01 Sep 2016

308,526.400 452.73105.546875Local
280,000.000

1.000000
105.546875 452.73 0.00Base

0.00
0.00
0.00 325,639.97

325,639.97

NOMURA SECURITIES INTERNATIONAL INC USD/FED30 Sep 2016 OPEN

244,233.300 597.31106.562500Local
222,000.000

1.000000
106.562500 597.31 0.00Base

0.00
0.00
0.00 260,261.11

260,261.11
912828PP9 Total

0.00 0.001,946.10 2,422,499.872,276,949.400 Local

1,946.10 0.00 0.00 2,422,499.872,072,000.000 Base
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828Q60 TSY INFL IX N/B 30 Sep 20160.125%   15 Apr 2021 OPEN

188,866.260 110.30102.171875Local
186,000.000

1.000000
102.171875 110.30 0.00Base

0.00
0.00
0.00 192,968.20

192,968.20

UBS WARBURG LLC USD/FED912828QV5 TSY INFL IX N/B 29 Jul 20160.625%   15 Jul 2021 01 Aug 2016

1,438,965.000 415.46104.980469Local
1,350,000.000

1.000000
104.980469 415.46 0.00Base

0.00
0.00
0.00 1,510,632.20

1,510,632.20

UBS WARBURG LLC USD/FED31 Aug 2016 01 Sep 2016

293,032.040 238.88103.972658Local
274,000.000

1.000000
103.972658 238.88 0.00Base

0.00
0.00
0.00 304,673.20

304,673.20

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

230,640.480 313.37105.113281Local
216,000.000

1.000000
105.113281 313.37 0.00Base

0.00
0.00
0.00 242,433.78

242,433.78
912828QV5 Total

0.00 0.00967.71 2,057,739.181,962,637.520 Local

967.71 0.00 0.00 2,057,739.181,840,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828S50 TSY INFL IX N/B 31 Aug 20160.125%   15 Jul 2026 01 Sep 2016

100,558.000 16.40100.363273Local
100,000.000

1.000000
100.363273 16.40 0.00Base

0.00
0.00
0.00 100,923.30

100,923.30

UBS WARBURG LLC USD/FED912828SA9 TSY INFL IX N/B 31 Aug 20160.125%   15 Jan 2022 01 Sep 2016

335,462.400 54.69101.066409Local
315,000.000

1.000000
101.066409 54.69 0.00Base

0.00
0.00
0.00 339,039.80

339,039.80

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

264,759.210 71.95102.191406Local
249,000.000

1.000000
102.191406 71.95 0.00Base

0.00
0.00
0.00 270,561.16

270,561.16
912828SA9 Total

0.00 0.00126.64 609,600.96600,221.610 Local

126.64 0.00 0.00 609,600.96564,000.000 Base
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Price Interest
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828TE0 TSY INFL IX N/B 29 Jul 20160.125%   15 Jul 2022 01 Aug 2016

1,470,895.360 84.94102.167969Local
1,408,000.000

1.000000
102.167969 84.94 0.00Base

0.00
0.00
0.00 1,502,783.91

1,502,783.91

UBS WARBURG LLC USD/FED31 Aug 2016 01 Sep 2016

328,074.080 53.49101.222656Local
313,000.000

1.000000
101.222656 53.49 0.00Base

0.00
0.00
0.00 332,085.30

332,085.30

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

258,490.440 70.24102.492187Local
247,000.000

1.000000
102.492187 70.24 0.00Base

0.00
0.00
0.00 264,932.51

264,932.51
912828TE0 Total

0.00 0.00208.67 2,099,801.722,057,459.880 Local

208.67 0.00 0.00 2,099,801.721,968,000.000 Base

GOLDMAN SACHS + CO USD/FED912828UH1 TSY INFL IX N/B 31 Aug 20160.125%   15 Jan 2023 01 Sep 2016

326,853.380 53.29100.699218Local
313,000.000

1.000000
100.699218 53.29 0.00Base

0.00
0.00
0.00 329,138.80

329,138.80

BARCLAYS BANK PLC USD/FED30 Sep 2016 OPEN

257,527.140 69.98101.679687Local
247,000.000

1.000000
101.679687 69.98 0.00Base

0.00
0.00
0.00 261,852.79

261,852.79
912828UH1 Total

0.00 0.00123.27 590,991.59584,380.520 Local

123.27 0.00 0.00 590,991.59560,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828UX6 TSY INFL IX N/B 29 Jul 20160.125%   15 Apr 2018 01 Aug 2016

1,878,982.080 693.07100.910156Local
1,808,000.000

1.000000
100.910156 693.07 0.00Base

0.00
0.00
0.00 1,896,083.75

1,896,083.75

UBS WARBURG LLC USD/FED31 Aug 2016 01 Sep 2016

469,228.500 222.76100.476561Local
450,000.000

1.000000
100.476561 222.76 0.00Base

0.00
0.00
0.00 471,464.66

471,464.66
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS WARBURG LLC USD/FED30 Sep 2016 OPEN

416,440.000 243.21101.128905Local
400,000.000

1.000000
101.128905 243.21 0.00Base

0.00
0.00
0.00 421,141.21

421,141.21
912828UX6 Total

0.00 0.001,159.04 2,788,689.622,764,650.580 Local

1,159.04 0.00 0.00 2,788,689.622,658,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828VM9 TSY INFL IX N/B 31 Aug 20160.375%   15 Jul 2023 01 Sep 2016

324,189.750 158.57102.679687Local
313,000.000

1.000000
102.679687 158.57 0.00Base

0.00
0.00
0.00 332,877.02

332,877.02

NOMURA SECURITIES INTERNATIONAL INC USD/FED30 Sep 2016 OPEN

255,430.110 208.23103.695312Local
247,000.000

1.000000
103.695312 208.23 0.00Base

0.00
0.00
0.00 264,869.05

264,869.05
912828VM9 Total

0.00 0.00366.80 597,746.07579,619.860 Local

366.80 0.00 0.00 597,746.07560,000.000 Base

UBS WARBURG LLC USD/FED912828WU0 TSY INFL IX N/B 31 Aug 20160.125%   15 Jul 2024 01 Sep 2016

317,735.690 51.80100.585940Local
313,000.000

1.000000
100.585940 51.80 0.00Base

0.00
0.00
0.00 319,597.43

319,597.43

BANK OF AMERICA INTL NY UNITED STAT USD/FED30 Sep 2016 OPEN

250,344.380 68.03101.621093Local
247,000.000

1.000000
101.621093 68.03 0.00Base

0.00
0.00
0.00 254,402.70

254,402.70
912828WU0 Total

0.00 0.00119.83 574,000.13568,080.070 Local

119.83 0.00 0.00 574,000.13560,000.000 Base

UBS WARBURG LLC USD/FED912828XL9 TSY INFL IX N/B 29 Jul 20160.375%   15 Jul 2025 01 Aug 2016

919,840.320 159.35103.582030Local
908,000.000

1.000000
103.582030 159.35 0.00Base

0.00
0.00
0.00 952,789.28

952,789.28
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO USD/FED31 Aug 2016 01 Sep 2016

318,139.460 155.61102.437500Local
313,000.000

1.000000
102.437500 155.61 0.00Base

0.00
0.00
0.00 325,894.11

325,894.11

BANK OF AMERICA INTL NY UNITED STAT USD/FED30 Sep 2016 OPEN

250,663.010 204.34103.437504Local
247,000.000

1.000000
103.437504 204.34 0.00Base

0.00
0.00
0.00 259,279.56

259,279.56
912828XL9 Total

0.00 0.00519.30 1,537,962.951,488,642.790 Local

519.30 0.00 0.00 1,537,962.951,468,000.000 Base

62,459.7242,507,396.330 Local
62,459.7254,568,000.000 Base

0.00
0.00

0.00
0.00

45,509,466.89
45,509,466.89

US DOLLAR Total

FIXED INCOME  Total
42,507,396.330
54,568,000.000 Base 62,459.72 0.00 0.00 45,509,466.89

48,158,460.770.000.0062,459.72

45,156,390.210

54,568,000.000

SALES Total

Base
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Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20161.000% 31 Dec 2030 18 Jul 2016

STIF FUND

59,222,417.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,222,417.79

59,222,417.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.513% 31 Dec 2030 21 Jul 2016

STIF FUND

91,525,162.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 91,525,162.13

91,525,162.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

3,115.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,115.62

3,115.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

254,089.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 254,089.64

254,089.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

2,656,214.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,656,214.00

2,656,214.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.552% 31 Dec 2030 04 Aug 2016

STIF FUND

12,125.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,125.01

12,125.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20160.545% 31 Dec 2030 08 Aug 2016

STIF FUND

5,822.220 0.00100.000000Local1.000000 0.00 0.00 5,822.22
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100.000000 0.00 0.00Base 0.00 5,822.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.541% 31 Dec 2030 09 Aug 2016

STIF FUND

10,412.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,412.49

10,412.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

2,166,877.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,166,877.17

2,166,877.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

379,759.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 379,759.98

379,759.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

16,659.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,659.99

16,659.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Aug 20160.559% 31 Dec 2030 26 Aug 2016

STIF FUND

1,026,743.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,026,743.48

1,026,743.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Sep 20160.574% 31 Dec 2030 07 Sep 2016

STIF FUND

385,402.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 385,402.17

385,402.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Sep 20160.582% 31 Dec 2030 08 Sep 2016

STIF FUND

13,950.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,950.33

13,950.33
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FUND:
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SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Sep 20160.591% 31 Dec 2030 09 Sep 2016

STIF FUND

1,626.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,626.00

1,626.00

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

197,660.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,660.61

197,660.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

1,142,718.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,142,718.14

1,142,718.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Sep 20160.613% 31 Dec 2030 20 Sep 2016

STIF FUND

419,154.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 419,154.51

419,154.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

1,875.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,875.02

1,875.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Sep 20160.612% 31 Dec 2030 26 Sep 2016

STIF FUND

432,438.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 432,438.00

432,438.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

164,066.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 164,066.45

164,066.45
86199E9B7 Total
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SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 160,038,290.75160,038,290.750 Local

0.00 0.00 0.00 160,038,290.75Base

0.00160,038,290.750 Local
0.00Base

0.00
0.00

0.00
0.00

160,038,290.75
160,038,290.75

US DOLLAR Total

CASH EQUIVALENTS  Total
160,038,290.750

Base 0.00 0.00 0.00 160,038,290.75

FIXED INCOME
US DOLLAR

MARKETAXESS EUROPE LIMITED USD/DTC00037BAB8 ABB FINANCE USA INC 20 Jul 20162.875%   08 May 2022 25 Jul 2016

100,000.000 614.93104.829000Local1.000000
104.829000 614.93 0.00Base

0.00
0.00
0.00 104,829.00

104,829.00

WELLS FARGO SECURITIES LLC USD/DTC001055AQ5 AFLAC INC 14 Sep 20162.875%   15 Oct 2026 19 Sep 2016

100,000.000 0.0099.816000Local1.000000
99.816000 0.00 0.00Base

0.00
0.00
0.00 99,816.00

99,816.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00185AAC8 AON PLC 18 Jul 20164.45%   24 May 2043 18 Jul 2016

50,000.000 321.3999.996000Local1.000000
99.996000 321.39 0.00Base

0.00
0.00
0.00 49,998.00

49,998.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RAG7 AT+T INC 18 Jul 20166.3%   15 Jan 2038 18 Jul 2016

75,000.000 13.13124.439000Local1.000000
124.439000 13.13 0.00Base

0.00
0.00
0.00 93,329.25

93,329.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RBM3 AT+T INC 18 Jul 20161.4%   01 Dec 2017 18 Jul 2016

75,000.000 131.25100.116000Local1.000000
100.116000 131.25 0.00Base

0.00
0.00
0.00 75,087.00

75,087.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCC4 AT+T INC 18 Jul 20162.3%   11 Mar 2019 18 Jul 2016
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SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 399.31101.917000Local1.000000
101.917000 399.31 0.00Base

0.00
0.00
0.00 50,958.50

50,958.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCE0 AT+T INC 18 Jul 20163.9%   11 Mar 2024 18 Jul 2016

50,000.000 677.08106.806000Local1.000000
106.806000 677.08 0.00Base

0.00
0.00
0.00 53,403.00

53,403.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCG5 AT+T INC 18 Jul 20164.8%   15 Jun 2044 18 Jul 2016

75,000.000 310.00106.234000Local1.000000
106.234000 310.00 0.00Base

0.00
0.00
0.00 79,675.50

79,675.50

RBC CAPITAL MARKETS USD/DTC00206RCL4 AT+T INC 20 Jul 20162.45%   30 Jun 2020 25 Jul 2016

200,000.000 340.28102.443000Local1.000000
102.443000 340.28 0.00Base

0.00
0.00
0.00 204,886.00

204,886.00

BARCLAYS CAPITAL INC. USD/DTC00206RCN0 AT+T INC 15 Jul 20163.4%   15 May 2025 20 Jul 2016

200,000.000 1,227.78103.692000Local1.000000
103.692000 1,227.78 0.00Base

0.00
0.00
0.00 207,384.00

207,384.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCP5 AT+T INC 18 Jul 20164.5%   15 May 2035 18 Jul 2016

75,000.000 571.88104.644000Local1.000000
104.644000 571.88 0.00Base

0.00
0.00
0.00 78,483.00

78,483.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCR1 AT+T INC 18 Jul 20162.8%   17 Feb 2021 18 Jul 2016

50,000.000 610.55103.124000Local1.000000
103.124000 610.55 0.00Base

0.00
0.00
0.00 51,562.00

51,562.00

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,582.22103.389000Local1.000000
103.389000 2,582.22 0.00Base

0.00
0.00
0.00 206,778.00

206,778.00

US BANCORP INVESTMENTS INC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,582.22103.397000Local1.000000
103.397000 2,582.22 0.00Base

0.00
0.00
0.00 206,794.00

206,794.00
00206RCR1 Total
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SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.005,774.99 465,134.00450,000.000 Local

5,774.99 0.00 0.00 465,134.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCS9 AT+T INC 18 Jul 20163.6%   17 Feb 2023 18 Jul 2016

75,000.000 1,177.50105.674000Local1.000000
105.674000 1,177.50 0.00Base

0.00
0.00
0.00 79,255.50

79,255.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RDC3 AT+T INC 18 Jul 20164.45%   01 Apr 2024 18 Jul 2016

50,000.000 648.96109.619000Local1.000000
109.619000 648.96 0.00Base

0.00
0.00
0.00 54,809.50

54,809.50

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,818.33110.325000Local1.000000
110.325000 2,818.33 0.00Base

0.00
0.00
0.00 220,650.00

220,650.00
00206RDC3 Total

0.00 0.003,467.29 275,459.50250,000.000 Local

3,467.29 0.00 0.00 275,459.50Base

J.P. MORGAN SECURITIES LLC USD/DTC00206RDD1 AT+T INC 20 Jul 20163.95%   15 Jan 2025 25 Jul 2016

100,000.000 109.72107.392000Local1.000000
107.392000 109.72 0.00Base

0.00
0.00
0.00 107,392.00

107,392.00

SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC00206RDF6 AT+T INC 20 Jul 20166%   15 Aug 2040 25 Jul 2016

100,000.000 2,666.67121.644000Local1.000000
121.644000 2,666.67 0.00Base

0.00
0.00
0.00 121,644.00

121,644.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC002824BB5 ABBOTT LABORATORIES 18 Jul 20162.95%   15 Mar 2025 18 Jul 2016

50,000.000 495.76102.049000Local1.000000
102.049000 495.76 0.00Base

0.00
0.00
0.00 51,024.50

51,024.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAJ8 ABBVIE INC 18 Jul 20161.75%   06 Nov 2017 18 Jul 2016

50,000.000 170.14100.451000Local1.000000
100.451000 170.14 0.00Base

0.00
0.00
0.00 50,225.50

50,225.50

Books Closed Prepared by State StreetPage 2610



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016
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July 1, 2016
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAL3 ABBVIE INC 18 Jul 20162.9%   06 Nov 2022 18 Jul 2016

50,000.000 281.94102.744000Local1.000000
102.744000 281.94 0.00Base

0.00
0.00
0.00 51,372.00

51,372.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAM1 ABBVIE INC 18 Jul 20164.4%   06 Nov 2042 18 Jul 2016

75,000.000 641.67104.891000Local1.000000
104.891000 641.67 0.00Base

0.00
0.00
0.00 78,668.25

78,668.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAR0 ABBVIE INC 18 Jul 20164.5%   14 May 2035 18 Jul 2016

75,000.000 581.25107.055000Local1.000000
107.055000 581.25 0.00Base

0.00
0.00
0.00 80,291.25

80,291.25

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC00287YAS8 ABBVIE INC 20 Jul 20164.7%   14 May 2045 25 Jul 2016

100,000.000 926.94110.740000Local1.000000
110.740000 926.94 0.00Base

0.00
0.00
0.00 110,740.00

110,740.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAT6 ABBVIE INC 18 Jul 20162.5%   14 May 2020 18 Jul 2016

50,000.000 215.28102.239000Local1.000000
102.239000 215.28 0.00Base

0.00
0.00
0.00 51,119.50

51,119.50

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 493.06102.354000Local1.000000
102.354000 493.06 0.00Base

0.00
0.00
0.00 102,354.00

102,354.00

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 493.06102.365000Local1.000000
102.365000 493.06 0.00Base

0.00
0.00
0.00 102,365.00

102,365.00
00287YAT6 Total

0.00 0.001,201.40 255,838.50250,000.000 Local

1,201.40 0.00 0.00 255,838.50Base

MILLENNIUM ADVISORS LLC USD/DTC00287YAV1 ABBVIE INC 20 Jul 20164.3%   14 May 2036 25 Jul 2016

100,000.000 871.94105.413000Local1.000000
105.413000 871.94 0.00Base

0.00
0.00
0.00 105,413.00

105,413.00
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HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC00287YAY5 ABBVIE INC 20 Jul 20163.2%   14 May 2026 25 Jul 2016

100,000.000 648.89102.858000Local1.000000
102.858000 648.89 0.00Base

0.00
0.00
0.00 102,858.00

102,858.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00440EAQ0 CHUBB INA HOLDINGS INC 18 Jul 20164.15%   13 Mar 2043 18 Jul 2016

50,000.000 708.96112.075000Local1.000000
112.075000 708.96 0.00Base

0.00
0.00
0.00 56,037.50

56,037.50

BARCLAYS CAPITAL INC. USD/DTC00440EAV9 CHUBB INA HOLDINGS INC 20 Jul 20163.35%   03 May 2026 25 Jul 2016

100,000.000 763.06106.917000Local1.000000
106.917000 763.06 0.00Base

0.00
0.00
0.00 106,917.00

106,917.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00440EAW7 CHUBB INA HOLDINGS INC 18 Jul 20164.35%   03 Nov 2045 18 Jul 2016

50,000.000 441.04115.896000Local1.000000
115.896000 441.04 0.00Base

0.00
0.00
0.00 57,948.00

57,948.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAF8 ACTAVIS FUNDING SCS 18 Jul 20163.85%   15 Jun 2024 18 Jul 2016

75,000.000 248.65105.144000Local1.000000
105.144000 248.65 0.00Base

0.00
0.00
0.00 78,858.00

78,858.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAM3 ACTAVIS FUNDING SCS 18 Jul 20162.35%   12 Mar 2018 18 Jul 2016

50,000.000 404.72101.339000Local1.000000
101.339000 404.72 0.00Base

0.00
0.00
0.00 50,669.50

50,669.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAP6 ACTAVIS FUNDING SCS 18 Jul 20163%   12 Mar 2020 18 Jul 2016

50,000.000 516.67102.914000Local1.000000
102.914000 516.67 0.00Base

0.00
0.00
0.00 51,457.00

51,457.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAS0 ACTAVIS FUNDING SCS 18 Jul 20163.8%   15 Mar 2025 18 Jul 2016

50,000.000 638.61105.316000Local1.000000
105.316000 638.61 0.00Base

0.00
0.00
0.00 52,658.00

52,658.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAU5 ACTAVIS FUNDING SCS 18 Jul 20164.75%   15 Mar 2045 18 Jul 2016

50,000.000 798.26108.337000Local1.000000 0.00 0.00 54,168.50
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108.337000 798.26 0.00Base 0.00 54,168.50

BANK OF AMERICA SECURITIES LLC USD/DTC00772BAD3 AERCAP IRELAND CAP LTD/A 28 Jul 20163.75%   15 May 2019 02 Aug 2016

150,000.000 1,203.13103.499993Local1.000000
103.499993 1,203.13 0.00Base

0.00
0.00
0.00 155,249.99

155,249.99

BARCLAYS CAPITAL INC. USD/DTC00772BAF8 AERCAP IRELAND CAP LTD/A 28 Jul 20164.5%   15 May 2021 02 Aug 2016

150,000.000 1,443.75106.875000Local1.000000
106.875000 1,443.75 0.00Base

0.00
0.00
0.00 160,312.50

160,312.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC00772BAQ4 AERCAP IRELAND CAP LTD/A 28 Jul 20164.625%   30 Oct 2020 02 Aug 2016

150,000.000 1,772.92107.250000Local1.000000
107.250000 1,772.92 0.00Base

0.00
0.00
0.00 160,875.00

160,875.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC28 Jul 2016

150,000.000 1,772.92107.250000Local1.000000
107.250000 1,772.92 0.00Base

0.00
0.00
0.00 160,875.00

160,875.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC28 Jul 2016 CANCEL

-150,000.000 -1,772.92107.250000Local1.000000
107.250000 -1,772.92 0.00Base

0.00
0.00
0.00 -160,875.00

-160,875.00
00772BAQ4 Total

0.00 0.001,772.92 160,875.00150,000.000 Local

1,772.92 0.00 0.00 160,875.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC00817YAM0 AETNA INC 18 Jul 20164.125%   15 Nov 2042 18 Jul 2016

50,000.000 349.48102.007000Local1.000000
102.007000 349.48 0.00Base

0.00
0.00
0.00 51,003.50

51,003.50

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC00817YAS7 AETNA INC 20 Jul 20161.7%   07 Jun 2018 25 Jul 2016

200,000.000 434.44100.894000Local1.000000
100.894000 434.44 0.00Base

0.00
0.00
0.00 201,788.00

201,788.00

SANTANDER BANK, N.A USD/DTC00817YAU2 AETNA INC 20 Jul 20162.4%   15 Jun 2021 25 Jul 2016

200,000.000 613.33101.580000Local1.000000 0.00 0.00 203,160.00
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101.580000 613.33 0.00Base 0.00 203,160.00

WELLS FARGO SECURITIES LLC USD/DTC00817YAX6 AETNA INC 20 Jul 20164.375%   15 Jun 2046 25 Jul 2016

100,000.000 559.03102.455000Local1.000000
102.455000 559.03 0.00Base

0.00
0.00
0.00 102,455.00

102,455.00

UBS SECURITIES LLC USD/DTC00817YAY4 AETNA INC 20 Jul 20164.25%   15 Jun 2036 25 Jul 2016

100,000.000 543.06102.366000Local1.000000
102.366000 543.06 0.00Base

0.00
0.00
0.00 102,366.00

102,366.00

BMO CAPITAL MARKETS CORP BONDS USD/DTC00828EBP3 AFRICAN DEVELOPMENT BANK 26 Jul 20161.25%   26 Jul 2021 29 Jul 2016

200,000.000 20.8399.480000Local1.000000
99.480000 20.83 0.00Base

0.00
0.00
0.00 198,960.00

198,960.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC00846UAK7 AGILENT TECHNOLOGIES INC 15 Sep 20163.05%   22 Sep 2026 22 Sep 2016

60,000.000 0.0099.624000Local1.000000
99.624000 0.00 0.00Base

0.00
0.00
0.00 59,774.40

59,774.40

BANK OF AMERICA SECURITIES LLC USD/DTC00912XAT1 AIR LEASE CORP 08 Aug 20163%   15 Sep 2023 15 Aug 2016

50,000.000 0.0098.658000Local1.000000
98.658000 0.00 0.00Base

0.00
0.00
0.00 49,329.00

49,329.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC010392FJ2 ALABAMA POWER CO 18 Jul 20163.85%   01 Dec 2042 18 Jul 2016

125,000.000 601.56105.534000Local1.000000
105.534000 601.56 0.00Base

0.00
0.00
0.00 131,917.50

131,917.50

MILLENNIUM ADVISORS LLC USD/DTC01609WAC6 ALIBABA GROUP HOLDING 20 Jul 20162.5%   28 Nov 2019 25 Jul 2016

100,000.000 395.83101.632000Local1.000000
101.632000 395.83 0.00Base

0.00
0.00
0.00 101,632.00

101,632.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC01609WAP7 ALIBABA GROUP HOLDING 20 Jul 20163.125%   28 Nov 2021 25 Jul 2016

100,000.000 494.79103.031000Local1.000000
103.031000 494.79 0.00Base

0.00
0.00
0.00 103,031.00

103,031.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC01609WAQ5 ALIBABA GROUP HOLDING 20 Jul 20163.6%   28 Nov 2024 25 Jul 2016
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100,000.000 570.00103.997000Local1.000000
103.997000 570.00 0.00Base

0.00
0.00
0.00 103,997.00

103,997.00

BARCLAYS BANK PLC USD/TBA01F022485 FNMA TBA 15 YR 2.5 15 Jul 20162.5%   18 Aug 2031 16 Aug 2016

3,200,000.000 3,333.33103.328125Local
3,200,000.000

1.000000
103.328125 3,333.33 0.00Base

0.00
0.00
0.00 3,306,500.00

3,306,500.00

MORGAN STANLEY CO INCORPORATED USD/TBA10 Aug 2016 16 Aug 2016

3,200,000.000 3,333.33103.671875Local
3,200,000.000

1.000000
103.671875 3,333.33 0.00Base

0.00
0.00
0.00 3,317,500.00

3,317,500.00
01F022485 Total

0.00 0.006,666.66 6,624,000.006,400,000.000 Local

6,666.66 0.00 0.00 6,624,000.006,400,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/TBA01F022493 FNMA TBA 15 YR 2.5 10 Aug 20162.5%   19 Sep 2031 19 Sep 2016

3,200,000.000 4,000.00103.500000Local
3,200,000.000

1.000000
103.500000 4,000.00 0.00Base

0.00
0.00
0.00 3,312,000.00

3,312,000.00

BNP PARIBAS U.S.A NEW YORK BRANCH USD/TBA12 Sep 2016 19 Sep 2016

775,000.000 968.75103.187499Local
775,000.000

1.000000
103.187499 968.75 0.00Base

0.00
0.00
0.00 799,703.12

799,703.12
01F022493 Total

0.00 0.004,968.75 4,111,703.123,975,000.000 Local

4,968.75 0.00 0.00 4,111,703.123,975,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/TBA01F0224A0 FNMA TBA 15 YR 2.5 13 Sep 20162.5%   18 Oct 2031 OPEN

2,425,000.000 2,862.85103.171875Local
2,425,000.000

1.000000
103.171875 2,862.85 0.00Base

0.00
0.00
0.00 2,501,917.97

2,501,917.97

MORGAN STANLEY CO INCORPORATED USD/TBA01F030488 FNMA TBA 15 YR 3 15 Jul 20163%   18 Aug 2031 16 Aug 2016

2,750,000.000 3,437.50104.710937Local
2,750,000.000

1.000000
104.710937 3,437.50 0.00Base

0.00
0.00
0.00 2,879,550.78

2,879,550.78

MORGAN STANLEY CO INCORPORATED USD/TBA20 Jul 2016 16 Aug 2016
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700,000.000 875.00104.699218Local
700,000.000

1.000000
104.699218 875.00 0.00Base

0.00
0.00
0.00 732,894.53

732,894.53

CITIGROUP GLOBAL MARKETS INC. USD/TBA10 Aug 2016 16 Aug 2016

700,000.000 875.00104.960938Local
700,000.000

1.000000
104.960938 875.00 0.00Base

0.00
0.00
0.00 734,726.57

734,726.57

CITIGROUP GLOBAL MARKETS INC. USD/TBA10 Aug 2016 16 Aug 2016

2,750,000.000 3,437.50104.960938Local
2,750,000.000

1.000000
104.960938 3,437.50 0.00Base

0.00
0.00
0.00 2,886,425.80

2,886,425.80
01F030488 Total

0.00 0.008,625.00 7,233,597.686,900,000.000 Local

8,625.00 0.00 0.00 7,233,597.686,900,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/TBA01F030496 FNMA TBA 15 YR 3 10 Aug 20163%   19 Sep 2031 19 Sep 2016

3,450,000.000 5,175.00104.843750Local
3,450,000.000

1.000000
104.843750 5,175.00 0.00Base

0.00
0.00
0.00 3,617,109.38

3,617,109.38

GOLDMAN SACHS + CO USD/TBA14 Sep 2016 19 Sep 2016

750,000.000 1,125.00104.812500Local
750,000.000

1.000000
104.812500 1,125.00 0.00Base

0.00
0.00
0.00 786,093.75

786,093.75

BARCLAYS BANK PLC USD/TBA14 Sep 2016 19 Sep 2016

2,700,000.000 4,050.00104.839844Local
2,700,000.000

1.000000
104.839844 4,050.00 0.00Base

0.00
0.00
0.00 2,830,675.78

2,830,675.78
01F030496 Total

0.00 0.0010,350.00 7,233,878.916,900,000.000 Local

10,350.00 0.00 0.00 7,233,878.916,900,000.000 Base

BARCLAYS BANK PLC USD/TBA01F0304A3 FNMA TBA 15 YR 3 14 Sep 20163%   18 Oct 2031 OPEN

2,700,000.000 3,825.00104.714844Local
2,700,000.000

1.000000
104.714844 3,825.00 0.00Base

0.00
0.00
0.00 2,827,300.78

2,827,300.78

GOLDMAN SACHS + CO USD/TBA01F030686 FNMA TBA 30 YR 3 15 Jul 20163%   16 Aug 2046 11 Aug 2016

4,250,000.000 3,541.67103.496094Local1.000000 0.00 0.00 4,398,583.98
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4,250,000.000 103.496094 3,541.67 0.00Base 0.00 4,398,583.98

NOMURA SECURITIES INTERNATIONAL INC USD/TBA21 Jul 2016 11 Aug 2016

1,500,000.000 1,250.00103.593750Local
1,500,000.000

1.000000
103.593750 1,250.00 0.00Base

0.00
0.00
0.00 1,553,906.25

1,553,906.25

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA28 Jul 2016 11 Aug 2016

1,000,000.000 833.33103.835938Local
1,000,000.000

1.000000
103.835938 833.33 0.00Base

0.00
0.00
0.00 1,038,359.38

1,038,359.38

JPMORGAN CHASE BANK USD/TBA08 Aug 2016 11 Aug 2016

750,000.000 625.00103.671875Local
750,000.000

1.000000
103.671875 625.00 0.00Base

0.00
0.00
0.00 777,539.06

777,539.06

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Aug 2016 11 Aug 2016

2,750,000.000 2,291.67103.859375Local
2,750,000.000

1.000000
103.859375 2,291.67 0.00Base

0.00
0.00
0.00 2,856,132.81

2,856,132.81
01F030686 Total

0.00 0.008,541.67 10,624,521.4810,250,000.000 Local

8,541.67 0.00 0.00 10,624,521.4810,250,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA01F030694 FNMA TBA 30 YR 3 08 Aug 20163%   14 Sep 2046 14 Sep 2016

3,000,000.000 3,250.00103.421875Local
3,000,000.000

1.000000
103.421875 3,250.00 0.00Base

0.00
0.00
0.00 3,102,656.25

3,102,656.25

MORGAN STANLEY CO INCORPORATED USD/TBA09 Sep 2016 14 Sep 2016

2,250,000.000 2,437.50103.546875Local
2,250,000.000

1.000000
103.546875 2,437.50 0.00Base

0.00
0.00
0.00 2,329,804.69

2,329,804.69

GOLDMAN SACHS + CO USD/TBA09 Sep 2016 14 Sep 2016

750,000.000 812.50103.578125Local
750,000.000

1.000000
103.578125 812.50 0.00Base

0.00
0.00
0.00 776,835.94

776,835.94
01F030694 Total

0.00 0.006,500.00 6,209,296.886,000,000.000 Local

6,500.00 0.00 0.00 6,209,296.886,000,000.000 Base
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MORGAN STANLEY CO INCORPORATED USD/TBA01F0306A1 FNMA TBA 30 YR 3 09 Sep 20163%   13 Oct 2046 OPEN

2,250,000.000 2,250.00103.328125Local
2,250,000.000

1.000000
103.328125 2,250.00 0.00Base

0.00
0.00
0.00 2,324,882.81

2,324,882.81

CITIGROUP GLOBAL MARKETS INC. USD/TBA01F032484 FNMA TBA 15 YR 3.5 15 Jul 20163.5%   18 Aug 2031 16 Aug 2016

1,500,000.000 2,187.50105.742187Local
1,500,000.000

1.000000
105.742187 2,187.50 0.00Base

0.00
0.00
0.00 1,586,132.81

1,586,132.81

JPMORGAN CHASE BANK USD/TBA11 Aug 2016 16 Aug 2016

1,500,000.000 2,187.50105.875000Local
1,500,000.000

1.000000
105.875000 2,187.50 0.00Base

0.00
0.00
0.00 1,588,125.00

1,588,125.00
01F032484 Total

0.00 0.004,375.00 3,174,257.813,000,000.000 Local

4,375.00 0.00 0.00 3,174,257.813,000,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA01F032682 FNMA TBA 30 YR 3.5 15 Jul 20163.5%   16 Aug 2046 11 Aug 2016

5,000,000.000 4,861.11105.257813Local
5,000,000.000

1.000000
105.257813 4,861.11 0.00Base

0.00
0.00
0.00 5,262,890.63

5,262,890.63

NOMURA SECURITIES INTERNATIONAL INC USD/TBA18 Jul 2016 11 Aug 2016

2,500,000.000 2,430.56105.281250Local
2,500,000.000

1.000000
105.281250 2,430.56 0.00Base

0.00
0.00
0.00 2,632,031.25

2,632,031.25

MORGAN STANLEY CO INCORPORATED USD/TBA20 Jul 2016 617 Aug 2016

2,500,000.000 2,430.56105.335937Local
2,500,000.000

1.000000
105.335937 2,430.56 0.00Base

0.00
0.00
0.00 2,633,398.43

2,633,398.43

NOMURA SECURITIES INTERNATIONAL INC USD/TBA21 Jul 2016 11 Aug 2016

1,500,000.000 1,458.33105.343750Local
1,500,000.000

1.000000
105.343750 1,458.33 0.00Base

0.00
0.00
0.00 1,580,156.25

1,580,156.25

BANK OF AMERICA INTL NY UNITED STAT USD/TBA28 Jul 2016 11 Aug 2016

500,000.000 486.11105.445312Local
500,000.000

1.000000
105.445312 486.11 0.00Base

0.00
0.00
0.00 527,226.56

527,226.56
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MORGAN STANLEY CO INCORPORATED USD/TBA05 Aug 2016 617 Aug 2016

500,000.000 486.11105.445312Local
500,000.000

1.000000
105.445312 486.11 0.00Base

0.00
0.00
0.00 527,226.56

527,226.56

MORGAN STANLEY CO INCORPORATED USD/TBA05 Aug 2016 617 Aug 2016

1,000,000.000 972.22105.445312Local
1,000,000.000

1.000000
105.445312 972.22 0.00Base

0.00
0.00
0.00 1,054,453.12

1,054,453.12
01F032682 Total

0.00 0.0013,125.00 14,217,382.8013,500,000.000 Local

13,125.00 0.00 0.00 14,217,382.8013,500,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/TBA01F032690 FNMA TBA 30 YR 3.5 05 Aug 20163.5%   14 Sep 2046 14 Sep 2016

4,000,000.000 5,055.56105.300781Local
4,000,000.000

1.000000
105.300781 5,055.56 0.00Base

0.00
0.00
0.00 4,212,031.25

4,212,031.25

BANK OF AMERICA INTL NY UNITED STAT USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 947.92105.468749Local
750,000.000

1.000000
105.468749 947.92 0.00Base

0.00
0.00
0.00 791,015.62

791,015.62
01F032690 Total

0.00 0.006,003.48 5,003,046.874,750,000.000 Local

6,003.48 0.00 0.00 5,003,046.874,750,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/TBA01F0326A7 FNMA TBA 30 YR 3.5 08 Sep 20163.5%   13 Oct 2046 OPEN

3,250,000.000 3,791.67105.343750Local
3,250,000.000

1.000000
105.343750 3,791.67 0.00Base

0.00
0.00
0.00 3,423,671.87

3,423,671.87

BANK OF AMERICA INTL NY UNITED STAT USD/TBA01F040685 FNMA TBA 30 YR 4 15 Jul 20164%   16 Aug 2046 11 Aug 2016

3,000,000.000 3,333.33107.007813Local
3,000,000.000

1.000000
107.007813 3,333.33 0.00Base

0.00
0.00
0.00 3,210,234.38

3,210,234.38

MORGAN STANLEY CO INCORPORATED USD/TBA04 Aug 2016 11 Aug 2016

750,000.000 833.33107.250000Local
750,000.000

1.000000
107.250000 833.33 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00
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NOMURA SECURITIES INTERNATIONAL INC USD/TBA04 Aug 2016 11 Aug 2016

750,000.000 833.33107.250000Local
750,000.000

1.000000
107.250000 833.33 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00

BARCLAYS BANK PLC USD/TBA04 Aug 2016 11 Aug 2016

1,500,000.000 1,666.67107.226563Local
1,500,000.000

1.000000
107.226563 1,666.67 0.00Base

0.00
0.00
0.00 1,608,398.44

1,608,398.44
01F040685 Total

0.00 0.006,666.66 6,427,382.826,000,000.000 Local

6,666.66 0.00 0.00 6,427,382.826,000,000.000 Base

BARCLAYS BANK PLC USD/TBA01F040693 FNMA TBA 30 YR 4 04 Aug 20164%   14 Sep 2046 14 Sep 2016

1,500,000.000 2,166.67107.140625Local
1,500,000.000

1.000000
107.140625 2,166.67 0.00Base

0.00
0.00
0.00 1,607,109.37

1,607,109.37

BARCLAYS BANK PLC USD/TBA01F0406A0 FNMA TBA 30 YR 4 08 Sep 20164%   13 Oct 2046 OPEN

1,500,000.000 2,000.00107.156250Local
1,500,000.000

1.000000
107.156250 2,000.00 0.00Base

0.00
0.00
0.00 1,607,343.75

1,607,343.75

BARCLAYS BANK PLC USD/TBA01F042681 FNMA TBA 30 YR 4.5 15 Jul 20164.5%   16 Aug 2046 11 Aug 2016

1,250,000.000 1,562.50108.898438Local
1,250,000.000

1.000000
108.898438 1,562.50 0.00Base

0.00
0.00
0.00 1,361,230.47

1,361,230.47

BARCLAYS BANK PLC USD/TBA20 Jul 2016 11 Aug 2016

1,500,000.000 1,875.00108.937500Local
1,500,000.000

1.000000
108.937500 1,875.00 0.00Base

0.00
0.00
0.00 1,634,062.50

1,634,062.50

BANK OF AMERICA INTL NY UNITED STAT USD/TBA05 Aug 2016 11 Aug 2016

725,000.000 906.25109.093750Local
725,000.000

1.000000
109.093750 906.25 0.00Base

0.00
0.00
0.00 790,929.69

790,929.69

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Aug 2016 11 Aug 2016

1,500,000.000 1,875.00109.296875Local
1,500,000.000

1.000000
109.296875 1,875.00 0.00Base

0.00
0.00
0.00 1,639,453.12

1,639,453.12
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CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Aug 2016 11 Aug 2016

525,000.000 656.25109.296875Local
525,000.000

1.000000
109.296875 656.25 0.00Base

0.00
0.00
0.00 573,808.59

573,808.59
01F042681 Total

0.00 0.006,875.00 5,999,484.375,500,000.000 Local

6,875.00 0.00 0.00 5,999,484.375,500,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA01F042699 FNMA TBA 30 YR 4.5 09 Aug 20164.5%   14 Sep 2046 14 Sep 2016

2,025,000.000 3,290.63109.093750Local
2,025,000.000

1.000000
109.093750 3,290.63 0.00Base

0.00
0.00
0.00 2,209,148.43

2,209,148.43

GOLDMAN SACHS + CO USD/TBA09 Sep 2016 14 Sep 2016

2,025,000.000 3,290.62109.679687Local
2,025,000.000

1.000000
109.679687 3,290.62 0.00Base

0.00
0.00
0.00 2,221,013.67

2,221,013.67
01F042699 Total

0.00 0.006,581.25 4,430,162.104,050,000.000 Local

6,581.25 0.00 0.00 4,430,162.104,050,000.000 Base

GOLDMAN SACHS + CO USD/TBA01F0426A6 FNMA TBA 30 YR 4.5 09 Sep 20164.5%   13 Oct 2046 OPEN

2,025,000.000 3,037.50109.437500Local
2,025,000.000

1.000000
109.437500 3,037.50 0.00Base

0.00
0.00
0.00 2,216,109.38

2,216,109.38

GOLDMAN SACHS + CO USD/TBA01F050684 FNMA TBA 30 YR 5 15 Jul 20165%   16 Aug 2046 11 Aug 2016

750,000.000 1,041.67110.867187Local
750,000.000

1.000000
110.867187 1,041.67 0.00Base

0.00
0.00
0.00 831,503.90

831,503.90

GOLDMAN SACHS + CO USD/TBA20 Jul 2016 11 Aug 2016

1,000,000.000 1,388.89110.871094Local
1,000,000.000

1.000000
110.871094 1,388.89 0.00Base

0.00
0.00
0.00 1,108,710.94

1,108,710.94

BARCLAYS BANK PLC USD/TBA09 Aug 2016 11 Aug 2016

750,000.000 1,041.67110.781250Local
750,000.000

1.000000
110.781250 1,041.67 0.00Base

0.00
0.00
0.00 830,859.38

830,859.38
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BARCLAYS BANK PLC USD/TBA09 Aug 2016 11 Aug 2016

1,000,000.000 1,388.89110.781250Local
1,000,000.000

1.000000
110.781250 1,388.89 0.00Base

0.00
0.00
0.00 1,107,812.50

1,107,812.50
01F050684 Total

0.00 0.004,861.12 3,878,886.723,500,000.000 Local

4,861.12 0.00 0.00 3,878,886.723,500,000.000 Base

BARCLAYS BANK PLC USD/TBA01F050692 FNMA TBA 30 YR 5 09 Aug 20165%   14 Sep 2046 14 Sep 2016

1,750,000.000 3,159.72110.609375Local
1,750,000.000

1.000000
110.609375 3,159.72 0.00Base

0.00
0.00
0.00 1,935,664.06

1,935,664.06

BARCLAYS BANK PLC USD/TBA09 Aug 2016 14 Sep 2016

500,000.000 902.78110.640624Local
500,000.000

1.000000
110.640624 902.78 0.00Base

0.00
0.00
0.00 553,203.12

553,203.12

CITIGROUP GLOBAL MARKETS INC. USD/TBA09 Sep 2016 14 Sep 2016

500,000.000 902.78111.000000Local
500,000.000

1.000000
111.000000 902.78 0.00Base

0.00
0.00
0.00 555,000.00

555,000.00

CITIGROUP GLOBAL MARKETS INC. USD/TBA09 Sep 2016 14 Sep 2016

1,750,000.000 3,159.72111.000000Local
1,750,000.000

1.000000
111.000000 3,159.72 0.00Base

0.00
0.00
0.00 1,942,500.00

1,942,500.00
01F050692 Total

0.00 0.008,125.00 4,986,367.184,500,000.000 Local

8,125.00 0.00 0.00 4,986,367.184,500,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/TBA01F0506A9 FNMA TBA 30 YR 5 09 Sep 20165%   13 Oct 2046 OPEN

2,250,000.000 3,750.00110.890625Local
2,250,000.000

1.000000
110.890625 3,750.00 0.00Base

0.00
0.00
0.00 2,495,039.06

2,495,039.06

BARCLAYS BANK PLC USD/TBA01F052680 FNMA TBA 30 YR 5.5 15 Jul 20165.5%   16 Aug 2046 11 Aug 2016

1,000,000.000 1,527.78112.296875Local
1,000,000.000

1.000000
112.296875 1,527.78 0.00Base

0.00
0.00
0.00 1,122,968.75

1,122,968.75
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BARCLAYS BANK PLC USD/TBA20 Jul 2016 11 Aug 2016

1,000,000.000 1,527.78112.296875Local
1,000,000.000

1.000000
112.296875 1,527.78 0.00Base

0.00
0.00
0.00 1,122,968.75

1,122,968.75
01F052680 Total

0.00 0.003,055.56 2,245,937.502,000,000.000 Local

3,055.56 0.00 0.00 2,245,937.502,000,000.000 Base

BARCLAYS BANK PLC USD/TBA01F052698 FNMA TBA 30 YR 5.5 09 Aug 20165.5%   14 Sep 2046 14 Sep 2016

2,000,000.000 3,972.22112.156250Local
2,000,000.000

1.000000
112.156250 3,972.22 0.00Base

0.00
0.00
0.00 2,243,125.00

2,243,125.00

BARCLAYS BANK PLC USD/TBA01F0526A5 FNMA TBA 30 YR 5.5 12 Sep 20165.5%   13 Oct 2046 OPEN

2,000,000.000 3,666.67112.609375Local
2,000,000.000

1.000000
112.609375 3,666.67 0.00Base

0.00
0.00
0.00 2,252,187.50

2,252,187.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC020002BB6 ALLSTATE CORP 18 Jul 20161%   15 Aug 2053 18 Jul 2016

50,000.000 1,126.04102.646000Local1.000000
102.646000 1,126.04 0.00Base

0.00
0.00
0.00 51,323.00

51,323.00

WELLS FARGO SECURITIES LLC USD/DTC02079KAB3 ALPHABET INC 20 Jul 20163.375%   25 Feb 2024 25 Jul 2016

100,000.000 1,406.25109.246000Local1.000000
109.246000 1,406.25 0.00Base

0.00
0.00
0.00 109,246.00

109,246.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC02079KAC1 ALPHABET INC 08 Aug 20161.998%   15 Aug 2026 11 Aug 2016

100,000.000 11.1097.796000Local1.000000
97.796000 11.10 0.00Base

0.00
0.00
0.00 97,796.00

97,796.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC02209SAN3 ALTRIA GROUP INC 20 Jul 20162.85%   09 Aug 2022 25 Jul 2016

100,000.000 1,314.17105.319000Local1.000000
105.319000 1,314.17 0.00Base

0.00
0.00
0.00 105,319.00

105,319.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209SAQ6 ALTRIA GROUP INC 18 Jul 20164.5%   02 May 2043 18 Jul 2016

50,000.000 462.50115.490000Local1.000000 0.00 0.00 57,745.00
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115.490000 462.50 0.00Base 0.00 57,745.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209SAS2 ALTRIA GROUP INC 18 Jul 20164%   31 Jan 2024 18 Jul 2016

50,000.000 916.66111.721000Local1.000000
111.721000 916.66 0.00Base

0.00
0.00
0.00 55,860.50

55,860.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209SAT0 ALTRIA GROUP INC 18 Jul 20162.625%   14 Jan 2020 18 Jul 2016

75,000.000 10.94104.092000Local1.000000
104.092000 10.94 0.00Base

0.00
0.00
0.00 78,069.00

78,069.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC023135AJ5 AMAZON.COM INC 18 Jul 20162.5%   29 Nov 2022 18 Jul 2016

50,000.000 163.19102.758000Local1.000000
102.758000 163.19 0.00Base

0.00
0.00
0.00 51,379.00

51,379.00

MILLENNIUM ADVISORS LLC USD/DTC023135AM8 AMAZON.COM INC 20 Jul 20163.3%   05 Dec 2021 25 Jul 2016

100,000.000 458.33107.773000Local1.000000
107.773000 458.33 0.00Base

0.00
0.00
0.00 107,773.00

107,773.00

MILLENNIUM ADVISORS LLC USD/DTC023135AP1 AMAZON.COM INC 20 Jul 20164.8%   05 Dec 2034 25 Jul 2016

100,000.000 666.67119.457000Local1.000000
119.457000 666.67 0.00Base

0.00
0.00
0.00 119,457.00

119,457.00

SANTANDER BANK, N.A USD/DTC02364WAW5 AMERICA MOVIL SAB DE CV 20 Jul 20166.125%   30 Mar 2040 25 Jul 2016

100,000.000 1,956.60127.100000Local1.000000
127.100000 1,956.60 0.00Base

0.00
0.00
0.00 127,100.00

127,100.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02377AAA6 AMER AIRLN 14 1 A PTT 18 Jul 20163.7%   01 Apr 2028 18 Jul 2016

45,669.580 492.85104.880009Local
50,000.000

1.000000
104.880009 492.85 0.00Base

0.00
0.00
0.00 47,898.26

47,898.26

ASSET TRANSFER AT MARKET NON CASH USD/DTC0258M0DK2 AMERICAN EXPRESS CREDIT 18 Jul 20162.125%   18 Mar 2019 18 Jul 2016

75,000.000 522.39101.860000Local1.000000
101.860000 522.39 0.00Base

0.00
0.00
0.00 76,395.00

76,395.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC0258M0DP1 AMERICAN EXPRESS CREDIT 18 Jul 20162.25%   15 Aug 2019 18 Jul 2016
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75,000.000 707.81102.010000Local1.000000
102.010000 707.81 0.00Base

0.00
0.00
0.00 76,507.50

76,507.50

BANK OF AMERICA SECURITIES LLC USD/DTC025932AK0 AMERICAN FINANCIAL GROUP 26 Aug 20163.5%   15 Aug 2026 31 Aug 2016

50,000.000 43.75100.642000Local1.000000
100.642000 43.75 0.00Base

0.00
0.00
0.00 50,321.00

50,321.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02665WAZ4 AMERICAN HONDA FINANCE 18 Jul 20162.45%   24 Sep 2020 18 Jul 2016

50,000.000 381.11103.306000Local1.000000
103.306000 381.11 0.00Base

0.00
0.00
0.00 51,653.00

51,653.00

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC02665WBE0 AMERICAN HONDA FINANCE 15 Jul 20161.2%   12 Jul 2019 20 Jul 2016

100,000.000 26.6799.773000Local1.000000
99.773000 26.67 0.00Base

0.00
0.00
0.00 99,773.00

99,773.00

SMBC SECURITIES INC USD/DTC02665WBF7 AMERICAN HONDA FINANCE 15 Jul 20161.65%   12 Jul 2021 20 Jul 2016

200,000.000 73.33100.052000Local1.000000
100.052000 73.33 0.00Base

0.00
0.00
0.00 200,104.00

200,104.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC026874CU9 AMERICAN INTL GROUP 18 Jul 20164.875%   01 Jun 2022 18 Jul 2016

75,000.000 457.03111.287000Local1.000000
111.287000 457.03 0.00Base

0.00
0.00
0.00 83,465.25

83,465.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC026874CZ8 AMERICAN INTL GROUP 18 Jul 20162.3%   16 Jul 2019 18 Jul 2016

50,000.000 0.00102.230000Local1.000000
102.230000 0.00 0.00Base

0.00
0.00
0.00 51,115.00

51,115.00

GOLDMAN SACHS + CO USD/DTC026874DG9 AMERICAN INTL GROUP 15 Jul 20163.3%   01 Mar 2021 20 Jul 2016

100,000.000 1,320.00104.239000Local1.000000
104.239000 1,320.00 0.00Base

0.00
0.00
0.00 104,239.00

104,239.00

SUMRIDGE PARTNERS LLC USD/DTC026874DH7 AMERICAN INTL GROUP 15 Jul 20163.9%   01 Apr 2026 20 Jul 2016

100,000.000 1,278.33103.649000Local1.000000
103.649000 1,278.33 0.00Base

0.00
0.00
0.00 103,649.00

103,649.00
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WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,332.50103.841000Local1.000000
103.841000 1,332.50 0.00Base

0.00
0.00
0.00 103,841.00

103,841.00
026874DH7 Total

0.00 0.002,610.83 207,490.00200,000.000 Local

2,610.83 0.00 0.00 207,490.00Base

MORGAN STANLEY CO INCORPORATED USD/TBA02R030681 FHLMC TBA 30 YR 3 15 Jul 2016 63%   15 Aug 2046 17 Aug 2016

2,500,000.000 2,083.33103.406250Local
2,500,000.000

1.000000
103.406250 2,083.33 0.00Base

0.00
0.00
0.00 2,585,156.25

2,585,156.25

CITIGROUP GLOBAL MARKETS INC. USD/TBA20 Jul 2016 11 Aug 2016

1,750,000.000 1,458.33103.507813Local
1,750,000.000

1.000000
103.507813 1,458.33 0.00Base

0.00
0.00
0.00 1,811,386.72

1,811,386.72

NOMURA SECURITIES INTERNATIONAL INC USD/TBA21 Jul 2016 11 Aug 2016

1,750,000.000 1,458.33103.531250Local
1,750,000.000

1.000000
103.531250 1,458.33 0.00Base

0.00
0.00
0.00 1,811,796.88

1,811,796.88

NOMURA SECURITIES INTERNATIONAL INC USD/TBA21 Jul 2016 11 Aug 2016

250,000.000 208.33103.531248Local
250,000.000

1.000000
103.531248 208.33 0.00Base

0.00
0.00
0.00 258,828.12

258,828.12

BNP PARIBAS U.S.A NEW YORK BRANCH USD/TBA02R030681 FHLMC TBA 30 YR 3 08 Aug 20163%   15 Aug 2046 11 Aug 2016

750,000.000 625.00103.687500Local
750,000.000

1.000000
103.687500 625.00 0.00Base

0.00
0.00
0.00 777,656.25

777,656.25

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Aug 2016 11 Aug 2016

1,500,000.000 1,250.00103.648437Local
1,500,000.000

1.000000
103.648437 1,250.00 0.00Base

0.00
0.00
0.00 1,554,726.56

1,554,726.56
02R030681 Total

0.00 0.007,083.32 8,799,550.788,500,000.000 Local

7,083.32 0.00 0.00 8,799,550.788,500,000.000 Base
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CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R030699 FHLMC TBA 30 YR 3 08 Aug 20163%   14 Sep 2046 14 Sep 2016

1,500,000.000 1,625.00103.390625Local
1,500,000.000

1.000000
103.390625 1,625.00 0.00Base

0.00
0.00
0.00 1,550,859.38

1,550,859.38

BARCLAYS BANK PLC USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 812.50103.753906Local
750,000.000

1.000000
103.753906 812.50 0.00Base

0.00
0.00
0.00 778,154.30

778,154.30
02R030699 Total

0.00 0.002,437.50 2,329,013.682,250,000.000 Local

2,437.50 0.00 0.00 2,329,013.682,250,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R0306A6 FHLMC TBA 30 YR 3 08 Sep 20163%   13 Oct 2046 OPEN

750,000.000 750.00103.531250Local
750,000.000

1.000000
103.531250 750.00 0.00Base

0.00
0.00
0.00 776,484.38

776,484.38

BARCLAYS BANK PLC USD/TBA08 Sep 2016 OPEN

750,000.000 750.00103.531250Local
750,000.000

1.000000
103.531250 750.00 0.00Base

0.00
0.00
0.00 776,484.38

776,484.38
02R0306A6 Total

0.00 0.001,500.00 1,552,968.761,500,000.000 Local

1,500.00 0.00 0.00 1,552,968.761,500,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R032489 FHLMC TBA 15 YR 3.5 21 Jul 20163.5%   18 Aug 2031 16 Aug 2016

1,500,000.000 2,187.50105.859375Local
1,500,000.000

1.000000
105.859375 2,187.50 0.00Base

0.00
0.00
0.00 1,587,890.63

1,587,890.63

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R032497 FHLMC TBA 15 YR 3.5 10 Aug 20163.5%   19 Sep 2031 19 Sep 2016

1,500,000.000 2,625.00105.796875Local
1,500,000.000

1.000000
105.796875 2,625.00 0.00Base

0.00
0.00
0.00 1,586,953.13

1,586,953.13

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R0324A4 FHLMC TBA 15 YR 3.5 12 Sep 20163.5%   18 Oct 2031 OPEN

1,500,000.000 2,479.17105.703125Local
1,500,000.000

1.000000
105.703125 2,479.17 0.00Base

0.00
0.00
0.00 1,585,546.87

1,585,546.87
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GOLDMAN SACHS + CO USD/TBA02R032687 FHLMC TBA 30 YR 3.5 15 Jul 20163.5%   16 Aug 2046 11 Aug 2016

3,000,000.000 2,916.67105.183594Local
3,000,000.000

1.000000
105.183594 2,916.67 0.00Base

0.00
0.00
0.00 3,155,507.81

3,155,507.81

BANK OF AMERICA INTL NY UNITED STAT USD/TBA18 Jul 2016 11 Aug 2016

1,500,000.000 1,458.33105.218750Local
1,500,000.000

1.000000
105.218750 1,458.33 0.00Base

0.00
0.00
0.00 1,578,281.25

1,578,281.25

BANK OF AMERICA INTL NY UNITED STAT USD/TBA20 Jul 2016 11 Aug 2016

3,000,000.000 2,916.67105.269531Local
3,000,000.000

1.000000
105.269531 2,916.67 0.00Base

0.00
0.00
0.00 3,158,085.93

3,158,085.93

MORGAN STANLEY CO INCORPORATED USD/TBA21 Jul 2016 617 Aug 2016

1,000,000.000 972.22105.250000Local
1,000,000.000

1.000000
105.250000 972.22 0.00Base

0.00
0.00
0.00 1,052,500.00

1,052,500.00

MORGAN STANLEY CO INCORPORATED USD/TBA21 Jul 2016 617 Aug 2016

1,500,000.000 1,458.33105.250000Local
1,500,000.000

1.000000
105.250000 1,458.33 0.00Base

0.00
0.00
0.00 1,578,750.00

1,578,750.00

BANK OF AMERICA INTL NY UNITED STAT USD/TBA28 Jul 2016 11 Aug 2016

500,000.000 486.11105.367187Local
500,000.000

1.000000
105.367187 486.11 0.00Base

0.00
0.00
0.00 526,835.94

526,835.94

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Aug 2016 11 Aug 2016

1,500,000.000 1,458.33105.300781Local
1,500,000.000

1.000000
105.300781 1,458.33 0.00Base

0.00
0.00
0.00 1,579,511.72

1,579,511.72

JPMORGAN CHASE BANK USD/TBA08 Aug 2016 11 Aug 2016

500,000.000 486.11105.328124Local
500,000.000

1.000000
105.328124 486.11 0.00Base

0.00
0.00
0.00 526,640.62

526,640.62

JPMORGAN CHASE BANK USD/TBA08 Aug 2016 11 Aug 2016

500,000.000 486.11105.328124Local
500,000.000

1.000000
105.328124 486.11 0.00Base

0.00
0.00
0.00 526,640.62

526,640.62
02R032687 Total
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0.00 0.0012,638.88 13,682,753.8913,000,000.000 Local

12,638.88 0.00 0.00 13,682,753.8913,000,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R032695 FHLMC TBA 30 YR 3.5 08 Aug 20163.5%   14 Sep 2046 14 Sep 2016

1,500,000.000 1,895.83105.125000Local
1,500,000.000

1.000000
105.125000 1,895.83 0.00Base

0.00
0.00
0.00 1,576,875.00

1,576,875.00

CITIGROUP GLOBAL MARKETS INC. USD/TBA09 Sep 2016 14 Sep 2016

450,000.000 568.75105.218750Local
450,000.000

1.000000
105.218750 568.75 0.00Base

0.00
0.00
0.00 473,484.38

473,484.38
02R032695 Total

0.00 0.002,464.58 2,050,359.381,950,000.000 Local

2,464.58 0.00 0.00 2,050,359.381,950,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R0326A2 FHLMC TBA 30 YR 3.5 09 Sep 20163.5%   13 Oct 2046 OPEN

1,050,000.000 1,225.00105.062500Local
1,050,000.000

1.000000
105.062500 1,225.00 0.00Base

0.00
0.00
0.00 1,103,156.25

1,103,156.25

BANK OF AMERICA INTL NY UNITED STAT USD/TBA02R040680 FHLMC TBA 30 YR 4 15 Jul 20164%   16 Aug 2046 11 Aug 2016

1,750,000.000 1,944.44106.835938Local
1,750,000.000

1.000000
106.835938 1,944.44 0.00Base

0.00
0.00
0.00 1,869,628.91

1,869,628.91

BARCLAYS BANK PLC USD/TBA20 Jul 2016 11 Aug 2016

2,000,000.000 2,222.22106.914063Local
2,000,000.000

1.000000
106.914063 2,222.22 0.00Base

0.00
0.00
0.00 2,138,281.25

2,138,281.25

BARCLAYS BANK PLC USD/TBA04 Aug 2016 11 Aug 2016

1,000,000.000 1,111.11107.058594Local
1,000,000.000

1.000000
107.058594 1,111.11 0.00Base

0.00
0.00
0.00 1,070,585.94

1,070,585.94
02R040680 Total

0.00 0.005,277.77 5,078,496.104,750,000.000 Local

5,277.77 0.00 0.00 5,078,496.104,750,000.000 Base

BARCLAYS BANK PLC USD/TBA02R040698 FHLMC TBA 30 YR 4 04 Aug 20164%   14 Sep 2046 14 Sep 2016
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3,000,000.000 4,333.33106.984375Local
3,000,000.000

1.000000
106.984375 4,333.33 0.00Base

0.00
0.00
0.00 3,209,531.25

3,209,531.25

BANK OF AMERICA INTL NY UNITED STAT USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 1,083.33107.281250Local
750,000.000

1.000000
107.281250 1,083.33 0.00Base

0.00
0.00
0.00 804,609.38

804,609.38
02R040698 Total

0.00 0.005,416.66 4,014,140.633,750,000.000 Local

5,416.66 0.00 0.00 4,014,140.633,750,000.000 Base

BARCLAYS BANK PLC USD/TBA02R0406A5 FHLMC TBA 30 YR 4 08 Sep 20164%   13 Oct 2046 OPEN

2,250,000.000 3,000.00107.125000Local
2,250,000.000

1.000000
107.125000 3,000.00 0.00Base

0.00
0.00
0.00 2,410,312.50

2,410,312.50

CITIGROUP GLOBAL MARKETS INC. USD/TBA02R042686 FHLMC TBA 30 YR 4.5 15 Jul 20164.5%   16 Aug 2046 11 Aug 2016

1,000,000.000 1,250.00108.812500Local
1,000,000.000

1.000000
108.812500 1,250.00 0.00Base

0.00
0.00
0.00 1,088,125.00

1,088,125.00

JPMORGAN CHASE BANK USD/TBA20 Jul 2016 11 Aug 2016

650,000.000 812.50108.859375Local
650,000.000

1.000000
108.859375 812.50 0.00Base

0.00
0.00
0.00 707,585.94

707,585.94

JPMORGAN CHASE BANK USD/TBA09 Aug 2016 11 Aug 2016

1,000,000.000 1,250.00109.289062Local
1,000,000.000

1.000000
109.289062 1,250.00 0.00Base

0.00
0.00
0.00 1,092,890.62

1,092,890.62
02R042686 Total

0.00 0.003,312.50 2,888,601.562,650,000.000 Local

3,312.50 0.00 0.00 2,888,601.562,650,000.000 Base

JPMORGAN CHASE BANK USD/TBA02R042694 FHLMC TBA 30 YR 4.5 09 Aug 20164.5%   14 Sep 2046 14 Sep 2016

1,650,000.000 2,681.25109.078125Local
1,650,000.000

1.000000
109.078125 2,681.25 0.00Base

0.00
0.00
0.00 1,799,789.06

1,799,789.06

JPMORGAN CHASE BANK USD/TBA02R0426A1 FHLMC TBA 30 YR 4.5 07 Sep 20164.5%   13 Oct 2046 OPEN
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1,650,000.000 2,475.00109.281250Local
1,650,000.000

1.000000
109.281250 2,475.00 0.00Base

0.00
0.00
0.00 1,803,140.63

1,803,140.63

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R050689 FHLMC TBA 30 YR 5 15 Jul 20165%   16 Aug 2046 11 Aug 2016

500,000.000 694.44110.203125Local
500,000.000

1.000000
110.203125 694.44 0.00Base

0.00
0.00
0.00 551,015.63

551,015.63

BARCLAYS BANK PLC USD/TBA09 Aug 2016 11 Aug 2016

500,000.000 694.44110.218750Local
500,000.000

1.000000
110.218750 694.44 0.00Base

0.00
0.00
0.00 551,093.75

551,093.75
02R050689 Total

0.00 0.001,388.88 1,102,109.381,000,000.000 Local

1,388.88 0.00 0.00 1,102,109.381,000,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC03027XAB6 AMERICAN TOWER CORP 18 Jul 20163.5%   31 Jan 2023 18 Jul 2016

75,000.000 1,203.13103.606000Local1.000000
103.606000 1,203.13 0.00Base

0.00
0.00
0.00 77,704.50

77,704.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC03027XAC4 AMERICAN TOWER CORP 18 Jul 20163.4%   15 Feb 2019 18 Jul 2016

50,000.000 713.06104.421000Local1.000000
104.421000 713.06 0.00Base

0.00
0.00
0.00 52,210.50

52,210.50

MARKETAXESS EUROPE LIMITED USD/DTC03027XAJ9 AMERICAN TOWER CORP 20 Jul 20164.4%   15 Feb 2026 25 Jul 2016

100,000.000 2,358.89110.015000Local1.000000
110.015000 2,358.89 0.00Base

0.00
0.00
0.00 110,015.00

110,015.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC03040WAL9 AMERICAN WATER CAPITAL C 18 Jul 20163.4%   01 Mar 2025 18 Jul 2016

50,000.000 637.50107.822000Local1.000000
107.822000 637.50 0.00Base

0.00
0.00
0.00 53,911.00

53,911.00

J.P. MORGAN SECURITIES LLC USD/DTC03064VAE8 AMERICREDIT AUTOMOBILE RECEIVA 20 Jul 20162.18%   08 Jun 2020 25 Jul 2016

125,000.000 128.68100.765625Local
125,000.000

1.000000
100.765625 128.68 0.00Base

0.00
0.00
0.00 125,957.03

125,957.03
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ASSET TRANSFER AT MARKET NON CASH USD/DTC031162AW0 AMGEN INC 18 Jul 20166.375%   01 Jun 2037 18 Jul 2016

75,000.000 597.66127.429000Local1.000000
127.429000 597.66 0.00Base

0.00
0.00
0.00 95,571.75

95,571.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC031162BU3 AMGEN INC 18 Jul 20162.2%   22 May 2019 18 Jul 2016

75,000.000 247.50102.528000Local1.000000
102.528000 247.50 0.00Base

0.00
0.00
0.00 76,896.00

76,896.00

GOLDMAN SACHS + CO USD/DTC031162BZ2 AMGEN INC 10 Aug 20164.4%   01 May 2045 19 Aug 2016

50,000.000 660.00107.892000Local1.000000
107.892000 660.00 0.00Base

0.00
0.00
0.00 53,946.00

53,946.00

MILLENNIUM ADVISORS LLC USD/DTC031162CE8 AMGEN INC 20 Jul 20164.663%   15 Jun 2051 25 Jul 2016

100,000.000 531.06110.031000Local1.000000
110.031000 531.06 0.00Base

0.00
0.00
0.00 110,031.00

110,031.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC032510AC3 ANADARKO PETROLEUM CORP 18 Jul 20166.2%   15 Mar 2040 18 Jul 2016

50,000.000 1,041.94112.079000Local1.000000
112.079000 1,041.94 0.00Base

0.00
0.00
0.00 56,039.50

56,039.50

MILLENNIUM ADVISORS LLC USD/DTC032511BN6 ANADARKO PETROLEUM CORP 20 Jul 20165.55%   15 Mar 2026 25 Jul 2016

100,000.000 1,973.33112.784000Local1.000000
112.784000 1,973.33 0.00Base

0.00
0.00
0.00 112,784.00

112,784.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC03523TBP2 ANHEUSER BUSCH INBEV WOR 18 Jul 20162.5%   15 Jul 2022 18 Jul 2016

75,000.000 5.21102.361000Local1.000000
102.361000 5.21 0.00Base

0.00
0.00
0.00 76,770.75

76,770.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC03523TBQ0 ANHEUSER BUSCH INBEV WOR 18 Jul 20163.75%   15 Jul 2042 18 Jul 2016

75,000.000 7.81101.608000Local1.000000
101.608000 7.81 0.00Base

0.00
0.00
0.00 76,206.00

76,206.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AE6 ANHEUSER BUSCH INBEV FIN 18 Jul 20162.15%   01 Feb 2019 18 Jul 2016

50,000.000 492.71102.210000Local1.000000 0.00 0.00 51,105.00
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102.210000 492.71 0.00Base 0.00 51,105.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC035242AG1 ANHEUSER BUSCH INBEV FIN 20 Jul 20161.9%   01 Feb 2019 25 Jul 2016

200,000.000 1,900.00101.665000Local1.000000
101.665000 1,900.00 0.00Base

0.00
0.00
0.00 203,330.00

203,330.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AJ5 ANHEUSER BUSCH INBEV FIN 18 Jul 20162.65%   01 Feb 2021 18 Jul 2016

50,000.000 629.37103.978000Local1.000000
103.978000 629.37 0.00Base

0.00
0.00
0.00 51,989.00

51,989.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,650.00103.832000Local1.000000
103.832000 2,650.00 0.00Base

0.00
0.00
0.00 207,664.00

207,664.00
035242AJ5 Total

0.00 0.003,279.37 259,653.00250,000.000 Local

3,279.37 0.00 0.00 259,653.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AL0 ANHEUSER BUSCH INBEV FIN 18 Jul 20163.3%   01 Feb 2023 18 Jul 2016

75,000.000 1,175.63105.626000Local1.000000
105.626000 1,175.63 0.00Base

0.00
0.00
0.00 79,219.50

79,219.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AM8 ANHEUSER BUSCH INBEV FIN 18 Jul 20164.7%   01 Feb 2036 18 Jul 2016

125,000.000 2,790.63115.598000Local1.000000
115.598000 2,790.63 0.00Base

0.00
0.00
0.00 144,497.50

144,497.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AN6 ANHEUSER BUSCH INBEV FIN 18 Jul 20164.9%   01 Feb 2046 18 Jul 2016

75,000.000 1,745.62120.546000Local1.000000
120.546000 1,745.62 0.00Base

0.00
0.00
0.00 90,409.50

90,409.50

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 4,900.00120.392000Local1.000000
120.392000 4,900.00 0.00Base

0.00
0.00
0.00 240,784.00

240,784.00
035242AN6 Total

0.00 0.006,645.62 331,193.50275,000.000 Local
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6,645.62 0.00 0.00 331,193.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AP1 ANHEUSER BUSCH INBEV FIN 18 Jul 20163.65%   01 Feb 2026 18 Jul 2016

75,000.000 1,300.31107.590000Local1.000000
107.590000 1,300.31 0.00Base

0.00
0.00
0.00 80,692.50

80,692.50

BANK OF AMERICA SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,825.00107.608000Local1.000000
107.608000 1,825.00 0.00Base

0.00
0.00
0.00 107,608.00

107,608.00
035242AP1 Total

0.00 0.003,125.31 188,300.50175,000.000 Local

3,125.31 0.00 0.00 188,300.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC037411AR6 APACHE CORP 18 Jul 20166%   15 Jan 2037 18 Jul 2016

75,000.000 12.50114.781000Local1.000000
114.781000 12.50 0.00Base

0.00
0.00
0.00 86,085.75

86,085.75

DEUTSCHE BANK SECURITIES INC USD/DTC037411BA2 APACHE CORP 20 Jul 20164.75%   15 Apr 2043 25 Jul 2016

100,000.000 1,319.44105.665000Local1.000000
105.665000 1,319.44 0.00Base

0.00
0.00
0.00 105,665.00

105,665.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037735CT2 APPALACHIAN POWER CO 18 Jul 20164.4%   15 May 2044 18 Jul 2016

50,000.000 372.78107.724000Local1.000000
107.724000 372.78 0.00Base

0.00
0.00
0.00 53,862.00

53,862.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AK6 APPLE INC 18 Jul 20162.4%   03 May 2023 18 Jul 2016

50,000.000 243.33101.931000Local1.000000
101.931000 243.33 0.00Base

0.00
0.00
0.00 50,965.50

50,965.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AL4 APPLE INC 18 Jul 20163.85%   04 May 2043 18 Jul 2016

50,000.000 385.00102.656000Local1.000000
102.656000 385.00 0.00Base

0.00
0.00
0.00 51,328.00

51,328.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AR1 APPLE INC 18 Jul 20162.85%   06 May 2021 18 Jul 2016
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50,000.000 277.08105.574000Local1.000000
105.574000 277.08 0.00Base

0.00
0.00
0.00 52,787.00

52,787.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AX8 APPLE INC 18 Jul 20161.55%   07 Feb 2020 18 Jul 2016

50,000.000 337.98100.914000Local1.000000
100.914000 337.98 0.00Base

0.00
0.00
0.00 50,457.00

50,457.00

MORGAN STANLEY CO INCORPORATED USD/DTC037833BA7 APPLE INC 20 Jul 20163.45%   09 Feb 2045 25 Jul 2016

100,000.000 1,590.8395.141000Local1.000000
95.141000 1,590.83 0.00Base

0.00
0.00
0.00 95,141.00

95,141.00

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,590.8395.174000Local1.000000
95.174000 1,590.83 0.00Base

0.00
0.00
0.00 95,174.00

95,174.00
037833BA7 Total

0.00 0.003,181.66 190,315.00200,000.000 Local

3,181.66 0.00 0.00 190,315.00Base

MILLENNIUM ADVISORS LLC USD/DTC037833BG4 APPLE INC 20 Jul 20163.2%   13 May 2025 25 Jul 2016

100,000.000 640.00106.785000Local1.000000
106.785000 640.00 0.00Base

0.00
0.00
0.00 106,785.00

106,785.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833BH2 APPLE INC 18 Jul 20164.375%   13 May 2045 18 Jul 2016

125,000.000 957.03111.021000Local1.000000
111.021000 957.03 0.00Base

0.00
0.00
0.00 138,776.25

138,776.25

GOLDMAN SACHS + CO USD/DTC037833BN9 APPLE INC 15 Jul 20161.3%   23 Feb 2018 20 Jul 2016

100,000.000 530.83100.680000Local1.000000
100.680000 530.83 0.00Base

0.00
0.00
0.00 100,680.00

100,680.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833BQ2 APPLE INC 18 Jul 20161.7%   22 Feb 2019 18 Jul 2016

50,000.000 337.64101.445000Local1.000000
101.445000 337.64 0.00Base

0.00
0.00
0.00 50,722.50

50,722.50

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016
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200,000.000 1,435.56101.539000Local1.000000
101.539000 1,435.56 0.00Base

0.00
0.00
0.00 203,078.00

203,078.00
037833BQ2 Total

0.00 0.001,773.20 253,800.50250,000.000 Local

1,773.20 0.00 0.00 253,800.50Base

KEYBANC CAPITAL MARKETS INC USD/DTC037833BU3 APPLE INC 20 Jul 20162.85%   23 Feb 2023 25 Jul 2016

200,000.000 2,406.67105.214000Local1.000000
105.214000 2,406.67 0.00Base

0.00
0.00
0.00 210,428.00

210,428.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833BX7 APPLE INC 18 Jul 20164.65%   23 Feb 2046 18 Jul 2016

50,000.000 923.54115.286000Local1.000000
115.286000 923.54 0.00Base

0.00
0.00
0.00 57,643.00

57,643.00

RBC CAPITAL MARKETS USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,963.33114.533000Local1.000000
114.533000 1,963.33 0.00Base

0.00
0.00
0.00 114,533.00

114,533.00
037833BX7 Total

0.00 0.002,886.87 172,176.00150,000.000 Local

2,886.87 0.00 0.00 172,176.00Base

GOLDMAN SACHS + CO USD/DTC037833BY5 APPLE INC 15 Jul 20163.25%   23 Feb 2026 20 Jul 2016

100,000.000 1,327.08106.903000Local1.000000
106.903000 1,327.08 0.00Base

0.00
0.00
0.00 106,903.00

106,903.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC039483BL5 ARCHER DANIELS MIDLAND C 08 Aug 20162.5%   11 Aug 2026 11 Aug 2016

50,000.000 0.0099.710000Local1.000000
99.710000 0.00 0.00Base

0.00
0.00
0.00 49,855.00

49,855.00

BANK OF AMERICA SECURITIES LLC USD/DTC04010LAR4 ARES CAPITAL CORP 14 Sep 20163.625%   19 Jan 2022 19 Sep 2016

50,000.000 0.0099.639000Local1.000000
99.639000 0.00 0.00Base

0.00
0.00
0.00 49,819.50

49,819.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC040555CU6 ARIZONA PUBLIC SERVICE 18 Jul 20163.75%   15 May 2046 18 Jul 2016
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50,000.000 364.58105.113000Local1.000000
105.113000 364.58 0.00Base

0.00
0.00
0.00 52,556.50

52,556.50

RAYMOND JAMES/FI USD/DTC04351LAB6 ASCENSION HEALTH 20 Jul 20163.945%   15 Nov 2046 25 Jul 2016

100,000.000 810.92110.485000Local1.000000
110.485000 810.92 0.00Base

0.00
0.00
0.00 110,485.00

110,485.00

ASSET TRANSFER AT MARKET NON CASH USD/FED045167CK7 ASIAN DEVELOPMENT BANK 18 Jul 20161.75%   11 Sep 2018 18 Jul 2016

75,000.000 455.73101.733000Local1.000000
101.733000 455.73 0.00Base

0.00
0.00
0.00 76,299.75

76,299.75

ASSET TRANSFER AT MARKET NON CASH USD/FED045167DG5 ASIAN DEVELOPMENT BANK 18 Jul 20161.375%   15 Jan 2019 18 Jul 2016

125,000.000 4.77100.899000Local1.000000
100.899000 4.77 0.00Base

0.00
0.00
0.00 126,123.75

126,123.75

HSBC SECURITIES (USA) INC. USD/FED20 Jul 2016 25 Jul 2016

500,000.000 190.97101.026000Local1.000000
101.026000 190.97 0.00Base

0.00
0.00
0.00 505,130.00

505,130.00
045167DG5 Total

0.00 0.00195.74 631,253.75625,000.000 Local

195.74 0.00 0.00 631,253.75Base

JPMORGAN CHASE BANK USD/FED045167DL4 ASIAN DEVELOPMENT BANK 15 Jul 20161.625%   16 Mar 2021

200,000.000 1,119.44101.472000Local1.000000
101.472000 1,119.44 0.00Base

0.00
0.00
0.00 202,944.00

202,944.00

JPMORGAN CHASE BANK USD/FED15 Jul 2016 CANCEL

-200,000.000 -1,119.44101.472000Local1.000000
101.472000 -1,119.44 0.00Base

0.00
0.00
0.00 -202,944.00

-202,944.00

CHASE MANHATTAN INTERNATIONAL USD/FED15 Jul 2016 20 Jul 2016

200,000.000 1,119.44101.472000Local1.000000
101.472000 1,119.44 0.00Base

0.00
0.00
0.00 202,944.00

202,944.00
045167DL4 Total

0.00 0.001,119.44 202,944.00200,000.000 Local
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1,119.44 0.00 0.00 202,944.00Base

GOLDMAN SACHS + CO USD/FED045167DR1 ASIAN DEVELOPMENT BANK 24 Aug 20161.75%   14 Aug 2026 29 Aug 2016

200,000.000 126.39100.146000Local1.000000
100.146000 126.39 0.00Base

0.00
0.00
0.00 200,292.00

200,292.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC046353AG3 ASTRAZENECA PLC 18 Jul 20164%   18 Sep 2042 18 Jul 2016

50,000.000 655.55104.377000Local1.000000
104.377000 655.55 0.00Base

0.00
0.00
0.00 52,188.50

52,188.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC046353AL2 ASTRAZENECA PLC 18 Jul 20163.375%   16 Nov 2025 18 Jul 2016

50,000.000 281.25105.719000Local1.000000
105.719000 281.25 0.00Base

0.00
0.00
0.00 52,859.50

52,859.50

MILLENNIUM ADVISORS LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 646.88106.190000Local1.000000
106.190000 646.88 0.00Base

0.00
0.00
0.00 106,190.00

106,190.00
046353AL2 Total

0.00 0.00928.13 159,049.50150,000.000 Local

928.13 0.00 0.00 159,049.50Base

RAYMOND JAMES/FI USD/DTC04650NAB0 AT+T INC 20 Jul 20165.35%   01 Sep 2040 25 Jul 2016

100,000.000 2,140.00113.074000Local1.000000
113.074000 2,140.00 0.00Base

0.00
0.00
0.00 113,074.00

113,074.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC049560AL9 ATMOS ENERGY CORP 18 Jul 20164.15%   15 Jan 2043 18 Jul 2016

50,000.000 5.76106.778000Local1.000000
106.778000 5.76 0.00Base

0.00
0.00
0.00 53,389.00

53,389.00

JEFFERIES + COMPANY INC USD/DTC05253JAM3 AUST + NZ BANKING GRP NY 20 Jul 20162.3%   01 Jun 2021 25 Jul 2016

200,000.000 690.00101.277000Local1.000000
101.277000 690.00 0.00Base

0.00
0.00
0.00 202,554.00

202,554.00

JEFFERIES + COMPANY INC USD/DTC05253JAN1 AUST + NZ BANKING GRP NY 26 Jul 20161.6%   15 Jul 2019 29 Jul 2016
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100,000.000 62.2299.890000Local1.000000
99.890000 62.22 0.00Base

0.00
0.00
0.00 99,890.00

99,890.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC053015AD5 AUTOMATIC DATA PROCESSNG 18 Jul 20162.25%   15 Sep 2020 18 Jul 2016

25,000.000 189.06103.907000Local1.000000
103.907000 189.06 0.00Base

0.00
0.00
0.00 25,976.75

25,976.75

MILLENNIUM ADVISORS LLC USD/DTC053015AE3 AUTOMATIC DATA PROCESSNG 20 Jul 20163.375%   15 Sep 2025 25 Jul 2016

100,000.000 1,218.75108.547000Local1.000000
108.547000 1,218.75 0.00Base

0.00
0.00
0.00 108,547.00

108,547.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05348EAQ2 AVALONBAY COMMUNITIES 18 Jul 20162.95%   15 Sep 2022 18 Jul 2016

50,000.000 495.76102.936000Local1.000000
102.936000 495.76 0.00Base

0.00
0.00
0.00 51,468.00

51,468.00

JEFFERIES + COMPANY INC USD/DTC053807AS2 AVNET INC 20 Jul 20164.625%   15 Apr 2026 25 Jul 2016

100,000.000 1,490.28103.964000Local1.000000
103.964000 1,490.28 0.00Base

0.00
0.00
0.00 103,964.00

103,964.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05531FAQ6 BB+T CORPORATION 18 Jul 20162.25%   01 Feb 2019 18 Jul 2016

50,000.000 515.63102.032000Local1.000000
102.032000 515.63 0.00Base

0.00
0.00
0.00 51,016.00

51,016.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05531FAU7 BB+T CORPORATION 18 Jul 20162.625%   29 Jun 2020 18 Jul 2016

75,000.000 92.97103.067000Local1.000000
103.067000 92.97 0.00Base

0.00
0.00
0.00 77,300.25

77,300.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC055451AL2 BHP BILLITON FIN USA LTD 18 Jul 20163.25%   21 Nov 2021 18 Jul 2016

50,000.000 248.26106.494000Local1.000000
106.494000 248.26 0.00Base

0.00
0.00
0.00 53,247.00

53,247.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC055451AR9 BHP BILLITON FIN USA LTD 18 Jul 20164.125%   24 Feb 2042 18 Jul 2016

50,000.000 813.54105.359000Local1.000000
105.359000 813.54 0.00Base

0.00
0.00
0.00 52,679.50

52,679.50
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MORGAN STANLEY CO INCORPORATED USD/DTC055451AV0 BHP BILLITON FIN USA LTD 20 Jul 20165%   30 Sep 2043 25 Jul 2016

100,000.000 1,597.22118.816000Local1.000000
118.816000 1,597.22 0.00Base

0.00
0.00
0.00 118,816.00

118,816.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCE6 BP CAPITAL MARKETS PLC 18 Jul 20161.375%   10 May 2018 18 Jul 2016

50,000.000 126.04100.086000Local1.000000
100.086000 126.04 0.00Base

0.00
0.00
0.00 50,043.00

50,043.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCP1 BP CAPITAL MARKETS PLC 18 Jul 20163.814%   10 Feb 2024 18 Jul 2016

50,000.000 826.37108.684000Local1.000000
108.684000 826.37 0.00Base

0.00
0.00
0.00 54,342.00

54,342.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCR7 BP CAPITAL MARKETS PLC 18 Jul 20162.237%   10 May 2019 18 Jul 2016

50,000.000 205.06102.295000Local1.000000
102.295000 205.06 0.00Base

0.00
0.00
0.00 51,147.50

51,147.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCY2 BP CAPITAL MARKETS PLC 18 Jul 20161.674%   13 Feb 2018 18 Jul 2016

50,000.000 355.73100.683000Local1.000000
100.683000 355.73 0.00Base

0.00
0.00
0.00 50,341.50

50,341.50

MILLENNIUM ADVISORS LLC USD/DTC05565QDB1 BP CAPITAL MARKETS PLC 20 Jul 20163.119%   04 May 2026 25 Jul 2016

100,000.000 701.78103.404000Local1.000000
103.404000 701.78 0.00Base

0.00
0.00
0.00 103,404.00

103,404.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC05565QDD7 BP CAPITAL MARKETS PLC 13 Sep 20162.112%   16 Sep 2021 16 Sep 2016

100,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000.00

100,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05567LT31 BNP PARIBAS 18 Jul 20165%   15 Jan 2021 18 Jul 2016

50,000.000 6.94112.101000Local1.000000
112.101000 6.94 0.00Base

0.00
0.00
0.00 56,050.50

56,050.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC05574LPT9 BNP PARIBAS 18 Jul 20162.7%   20 Aug 2018 18 Jul 2016

75,000.000 821.25102.302000Local1.000000 0.00 0.00 76,726.50
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102.302000 821.25 0.00Base 0.00 76,726.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC057224BC0 BAKER HUGHES INC 18 Jul 20163.2%   15 Aug 2021 18 Jul 2016

25,000.000 335.56104.572000Local1.000000
104.572000 335.56 0.00Base

0.00
0.00
0.00 26,143.00

26,143.00

WELLS FARGO SECURITIES LLC USD/DTC059165EG1 BALTIMORE GAS + ELECTRIC 26 Aug 20162.4%   15 Aug 2026 31 Aug 2016

50,000.000 43.3399.832000Local1.000000
99.832000 43.33 0.00Base

0.00
0.00
0.00 49,916.00

49,916.00

WELLS FARGO SECURITIES LLC USD/DTC059165EH9 BALTIMORE GAS + ELECTRIC 26 Aug 20163.5%   15 Aug 2046 31 Aug 2016

50,000.000 63.19102.396000Local1.000000
102.396000 63.19 0.00Base

0.00
0.00
0.00 51,198.00

51,198.00

J.P. MORGAN SECURITIES LLC USD/DTC06050TLY6 BANK OF AMERICA NA 21 Jul 20161.65%   26 Mar 2018 26 Jul 2016

250,000.000 1,375.00100.566000Local1.000000
100.566000 1,375.00 0.00Base

0.00
0.00
0.00 251,415.00

251,415.00

MARKETAXESS EUROPE LIMITED USD/DTC06050TME9 BANK OF AMERICA NA 21 Jul 20162.05%   07 Dec 2018 26 Jul 2016

250,000.000 697.57101.578000Local1.000000
101.578000 697.57 0.00Base

0.00
0.00
0.00 253,945.00

253,945.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEC9 BANK OF AMERICA CORP 18 Jul 20165.625%   01 Jul 2020 18 Jul 2016

75,000.000 175.78113.141000Local1.000000
113.141000 175.78 0.00Base

0.00
0.00
0.00 84,855.75

84,855.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEH8 BANK OF AMERICA CORP 18 Jul 20165%   13 May 2021 18 Jul 2016

75,000.000 656.25111.819000Local1.000000
111.819000 656.25 0.00Base

0.00
0.00
0.00 83,864.25

83,864.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEM7 BANK OF AMERICA CORP 18 Jul 20165.7%   24 Jan 2022 18 Jul 2016

75,000.000 2,042.50115.651000Local1.000000
115.651000 2,042.50 0.00Base

0.00
0.00
0.00 86,738.25

86,738.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEX3 BANK OF AMERICA CORP 18 Jul 20162.6%   15 Jan 2019 18 Jul 2016
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75,000.000 5.42102.044000Local1.000000
102.044000 5.42 0.00Base

0.00
0.00
0.00 76,533.00

76,533.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFB0 BANK OF AMERICA CORP 18 Jul 20164.125%   22 Jan 2024 18 Jul 2016

50,000.000 996.87107.566000Local1.000000
107.566000 996.87 0.00Base

0.00
0.00
0.00 53,783.00

53,783.00

BARCLAYS CAPITAL INC. USD/DTC06051GFC8 BANK OF AMERICA CORP 20 Jul 20165%   21 Jan 2044 25 Jul 2016

200,000.000 111.11116.861000Local1.000000
116.861000 111.11 0.00Base

0.00
0.00
0.00 233,722.00

233,722.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFD6 BANK OF AMERICA CORP 18 Jul 20162.65%   01 Apr 2019 18 Jul 2016

75,000.000 579.69102.196000Local1.000000
102.196000 579.69 0.00Base

0.00
0.00
0.00 76,647.00

76,647.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFF1 BANK OF AMERICA CORP 18 Jul 20164%   01 Apr 2024 18 Jul 2016

75,000.000 875.00106.726000Local1.000000
106.726000 875.00 0.00Base

0.00
0.00
0.00 80,044.50

80,044.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFG9 BANK OF AMERICA CORP 18 Jul 20164.875%   01 Apr 2044 18 Jul 2016

75,000.000 1,066.41115.627000Local1.000000
115.627000 1,066.41 0.00Base

0.00
0.00
0.00 86,720.25

86,720.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFH7 BANK OF AMERICA CORP 18 Jul 20164.2%   26 Aug 2024 18 Jul 2016

75,000.000 1,225.00103.625000Local1.000000
103.625000 1,225.00 0.00Base

0.00
0.00
0.00 77,718.75

77,718.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFP9 BANK OF AMERICA CORP 18 Jul 20163.95%   21 Apr 2025 18 Jul 2016

75,000.000 699.48102.216000Local1.000000
102.216000 699.48 0.00Base

0.00
0.00
0.00 76,662.00

76,662.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06366RE76 BANK OF MONTREAL 18 Jul 20161.4%   10 Apr 2018 18 Jul 2016

50,000.000 186.67100.279000Local1.000000
100.279000 186.67 0.00Base

0.00
0.00
0.00 50,139.50

50,139.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC06366RMS1 BANK OF MONTREAL 18 Jul 20161.45%   09 Apr 2018 18 Jul 2016

50,000.000 195.35100.368000Local1.000000
100.368000 195.35 0.00Base

0.00
0.00
0.00 50,184.00

50,184.00

SCOTIA CAPITAL (USA) INC USD/DTC06367THQ6 BANK OF MONTREAL 20 Jul 20161.5%   18 Jul 2019 25 Jul 2016

200,000.000 58.33100.061000Local1.000000
100.061000 58.33 0.00Base

0.00
0.00
0.00 200,122.00

200,122.00

GOLDMAN SACHS + CO USD/DTC06406FAD5 BANK OF NY MELLON CORP 09 Aug 20162.2%   16 Aug 2023 16 Aug 2016

100,000.000 0.0099.826000Local1.000000
99.826000 0.00 0.00Base

0.00
0.00
0.00 99,826.00

99,826.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06406HDA4 BANK OF NY MELLON CORP 18 Jul 20163%   24 Feb 2025 18 Jul 2016

175,000.000 2,070.83104.638000Local1.000000
104.638000 2,070.83 0.00Base

0.00
0.00
0.00 183,116.50

183,116.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC064159FK7 BANK OF NOVA SCOTIA 18 Jul 20161.3%   21 Jul 2017 18 Jul 2016

75,000.000 473.96100.159000Local1.000000
100.159000 473.96 0.00Base

0.00
0.00
0.00 75,119.25

75,119.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC064159GW0 BANK OF NOVA SCOTIA 18 Jul 20162.35%   21 Oct 2020 18 Jul 2016

175,000.000 971.01102.020000Local1.000000
102.020000 971.01 0.00Base

0.00
0.00
0.00 178,535.00

178,535.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC064159HT6 BANK OF NOVA SCOTIA 20 Jul 20161.65%   14 Jun 2019 25 Jul 2016

200,000.000 375.83100.382000Local1.000000
100.382000 375.83 0.00Base

0.00
0.00
0.00 200,764.00

200,764.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC067383AE9 CR BARD INC 20 Jul 20163%   15 May 2026 25 Jul 2016

100,000.000 633.33102.409000Local1.000000
102.409000 633.33 0.00Base

0.00
0.00
0.00 102,409.00

102,409.00

MILLENNIUM ADVISORS LLC USD/DTC06738EAN5 BARCLAYS PLC 20 Jul 20164.375%   12 Jan 2026 25 Jul 2016

200,000.000 315.97103.399000Local1.000000 0.00 0.00 206,798.00
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103.399000 315.97 0.00Base 0.00 206,798.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC06738EAQ8 BARCLAYS PLC 08 Aug 20163.2%   10 Aug 2021 11 Aug 2016

200,000.000 17.78100.133000Local1.000000
100.133000 17.78 0.00Base

0.00
0.00
0.00 200,266.00

200,266.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC067901AH1 BARRICK GOLD CORP 18 Jul 20165.25%   01 Apr 2042 18 Jul 2016

50,000.000 765.62106.382000Local1.000000
106.382000 765.62 0.00Base

0.00
0.00
0.00 53,191.00

53,191.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06849RAF9 BARRICK NA FINANCE LLC 18 Jul 20164.4%   30 May 2021 18 Jul 2016

50,000.000 281.11108.325000Local1.000000
108.325000 281.11 0.00Base

0.00
0.00
0.00 54,162.50

54,162.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC07177MAB9 BAXALTA INC 18 Jul 20164%   23 Jun 2025 18 Jul 2016

50,000.000 127.78104.246000Local1.000000
104.246000 127.78 0.00Base

0.00
0.00
0.00 52,123.00

52,123.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC07177MAD5 BAXALTA INC 18 Jul 20162.875%   23 Jun 2020 18 Jul 2016

50,000.000 91.84101.382000Local1.000000
101.382000 91.84 0.00Base

0.00
0.00
0.00 50,691.00

50,691.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC07177MAL7 BAXALTA INC 20 Jul 20163.6%   23 Jun 2022 25 Jul 2016

100,000.000 320.00103.987000Local1.000000
103.987000 320.00 0.00Base

0.00
0.00
0.00 103,987.00

103,987.00

RAYMOND JAMES/FI USD/DTC072863AF0 BAYLOR SCOTT + WHITE HOL 20 Jul 20163.967%   15 Nov 2046 25 Jul 2016

100,000.000 1,123.98107.739000Local1.000000
107.739000 1,123.98 0.00Base

0.00
0.00
0.00 107,739.00

107,739.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC073902PR3 BEAR STEARNS COS LLC 18 Jul 20166.4%   02 Oct 2017 18 Jul 2016

75,000.000 1,386.67105.876000Local1.000000
105.876000 1,386.67 0.00Base

0.00
0.00
0.00 79,407.00

79,407.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC075887BE8 BECTON DICKINSON AND CO 18 Jul 20162.675%   15 Dec 2019 18 Jul 2016
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75,000.000 172.76102.923000Local1.000000
102.923000 172.76 0.00Base

0.00
0.00
0.00 77,192.25

77,192.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC084664CG4 BERKSHIRE HATHAWAY FIN 18 Jul 20161.7%   15 Mar 2019 18 Jul 2016

25,000.000 142.85101.389000Local1.000000
101.389000 142.85 0.00Base

0.00
0.00
0.00 25,347.25

25,347.25

WELLS FARGO SECURITIES LLC USD/DTC084664CK5 BERKSHIRE HATHAWAY FIN 29 Aug 20161.3%   15 Aug 2019 31 Aug 2016

100,000.000 57.78100.006000Local1.000000
100.006000 57.78 0.00Base

0.00
0.00
0.00 100,006.00

100,006.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670BJ6 BERKSHIRE HATHAWAY INC 18 Jul 20163%   11 Feb 2023 18 Jul 2016

50,000.000 645.83105.436000Local1.000000
105.436000 645.83 0.00Base

0.00
0.00
0.00 52,718.00

52,718.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670BQ0 BERKSHIRE HATHAWAY INC 18 Jul 20162.2%   15 Mar 2021 18 Jul 2016

25,000.000 184.86103.003000Local1.000000
103.003000 184.86 0.00Base

0.00
0.00
0.00 25,750.75

25,750.75

BARCLAYS CAPITAL INC. USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 1,588.89103.160000Local1.000000
103.160000 1,588.89 0.00Base

0.00
0.00
0.00 206,320.00

206,320.00
084670BQ0 Total

0.00 0.001,773.75 232,070.75225,000.000 Local

1,773.75 0.00 0.00 232,070.75Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670BS6 BERKSHIRE HATHAWAY INC 18 Jul 20163.125%   15 Mar 2026 18 Jul 2016

25,000.000 262.58104.963000Local1.000000
104.963000 262.58 0.00Base

0.00
0.00
0.00 26,240.75

26,240.75

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,128.47105.159000Local1.000000
105.159000 1,128.47 0.00Base

0.00
0.00
0.00 105,159.00

105,159.00
084670BS6 Total
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0.00 0.001,391.05 131,399.75125,000.000 Local

1,391.05 0.00 0.00 131,399.75Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC09062XAC7 BIOGEN INC 18 Jul 20162.9%   15 Sep 2020 18 Jul 2016

50,000.000 487.36104.261000Local1.000000
104.261000 487.36 0.00Base

0.00
0.00
0.00 52,130.50

52,130.50

SCOTIA CAPITAL (USA) INC USD/DTC092113AM1 BLACK HILLS CORP 10 Aug 20163.15%   15 Jan 2027 19 Aug 2016

50,000.000 0.0099.949000Local1.000000
99.949000 0.00 0.00Base

0.00
0.00
0.00 49,974.50

49,974.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC09247XAL5 BLACKROCK INC 18 Jul 20163.5%   18 Mar 2024 18 Jul 2016

50,000.000 573.61108.000000Local1.000000
108.000000 573.61 0.00Base

0.00
0.00
0.00 54,000.00

54,000.00

WELLS FARGO SECURITIES LLC USD/DTC096630AE8 BOARDWALK PIPELINES LP 20 Jul 20165.95%   01 Jun 2026 25 Jul 2016

100,000.000 1,140.42106.813000Local1.000000
106.813000 1,140.42 0.00Base

0.00
0.00
0.00 106,813.00

106,813.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC097023BE4 BOEING CO 18 Jul 20160.95%   15 May 2018 18 Jul 2016

50,000.000 80.4999.845000Local1.000000
99.845000 80.49 0.00Base

0.00
0.00
0.00 49,922.50

49,922.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC097023BP9 BOEING CO 18 Jul 20162.6%   30 Oct 2025 18 Jul 2016

50,000.000 274.44103.193000Local1.000000
103.193000 274.44 0.00Base

0.00
0.00
0.00 51,596.50

51,596.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC097023BR5 BOEING CO 15 Jul 20162.25%   15 Jun 2026 20 Jul 2016

100,000.000 387.50100.293000Local1.000000
100.293000 387.50 0.00Base

0.00
0.00
0.00 100,293.00

100,293.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 418.75100.362000Local1.000000
100.362000 418.75 0.00Base

0.00
0.00
0.00 100,362.00

100,362.00
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097023BR5 Total

0.00 0.00806.25 200,655.00200,000.000 Local

806.25 0.00 0.00 200,655.00Base

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC097023BS3 BOEING CO 20 Jul 20163.375%   15 Jun 2046 25 Jul 2016

100,000.000 628.13101.816000Local1.000000
101.816000 628.13 0.00Base

0.00
0.00
0.00 101,816.00

101,816.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC10112RAU8 BOSTON PROPERTIES LP 18 Jul 20163.85%   01 Feb 2023 18 Jul 2016

50,000.000 882.29107.419000Local1.000000
107.419000 882.29 0.00Base

0.00
0.00
0.00 53,709.50

53,709.50

J.P. MORGAN SECURITIES LLC USD/DTC10112RAY0 BOSTON PROPERTIES LP 08 Aug 20162.75%   01 Oct 2026 17 Aug 2016

100,000.000 0.0099.271000Local1.000000
99.271000 0.00 0.00Base

0.00
0.00
0.00 99,271.00

99,271.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC101137AM9 BOSTON SCIENTIFIC CORP 18 Jul 20162.65%   01 Oct 2018 18 Jul 2016

50,000.000 386.46102.168000Local1.000000
102.168000 386.46 0.00Base

0.00
0.00
0.00 51,084.00

51,084.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC101137AP2 BOSTON SCIENTIFIC CORP 20 Jul 20162.85%   15 May 2020 25 Jul 2016

100,000.000 554.17103.176000Local1.000000
103.176000 554.17 0.00Base

0.00
0.00
0.00 103,176.00

103,176.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC110122AV0 BRISTOL MYERS SQUIBB CO 18 Jul 20161.75%   01 Mar 2019 18 Jul 2016

50,000.000 328.12101.674000Local1.000000
101.674000 328.12 0.00Base

0.00
0.00
0.00 50,837.00

50,837.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC110709BN1 BRITISH COLUMBIA PROV OF 18 Jul 20162.65%   22 Sep 2021 18 Jul 2016

75,000.000 629.37105.955000Local1.000000
105.955000 629.37 0.00Base

0.00
0.00
0.00 79,466.25

79,466.25

RBC CAPITAL MARKETS USD/DTC11070TAK4 BRITISH COLUMBIA PROV OF 15 Jul 20162.25%   02 Jun 2026 20 Jul 2016

100,000.000 300.00102.653000Local1.000000 0.00 0.00 102,653.00
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102.653000 300.00 0.00Base 0.00 102,653.00

J.P. MORGAN SECURITIES LLC USD/DTC11120VAD5 BRIXMOR OPERATING PART 15 Aug 20163.25%   15 Sep 2023 24 Aug 2016

50,000.000 0.0099.736000Local1.000000
99.736000 0.00 0.00Base

0.00
0.00
0.00 49,868.00

49,868.00

MILLENNIUM ADVISORS LLC USD/DTC11133TAC7 BROADRIDGE FINANCIAL SOL 20 Jul 20163.4%   27 Jun 2026 25 Jul 2016

100,000.000 264.44101.937000Local1.000000
101.937000 264.44 0.00Base

0.00
0.00
0.00 101,937.00

101,937.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC118230AJ0 BUCKEYE PARTNERS LP 18 Jul 20164.875%   01 Feb 2021 18 Jul 2016

50,000.000 1,117.19106.240000Local1.000000
106.240000 1,117.19 0.00Base

0.00
0.00
0.00 53,120.00

53,120.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC12189LAN1 BURLINGTN NORTH SANTA FE 18 Jul 20164.45%   15 Mar 2043 18 Jul 2016

75,000.000 1,121.77115.878000Local1.000000
115.878000 1,121.77 0.00Base

0.00
0.00
0.00 86,908.50

86,908.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC12189LAU5 BURLINGTN NORTH SANTA FE 18 Jul 20164.55%   01 Sep 2044 18 Jul 2016

50,000.000 853.12117.789000Local1.000000
117.789000 853.12 0.00Base

0.00
0.00
0.00 58,894.50

58,894.50

FTN FINANCIAL SECURITIES USD/DTC12189LAZ4 BURLINGTN NORTH SANTA FE 20 Jul 20163.9%   01 Aug 2046 25 Jul 2016

100,000.000 747.50108.863000Local1.000000
108.863000 747.50 0.00Base

0.00
0.00
0.00 108,863.00

108,863.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC124857AL7 CBS CORP 18 Jul 20162.3%   15 Aug 2019 18 Jul 2016

50,000.000 482.36100.971000Local1.000000
100.971000 482.36 0.00Base

0.00
0.00
0.00 50,485.50

50,485.50

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC124857AR4 CBS CORP 20 Jul 20162.9%   15 Jan 2027 25 Jul 2016

200,000.000 225.5697.400000Local1.000000
97.400000 225.56 0.00Base

0.00
0.00
0.00 194,800.00

194,800.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC12527GAC7 CF INDUSTRIES INC 18 Jul 20163.45%   01 Jun 2023 18 Jul 2016
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50,000.000 215.6299.583000Local1.000000
99.583000 215.62 0.00Base

0.00
0.00
0.00 49,791.50

49,791.50

J.P. MORGAN SECURITIES LLC USD/DTC12527GAF0 CF INDUSTRIES INC 20 Jul 20165.15%   15 Mar 2034 25 Jul 2016

100,000.000 1,859.7299.147000Local1.000000
99.147000 1,859.72 0.00Base

0.00
0.00
0.00 99,147.00

99,147.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC125509BT5 CIGNA CORP 18 Jul 20165.375%   15 Feb 2042 18 Jul 2016

75,000.000 1,690.88119.752000Local1.000000
119.752000 1,690.88 0.00Base

0.00
0.00
0.00 89,814.00

89,814.00

WELLS FARGO SECURITIES LLC USD/DTC12591TAE6 COMM MORTGAGE TRUST 15 Jul 20164.006%   10 Apr 2047 20 Jul 2016

250,000.000 528.57111.386718Local
250,000.000

1.000000
111.386718 528.57 0.00Base

0.00
0.00
0.00 278,466.80

278,466.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC126117AT7 CNA FINANCIAL CORP 18 Jul 20164.5%   01 Mar 2026 18 Jul 2016

50,000.000 887.50107.580000Local1.000000
107.580000 887.50 0.00Base

0.00
0.00
0.00 53,790.00

53,790.00

DEUTSCHE BANK SECURITIES INC USD/DTC12625UBB8 COMM MORTGAGE TRUST 20 Jul 20164.022%   10 Jul 2045 25 Jul 2016

200,000.000 536.27111.191406Local
200,000.000

1.000000
111.191406 536.27 0.00Base

0.00
0.00
0.00 222,382.81

222,382.81

MORGAN STANLEY CO INCORPORATED USD/DTC12629NAF2 COMM MORTGAGE TRUST 15 Jul 20163.35%   10 Feb 2048 20 Jul 2016

250,000.000 442.01106.464843Local
250,000.000

1.000000
106.464843 442.01 0.00Base

0.00
0.00
0.00 266,162.11

266,162.11

ASSET TRANSFER AT MARKET NON CASH USD/DTC126408GY3 CSX CORP 18 Jul 20164.1%   15 Mar 2044 18 Jul 2016

50,000.000 689.03107.378000Local1.000000
107.378000 689.03 0.00Base

0.00
0.00
0.00 53,689.00

53,689.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC126408HB2 CSX CORP 18 Jul 20163.4%   01 Aug 2024 18 Jul 2016

50,000.000 779.17106.761000Local1.000000
106.761000 779.17 0.00Base

0.00
0.00
0.00 53,380.50

53,380.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CC2 CVS HEALTH CORP 18 Jul 20164%   05 Dec 2023 18 Jul 2016

50,000.000 227.78110.475000Local1.000000
110.475000 227.78 0.00Base

0.00
0.00
0.00 55,237.50

55,237.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CF5 CVS HEALTH CORP 18 Jul 20163.375%   12 Aug 2024 18 Jul 2016

50,000.000 721.88106.339000Local1.000000
106.339000 721.88 0.00Base

0.00
0.00
0.00 53,169.50

53,169.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CJ7 CVS HEALTH CORP 18 Jul 20162.8%   20 Jul 2020 18 Jul 2016

25,000.000 342.22104.402000Local1.000000
104.402000 342.22 0.00Base

0.00
0.00
0.00 26,100.50

26,100.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CL2 CVS HEALTH CORP 18 Jul 20163.875%   20 Jul 2025 18 Jul 2016

25,000.000 473.61110.323000Local1.000000
110.323000 473.61 0.00Base

0.00
0.00
0.00 27,580.75

27,580.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CM0 CVS HEALTH CORP 18 Jul 20164.875%   20 Jul 2035 18 Jul 2016

75,000.000 1,787.50120.078000Local1.000000
120.078000 1,787.50 0.00Base

0.00
0.00
0.00 90,058.50

90,058.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CN8 CVS HEALTH CORP 18 Jul 20165.125%   20 Jul 2045 18 Jul 2016

25,000.000 626.38126.050000Local1.000000
126.050000 626.38 0.00Base

0.00
0.00
0.00 31,512.50

31,512.50

MILLENNIUM ADVISORS LLC USD/DTC126650CT5 CVS HEALTH CORP 20 Jul 20162.125%   01 Jun 2021 25 Jul 2016

200,000.000 708.33101.698000Local1.000000
101.698000 708.33 0.00Base

0.00
0.00
0.00 203,396.00

203,396.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CU2 CVS HEALTH CORP 18 Jul 20162.875%   01 Jun 2026 18 Jul 2016

25,000.000 101.82102.435000Local1.000000
102.435000 101.82 0.00Base

0.00
0.00
0.00 25,608.75

25,608.75

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 479.17103.010000Local1.000000 0.00 0.00 103,010.00
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103.010000 479.17 0.00Base 0.00 103,010.00
126650CU2 Total

0.00 0.00580.99 128,618.75125,000.000 Local

580.99 0.00 0.00 128,618.75Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC13063A5E0 CALIFORNIA ST 18 Jul 20167.5%   01 Apr 2034 18 Jul 2016

175,000.000 3,828.12152.297000Local1.000000
152.297000 3,828.12 0.00Base

0.00
0.00
0.00 266,519.75

266,519.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC135087C77 CANADA GOVERNMENT 18 Jul 20161.625%   27 Feb 2019 18 Jul 2016

50,000.000 313.71101.795000Local1.000000
101.795000 313.71 0.00Base

0.00
0.00
0.00 50,897.50

50,897.50

RBC CAPITAL MARKETS USD/DTC135087E42 CANADA GOVERNMENT 20 Jul 20161.125%   19 Mar 2018 25 Jul 2016

500,000.000 1,968.75100.645000Local1.000000
100.645000 1,968.75 0.00Base

0.00
0.00
0.00 503,225.00

503,225.00

J.P. MORGAN SECURITIES LLC USD/DTC13607RAB6 CANADIAN IMPERIAL BANK 29 Aug 20161.6%   06 Sep 2019 06 Sep 2016

50,000.000 0.0099.982000Local1.000000
99.982000 0.00 0.00Base

0.00
0.00
0.00 49,991.00

49,991.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC136375CD2 CANADIAN NATL RAILWAY 18 Jul 20162.95%   21 Nov 2024 18 Jul 2016

75,000.000 338.02105.952000Local1.000000
105.952000 338.02 0.00Base

0.00
0.00
0.00 79,464.00

79,464.00

PERSHING LLC USD/DTC136375CJ9 CANADIAN NATL RAILWAY 20 Jul 20162.75%   01 Mar 2026 25 Jul 2016

100,000.000 1,161.11104.444000Local1.000000
104.444000 1,161.11 0.00Base

0.00
0.00
0.00 104,444.00

104,444.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC136385AV3 CANADIAN NATL RESOURCES 18 Jul 20163.9%   01 Feb 2025 18 Jul 2016

50,000.000 893.7599.681000Local1.000000
99.681000 893.75 0.00Base

0.00
0.00
0.00 49,840.50

49,840.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC13645RAV6 CANADIAN PACIFIC RR CO 18 Jul 20164.8%   15 Sep 2035 18 Jul 2016
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50,000.000 806.67114.175000Local1.000000
114.175000 806.67 0.00Base

0.00
0.00
0.00 57,087.50

57,087.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC14040HAR6 CAPITAL ONE FINANCIAL CO 18 Jul 20166.75%   15 Sep 2017 18 Jul 2016

50,000.000 1,134.38105.773000Local1.000000
105.773000 1,134.38 0.00Base

0.00
0.00
0.00 52,886.50

52,886.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC14040HBE4 CAPITAL ONE FINANCIAL CO 18 Jul 20162.45%   24 Apr 2019 18 Jul 2016

75,000.000 418.54101.793000Local1.000000
101.793000 418.54 0.00Base

0.00
0.00
0.00 76,344.75

76,344.75

GOLDMAN SACHS + CO USD/DTC14042E5V8 CAPITAL ONE NA 21 Jul 20162.35%   17 Aug 2018 26 Jul 2016

250,000.000 2,594.79101.388000Local1.000000
101.388000 2,594.79 0.00Base

0.00
0.00
0.00 253,470.00

253,470.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC14149YAX6 CARDINAL HEALTH INC 18 Jul 20161.7%   15 Mar 2018 18 Jul 2016

50,000.000 285.69100.567000Local1.000000
100.567000 285.69 0.00Base

0.00
0.00
0.00 50,283.50

50,283.50

ROBERT W.BAIRD CO.INCORPORATE USD/DTC14162VAA4 CARE CAPITAL PROPERTIES 20 Jul 20165.125%   15 Aug 2026 25 Jul 2016

100,000.000 156.60101.500000Local1.000000
101.500000 156.60 0.00Base

0.00
0.00
0.00 101,500.00

101,500.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC143127AC2 CARMAX AUTO OWNER TRUST 15 Jul 20161.37%   16 Mar 2020 20 Jul 2016

100,000.000 19.03100.312500Local
100,000.000

1.000000
100.312500 19.03 0.00Base

0.00
0.00
0.00 100,312.50

100,312.50

JEFFERIES + COMPANY INC USD/DTC149123BV2 CATERPILLAR INC 20 Jul 20163.9%   27 May 2021 25 Jul 2016

100,000.000 628.33110.441000Local1.000000
110.441000 628.33 0.00Base

0.00
0.00
0.00 110,441.00

110,441.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC149123CE9 CATERPILLAR INC 18 Jul 20164.75%   15 May 2064 18 Jul 2016

50,000.000 402.43114.739000Local1.000000
114.739000 402.43 0.00Base

0.00
0.00
0.00 57,369.50

57,369.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC14912L5P2 CATERPILLAR FINANCIAL SE 18 Jul 20161.3%   01 Mar 2018 18 Jul 2016

75,000.000 365.62100.133000Local1.000000
100.133000 365.62 0.00Base

0.00
0.00
0.00 75,099.75

75,099.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC14912L5X5 CATERPILLAR FINANCIAL SE 18 Jul 20163.75%   24 Nov 2023 18 Jul 2016

50,000.000 270.83109.554000Local1.000000
109.554000 270.83 0.00Base

0.00
0.00
0.00 54,777.00

54,777.00

GOLDMAN SACHS + CO USD/DTC14912L6R7 CATERPILLAR FINL SERVICE 15 Jul 20161.35%   18 May 2019 20 Jul 2016

100,000.000 232.50100.443000Local1.000000
100.443000 232.50 0.00Base

0.00
0.00
0.00 100,443.00

100,443.00

MILLENNIUM ADVISORS LLC USD/DTC14912L6U0 CATERPILLAR FINL SERVICE 08 Aug 20161.7%   09 Aug 2021 11 Aug 2016

100,000.000 9.4499.553000Local1.000000
99.553000 9.44 0.00Base

0.00
0.00
0.00 99,553.00

99,553.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC14916RAD6 CATHOLIC HEALTH INITIATI 18 Jul 20164.35%   01 Nov 2042 18 Jul 2016

50,000.000 453.12103.113000Local
50,000.000

1.000000
103.113000 453.12 0.00Base

0.00
0.00
0.00 51,556.50

51,556.50

BANK OF AMERICA SECURITIES LLC USD/DTC15089QAD6 CELANESE US HOLDINGS LLC 20 Jul 20164.625%   15 Nov 2022 25 Jul 2016

100,000.000 1,670.14110.062000Local1.000000
110.062000 1,670.14 0.00Base

0.00
0.00
0.00 110,062.00

110,062.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020AP9 CELGENE CORP 18 Jul 20163.625%   15 May 2024 18 Jul 2016

50,000.000 307.12105.123000Local1.000000
105.123000 307.12 0.00Base

0.00
0.00
0.00 52,561.50

52,561.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020AQ7 CELGENE CORP 18 Jul 20162.875%   15 Aug 2020 18 Jul 2016

50,000.000 602.95103.607000Local1.000000
103.607000 602.95 0.00Base

0.00
0.00
0.00 51,803.50

51,803.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020AS3 CELGENE CORP 18 Jul 20163.875%   15 Aug 2025 18 Jul 2016

50,000.000 812.67107.030000Local1.000000 0.00 0.00 53,515.00
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107.030000 812.67 0.00Base 0.00 53,515.00

DEUTSCHE BANK SECURITIES INC USD/DTC15189XAQ1 CENTERPOINT ENER HOUSTON 08 Aug 20162.4%   01 Sep 2026 11 Aug 2016

50,000.000 0.0099.884000Local1.000000
99.884000 0.00 0.00Base

0.00
0.00
0.00 49,942.00

49,942.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC161175AR5 CHARTER COMM OPT LLC/CAP 18 Jul 20163.579%   23 Jul 2020 18 Jul 2016

25,000.000 429.97104.704000Local1.000000
104.704000 429.97 0.00Base

0.00
0.00
0.00 26,176.00

26,176.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC161175AT1 CHARTER COMM OPT LLC/CAP 18 Jul 20164.908%   23 Jul 2025 18 Jul 2016

75,000.000 1,768.93110.209000Local1.000000
110.209000 1,768.93 0.00Base

0.00
0.00
0.00 82,656.75

82,656.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC161175AV6 CHARTER COMM OPT LLC/CAP 18 Jul 20166.484%   23 Oct 2045 18 Jul 2016

25,000.000 373.73122.558000Local1.000000
122.558000 373.73 0.00Base

0.00
0.00
0.00 30,639.50

30,639.50

DEUTSCHE BANK SECURITIES INC USD/DTC161571GY4 CHASE ISSUANCE TRUST 15 Jul 20161.36%   15 Apr 2020 20 Jul 2016

200,000.000 37.78100.421875Local
200,000.000

1.000000
100.421875 37.78 0.00Base

0.00
0.00
0.00 200,843.75

200,843.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764AE0 CHEVRON CORP 18 Jul 20161.718%   24 Jun 2018 18 Jul 2016

50,000.000 52.49101.136000Local1.000000
101.136000 52.49 0.00Base

0.00
0.00
0.00 50,568.00

50,568.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764AH3 CHEVRON CORP 18 Jul 20163.191%   24 Jun 2023 18 Jul 2016

50,000.000 97.50105.640000Local1.000000
105.640000 97.50 0.00Base

0.00
0.00
0.00 52,820.00

52,820.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764AY6 CHEVRON CORP 18 Jul 20162.419%   17 Nov 2020 18 Jul 2016

125,000.000 495.56103.525000Local1.000000
103.525000 495.56 0.00Base

0.00
0.00
0.00 129,406.25

129,406.25

MILLENNIUM ADVISORS LLC USD/DTC166764BG4 CHEVRON CORP 20 Jul 20162.1%   16 May 2021 25 Jul 2016
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100,000.000 402.50102.354000Local1.000000
102.354000 402.50 0.00Base

0.00
0.00
0.00 102,354.00

102,354.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764BH2 CHEVRON CORP 18 Jul 20161.561%   16 May 2019 18 Jul 2016

50,000.000 130.08100.728000Local1.000000
100.728000 130.08 0.00Base

0.00
0.00
0.00 50,364.00

50,364.00

GOLDMAN SACHS + CO USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 299.19100.985000Local1.000000
100.985000 299.19 0.00Base

0.00
0.00
0.00 100,985.00

100,985.00
166764BH2 Total

0.00 0.00429.27 151,349.00150,000.000 Local

429.27 0.00 0.00 151,349.00Base

J.P. MORGAN SECURITIES LLC USD/DTC166764BK5 CHEVRON CORP 20 Jul 20162.566%   16 May 2023 25 Jul 2016

100,000.000 491.82102.862000Local1.000000
102.862000 491.82 0.00Base

0.00
0.00
0.00 102,862.00

102,862.00

MILLENNIUM ADVISORS LLC USD/DTC166764BL3 CHEVRON CORP 20 Jul 20162.954%   16 May 2026 25 Jul 2016

100,000.000 566.18104.393000Local1.000000
104.393000 566.18 0.00Base

0.00
0.00
0.00 104,393.00

104,393.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAN2 CISCO SYSTEMS INC 18 Jul 20163.625%   04 Mar 2024 18 Jul 2016

50,000.000 664.58111.512000Local1.000000
111.512000 664.58 0.00Base

0.00
0.00
0.00 55,756.00

55,756.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAR3 CISCO SYSTEMS INC 18 Jul 20162.125%   01 Mar 2019 18 Jul 2016

50,000.000 398.44102.509000Local1.000000
102.509000 398.44 0.00Base

0.00
0.00
0.00 51,254.50

51,254.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAV4 CISCO SYSTEMS INC 18 Jul 20163%   15 Jun 2022 18 Jul 2016

50,000.000 129.17107.070000Local1.000000
107.070000 129.17 0.00Base

0.00
0.00
0.00 53,535.00

53,535.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAW2 CISCO SYSTEMS INC 18 Jul 20163.5%   15 Jun 2025 18 Jul 2016

50,000.000 150.69111.438000Local1.000000
111.438000 150.69 0.00Base

0.00
0.00
0.00 55,719.00

55,719.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RBA9 CISCO SYSTEMS INC 18 Jul 20161.4%   28 Feb 2018 18 Jul 2016

50,000.000 264.44100.728000Local1.000000
100.728000 264.44 0.00Base

0.00
0.00
0.00 50,364.00

50,364.00

US BANCORP INVESTMENTS INC USD/DTC17275RBB7 CISCO SYSTEMS INC 20 Jul 20161.6%   28 Feb 2019 25 Jul 2016

200,000.000 1,297.78101.323000Local1.000000
101.323000 1,297.78 0.00Base

0.00
0.00
0.00 202,646.00

202,646.00

WELLS FARGO SECURITIES LLC USD/DTC17275RBC5 CISCO SYSTEMS INC 20 Jul 20162.95%   28 Feb 2026 25 Jul 2016

100,000.000 1,196.39106.837000Local1.000000
106.837000 1,196.39 0.00Base

0.00
0.00
0.00 106,837.00

106,837.00

JEFFERIES + COMPANY INC USD/DTC17275RBD3 CISCO SYSTEMS INC 20 Jul 20162.2%   28 Feb 2021 25 Jul 2016

100,000.000 892.22102.986000Local1.000000
102.986000 892.22 0.00Base

0.00
0.00
0.00 102,986.00

102,986.00

SUMRIDGE PARTNERS LLC USD/DTC17275RBE1 CISCO SYSTEMS INC 20 Jul 20162.6%   28 Feb 2023 25 Jul 2016

100,000.000 1,054.44104.557000Local1.000000
104.557000 1,054.44 0.00Base

0.00
0.00
0.00 104,557.00

104,557.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HC8 CITIGROUP INC 18 Jul 20162.5%   26 Sep 2018 18 Jul 2016

75,000.000 572.92101.793000Local1.000000
101.793000 572.92 0.00Base

0.00
0.00
0.00 76,344.75

76,344.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HM6 CITIGROUP INC 18 Jul 20162.55%   08 Apr 2019 18 Jul 2016

75,000.000 520.63101.842000Local1.000000
101.842000 520.63 0.00Base

0.00
0.00
0.00 76,381.50

76,381.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HT1 CITIGROUP INC 18 Jul 20163.75%   16 Jun 2024 18 Jul 2016

50,000.000 156.25105.480000Local1.000000 0.00 0.00 52,740.00
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105.480000 156.25 0.00Base 0.00 52,740.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HY0 CITIGROUP INC 18 Jul 20161.55%   14 Aug 2017 18 Jul 2016

75,000.000 490.83100.155000Local1.000000
100.155000 490.83 0.00Base

0.00
0.00
0.00 75,116.25

75,116.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967JC6 CITIGROUP INC 18 Jul 20164.3%   20 Nov 2026 18 Jul 2016

75,000.000 501.67104.306000Local1.000000
104.306000 501.67 0.00Base

0.00
0.00
0.00 78,229.50

78,229.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967KA8 CITIGROUP INC 18 Jul 20164.45%   29 Sep 2027 18 Jul 2016

75,000.000 991.98103.549000Local1.000000
103.549000 991.98 0.00Base

0.00
0.00
0.00 77,661.75

77,661.75

BANK OF AMERICA SECURITIES LLC USD/DTC172967KG5 CITIGROUP INC 20 Jul 20163.7%   12 Jan 2026 25 Jul 2016

200,000.000 267.22104.603000Local1.000000
104.603000 267.22 0.00Base

0.00
0.00
0.00 209,206.00

209,206.00

MORGAN STANLEY CO INCORPORATED USD/DTC172967KS9 CITIGROUP INC 20 Jul 20162.05%   07 Jun 2019 25 Jul 2016

200,000.000 523.89100.790000Local1.000000
100.790000 523.89 0.00Base

0.00
0.00
0.00 201,580.00

201,580.00

BANK OF AMERICA SECURITIES LLC USD/DTC172967KU4 CITIGROUP INC 20 Jul 20164.125%   25 Jul 2028 25 Jul 2016

200,000.000 0.00100.603000Local1.000000
100.603000 0.00 0.00Base

0.00
0.00
0.00 201,206.00

201,206.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC172967KV2 CITIGROUP INC 02 Aug 20162.35%   02 Aug 2021 05 Aug 2016

100,000.000 19.58100.263000Local1.000000
100.263000 19.58 0.00Base

0.00
0.00
0.00 100,263.00

100,263.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC17305EFS9 CITIBANK CREDIT CARD ISSUANCE 15 Jul 20162.15%   15 Jul 2021 20 Jul 2016

200,000.000 59.72102.546875Local
200,000.000

1.000000
102.546875 59.72 0.00Base

0.00
0.00
0.00 205,093.75

205,093.75

UBS SECURITIES LLC USD/DTC174610AN5 CITIZENS FINANCIAL GROUP 02 Aug 20162.375%   28 Jul 2021 05 Aug 2016
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100,000.000 46.18100.508000Local1.000000
100.508000 46.18 0.00Base

0.00
0.00
0.00 100,508.00

100,508.00

MILLENNIUM ADVISORS LLC USD/DTC18551PAB5 CLECO CORPORATE HOLDINGS 20 Jul 20164.973%   01 May 2046 25 Jul 2016

100,000.000 939.34110.489000Local1.000000
110.489000 939.34 0.00Base

0.00
0.00
0.00 110,489.00

110,489.00

WELLS FARGO SECURITIES LLC USD/DTC191216AV2 COCA COLA CO/THE 20 Jul 20163.3%   01 Sep 2021 25 Jul 2016

200,000.000 2,640.00108.451000Local1.000000
108.451000 2,640.00 0.00Base

0.00
0.00
0.00 216,902.00

216,902.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216BA7 COCA COLA CO/THE 18 Jul 20161.15%   01 Apr 2018 18 Jul 2016

50,000.000 167.71100.387000Local1.000000
100.387000 167.71 0.00Base

0.00
0.00
0.00 50,193.50

50,193.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216BE9 COCA COLA CO/THE 18 Jul 20163.2%   01 Nov 2023 18 Jul 2016

50,000.000 333.33107.969000Local1.000000
107.969000 333.33 0.00Base

0.00
0.00
0.00 53,984.50

53,984.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216BF6 COCA COLA CO/THE 18 Jul 20161.65%   01 Nov 2018 18 Jul 2016

50,000.000 171.87101.518000Local1.000000
101.518000 171.87 0.00Base

0.00
0.00
0.00 50,759.00

50,759.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC19416QEF3 COLGATE PALMOLIVE CO 18 Jul 20161.75%   15 Mar 2019 18 Jul 2016

50,000.000 294.10101.717000Local1.000000
101.717000 294.10 0.00Base

0.00
0.00
0.00 50,858.50

50,858.50

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC195325CU7 REPUBLIC OF COLOMBIA 07 Sep 20165%   15 Jun 2045 12 Sep 2016

250,000.000 3,020.83111.000000Local1.000000
111.000000 3,020.83 0.00Base

0.00
0.00
0.00 277,500.00

277,500.00

MILLENNIUM ADVISORS LLC USD/DTC198280AH2 COLUMBIA PIPELINE GROUP 20 Jul 20165.8%   01 Jun 2045 25 Jul 2016

100,000.000 870.00121.140000Local1.000000
121.140000 870.00 0.00Base

0.00
0.00
0.00 121,140.00

121,140.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBE0 COMCAST CORP 18 Jul 20164.65%   15 Jul 2042 18 Jul 2016

50,000.000 6.46117.042000Local1.000000
117.042000 6.46 0.00Base

0.00
0.00
0.00 58,521.00

58,521.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBH3 COMCAST CORP 18 Jul 20164.25%   15 Jan 2033 18 Jul 2016

75,000.000 8.85111.759000Local1.000000
111.759000 8.85 0.00Base

0.00
0.00
0.00 83,819.25

83,819.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBJ9 COMCAST CORP 18 Jul 20163.6%   01 Mar 2024 18 Jul 2016

50,000.000 675.00110.061000Local1.000000
110.061000 675.00 0.00Base

0.00
0.00
0.00 55,030.50

55,030.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBR1 COMCAST CORP 18 Jul 20162.75%   01 Mar 2023 18 Jul 2016

50,000.000 546.18104.217000Local1.000000
104.217000 546.18 0.00Base

0.00
0.00
0.00 52,108.50

52,108.50

RAYMOND JAMES/FI USD/DTC20030NBT7 COMCAST CORP 15 Jul 20163.2%   15 Jul 2036 20 Jul 2016

100,000.000 8.8998.589000Local1.000000
98.589000 8.89 0.00Base

0.00
0.00
0.00 98,589.00

98,589.00

SUMRIDGE PARTNERS LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 106.6798.186000Local1.000000
98.186000 106.67 0.00Base

0.00
0.00
0.00 196,372.00

196,372.00
20030NBT7 Total

0.00 0.00115.56 294,961.00300,000.000 Local

115.56 0.00 0.00 294,961.00Base

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20030NBU4 COMCAST CORP 20 Jul 20163.4%   15 Jul 2046 25 Jul 2016

200,000.000 113.3397.390000Local1.000000
97.390000 113.33 0.00Base

0.00
0.00
0.00 194,780.00

194,780.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20030NBV2 COMCAST CORP 20 Jul 20161.625%   15 Jan 2022 25 Jul 2016

200,000.000 54.1799.745000Local1.000000
99.745000 54.17 0.00Base

0.00
0.00
0.00 199,490.00

199,490.00
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STIFEL NICOLAUS + CO INC USD/DTC20030NBW0 COMCAST CORP 15 Jul 20162.35%   15 Jan 2027 20 Jul 2016

100,000.000 6.5399.438000Local1.000000
99.438000 6.53 0.00Base

0.00
0.00
0.00 99,438.00

99,438.00

US BANCORP INVESTMENTS INC USD/DTC202795JJ0 COMMONWEALTH EDISON CO 20 Jul 20163.65%   15 Jun 2046 25 Jul 2016

100,000.000 283.89104.014000Local1.000000
104.014000 283.89 0.00Base

0.00
0.00
0.00 104,014.00

104,014.00

SCOTIA CAPITAL (USA) INC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 283.89103.788000Local1.000000
103.788000 283.89 0.00Base

0.00
0.00
0.00 103,788.00

103,788.00
202795JJ0 Total

0.00 0.00567.78 207,802.00200,000.000 Local

567.78 0.00 0.00 207,802.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC205887BQ4 CONAGRA FOODS INC 18 Jul 20161.9%   25 Jan 2018 18 Jul 2016

50,000.000 451.25100.659000Local1.000000
100.659000 451.25 0.00Base

0.00
0.00
0.00 50,329.50

50,329.50

MILLENNIUM ADVISORS LLC USD/DTC20825CAQ7 CONOCOPHILLIPS 20 Jul 20166.5%   01 Feb 2039 25 Jul 2016

100,000.000 3,141.67130.686000Local1.000000
130.686000 3,141.67 0.00Base

0.00
0.00
0.00 130,686.00

130,686.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC20825CAR5 CONOCOPHILLIPS 18 Jul 20165.75%   01 Feb 2019 18 Jul 2016

50,000.000 1,317.71109.710000Local1.000000
109.710000 1,317.71 0.00Base

0.00
0.00
0.00 54,855.00

54,855.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC20826FAJ5 CONOCOPHILLIPS COMPANY 18 Jul 20162.2%   15 May 2020 18 Jul 2016

75,000.000 279.58100.782000Local1.000000
100.782000 279.58 0.00Base

0.00
0.00
0.00 75,586.50

75,586.50

MILLENNIUM ADVISORS LLC USD/DTC20826FAQ9 CONOCOPHILLIPS COMPANY 20 Jul 20164.95%   15 Mar 2026 25 Jul 2016

100,000.000 1,883.75114.043000Local1.000000 0.00 0.00 114,043.00
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114.043000 1,883.75 0.00Base 0.00 114,043.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20826FAS5 CONOCOPHILLIPS COMPANY 20 Jul 20164.2%   15 Mar 2021 25 Jul 2016

200,000.000 3,196.67108.718000Local1.000000
108.718000 3,196.67 0.00Base

0.00
0.00
0.00 217,436.00

217,436.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC209111EM1 CONSOLIDATED EDISON CO O 18 Jul 20166.2%   15 Jun 2036 18 Jul 2016

50,000.000 266.94133.200000Local1.000000
133.200000 266.94 0.00Base

0.00
0.00
0.00 66,600.00

66,600.00

MORGAN STANLEY CO INCORPORATED USD/DTC209111FH1 CONSOLIDATED EDISON CO O 20 Jul 20163.85%   15 Jun 2046 25 Jul 2016

100,000.000 406.39105.935000Local1.000000
105.935000 406.39 0.00Base

0.00
0.00
0.00 105,935.00

105,935.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC209115AC8 CONSOLIDATED EDISON INC 18 Jul 20162%   15 May 2021 18 Jul 2016

50,000.000 166.67100.700000Local1.000000
100.700000 166.67 0.00Base

0.00
0.00
0.00 50,350.00

50,350.00

BANK OF AMERICA SECURITIES LLC USD/DTC210518CZ7 CONSUMERS ENERGY CO 08 Aug 20163.25%   15 Aug 2046 11 Aug 2016

100,000.000 9.0398.713000Local1.000000
98.713000 9.03 0.00Base

0.00
0.00
0.00 98,713.00

98,713.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC21684AAF3 COOPERATIEVE RABOBANK UA 20 Jul 20163.75%   21 Jul 2026 25 Jul 2016

200,000.000 83.3399.777000Local1.000000
99.777000 83.33 0.00Base

0.00
0.00
0.00 199,554.00

199,554.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC21685WBT3 COOPERATIEVE RABOBANK UA 18 Jul 20164.5%   11 Jan 2021 18 Jul 2016

75,000.000 46.88110.894000Local1.000000
110.894000 46.88 0.00Base

0.00
0.00
0.00 83,170.50

83,170.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC21685WDD6 COOPERATIEVE RABOBANK UA 18 Jul 20163.875%   08 Feb 2022 18 Jul 2016

75,000.000 1,275.52108.237000Local1.000000
108.237000 1,275.52 0.00Base

0.00
0.00
0.00 81,177.75

81,177.75

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC21688AAG7 RABOBANK NEDERLAND NY 26 Aug 20161.375%   09 Aug 2019 30 Aug 2016
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100,000.000 80.2199.536000Local1.000000
99.536000 80.21 0.00Base

0.00
0.00
0.00 99,536.00

99,536.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC219868BX3 CORP ANDINA DE FOMENTO 20 Sep 20162.125%   27 Sep 2021 27 Sep 2016

500,000.000 0.0099.811000Local1.000000
99.811000 0.00 0.00Base

0.00
0.00
0.00 499,055.00

499,055.00

GOLDMAN SACHS + CO USD/TBA21H030682 GNMA II TBA 30 YR 3 15 Jul 20163%   23 Aug 2046 18 Aug 2016

3,000,000.000 4,250.00104.429688Local
3,000,000.000

1.000000
104.429688 4,250.00 0.00Base

0.00
0.00
0.00 3,132,890.63

3,132,890.63

JPMORGAN CHASE BANK USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,416.67104.468750Local
1,000,000.000

1.000000
104.468750 1,416.67 0.00Base

0.00
0.00
0.00 1,044,687.50

1,044,687.50

GOLDMAN SACHS + CO USD/TBA20 Jul 2016 18 Aug 2016

1,000,000.000 1,416.67104.550781Local
1,000,000.000

1.000000
104.550781 1,416.67 0.00Base

0.00
0.00
0.00 1,045,507.81

1,045,507.81

BANK OF AMERICA INTL NY UNITED STAT USD/TBA11 Aug 2016 18 Aug 2016

2,000,000.000 2,833.33105.050781Local
2,000,000.000

1.000000
105.050781 2,833.33 0.00Base

0.00
0.00
0.00 2,101,015.62

2,101,015.62

MORGAN STANLEY CO INCORPORATED USD/TBA11 Aug 2016 18 Aug 2016

1,000,000.000 1,416.67105.109375Local
1,000,000.000

1.000000
105.109375 1,416.67 0.00Base

0.00
0.00
0.00 1,051,093.75

1,051,093.75
21H030682 Total

0.00 0.0011,333.34 8,375,195.318,000,000.000 Local

11,333.34 0.00 0.00 8,375,195.318,000,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/TBA21H030690 GNMA II TBA 30 YR 3 11 Aug 20163%   21 Sep 2046 21 Sep 2016

2,000,000.000 3,333.33104.812500Local
2,000,000.000

1.000000
104.812500 3,333.33 0.00Base

0.00
0.00
0.00 2,096,250.00

2,096,250.00

GOLDMAN SACHS + CO USD/TBA15 Sep 2016 21 Sep 2016

450,000.000 750.00104.562500Local1.000000 0.00 0.00 470,531.25
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450,000.000 104.562500 750.00 0.00Base 0.00 470,531.25

JPMORGAN CHASE BANK USD/TBA15 Sep 2016 21 Sep 2016

775,000.000 1,291.67104.523437Local
775,000.000

1.000000
104.523437 1,291.67 0.00Base

0.00
0.00
0.00 810,056.64

810,056.64
21H030690 Total

0.00 0.005,375.00 3,376,837.893,225,000.000 Local

5,375.00 0.00 0.00 3,376,837.893,225,000.000 Base

JPMORGAN CHASE BANK USD/TBA21H0306A7 GNMA II TBA 30 YR 3 15 Sep 20163%   20 Oct 2046 OPEN

775,000.000 1,227.08104.328125Local
775,000.000

1.000000
104.328125 1,227.08 0.00Base

0.00
0.00
0.00 808,542.97

808,542.97

BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Sep 2016 OPEN

775,000.000 1,227.08104.328125Local
775,000.000

1.000000
104.328125 1,227.08 0.00Base

0.00
0.00
0.00 808,542.97

808,542.97
21H0306A7 Total

0.00 0.002,454.16 1,617,085.941,550,000.000 Local

2,454.16 0.00 0.00 1,617,085.941,550,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/TBA21H032688 GNMA II TBA 30 YR 3.5 15 Jul 20163.5%   23 Aug 2046 18 Aug 2016

4,250,000.000 7,024.31106.046875Local
4,250,000.000

1.000000
106.046875 7,024.31 0.00Base

0.00
0.00
0.00 4,506,992.18

4,506,992.18

GOLDMAN SACHS + CO USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,652.78106.078125Local
1,000,000.000

1.000000
106.078125 1,652.78 0.00Base

0.00
0.00
0.00 1,060,781.25

1,060,781.25

BNP PARIBAS U.S.A NEW YORK BRANCH USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,652.78106.046875Local
1,000,000.000

1.000000
106.046875 1,652.78 0.00Base

0.00
0.00
0.00 1,060,468.75

1,060,468.75

GOLDMAN SACHS + CO USD/TBA15 Aug 2016 18 Aug 2016

500,000.000 826.39106.218750Local
500,000.000

1.000000
106.218750 826.39 0.00Base

0.00
0.00
0.00 531,093.75

531,093.75
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BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Aug 2016 18 Aug 2016

875,000.000 1,446.18106.171875Local
875,000.000

1.000000
106.171875 1,446.18 0.00Base

0.00
0.00
0.00 929,003.91

929,003.91

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA15 Aug 2016 18 Aug 2016

875,000.000 1,446.18106.171875Local
875,000.000

1.000000
106.171875 1,446.18 0.00Base

0.00
0.00
0.00 929,003.91

929,003.91
21H032688 Total

0.00 0.0014,048.62 9,017,343.758,500,000.000 Local

14,048.62 0.00 0.00 9,017,343.758,500,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA21H032696 GNMA II TBA 30 YR 3.5 15 Aug 20163.5%   21 Sep 2046 21 Sep 2016

875,000.000 1,701.39106.000000Local
875,000.000

1.000000
106.000000 1,701.39 0.00Base

0.00
0.00
0.00 927,500.00

927,500.00

BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Aug 2016 21 Sep 2016

875,000.000 1,701.39106.000000Local
875,000.000

1.000000
106.000000 1,701.39 0.00Base

0.00
0.00
0.00 927,500.00

927,500.00

BARCLAYS BANK PLC USD/TBA15 Sep 2016 21 Sep 2016

750,000.000 1,458.33106.109375Local
750,000.000

1.000000
106.109375 1,458.33 0.00Base

0.00
0.00
0.00 795,820.31

795,820.31

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA16 Sep 2016 21 Sep 2016

125,000.000 243.06106.156250Local
125,000.000

1.000000
106.156250 243.06 0.00Base

0.00
0.00
0.00 132,695.31

132,695.31
21H032696 Total

0.00 0.005,104.17 2,783,515.622,625,000.000 Local

5,104.17 0.00 0.00 2,783,515.622,625,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA21H0326A3 GNMA II TBA 30 YR 3.5 16 Sep 20163.5%   20 Oct 2046 OPEN

1,000,000.000 1,847.22106.046875Local
1,000,000.000

1.000000
106.046875 1,847.22 0.00Base

0.00
0.00
0.00 1,060,468.75

1,060,468.75
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JPMORGAN CHASE BANK USD/TBA21H040681 GNMA II TBA 30 YR 4 15 Jul 20164%   23 Aug 2046 18 Aug 2016

2,500,000.000 4,722.22106.796875Local
2,500,000.000

1.000000
106.796875 4,722.22 0.00Base

0.00
0.00
0.00 2,669,921.88

2,669,921.88

CITIGROUP GLOBAL MARKETS INC. USD/TBA20 Jul 2016 18 Aug 2016

1,250,000.000 2,361.11106.750000Local
1,250,000.000

1.000000
106.750000 2,361.11 0.00Base

0.00
0.00
0.00 1,334,375.00

1,334,375.00

NOMURA SECURITIES INTERNATIONAL INC USD/TBA12 Aug 2016 18 Aug 2016

1,000,000.000 1,888.89106.937500Local
1,000,000.000

1.000000
106.937500 1,888.89 0.00Base

0.00
0.00
0.00 1,069,375.00

1,069,375.00

NOMURA SECURITIES INTERNATIONAL INC USD/TBA15 Aug 2016 18 Aug 2016

250,000.000 472.22106.843750Local
250,000.000

1.000000
106.843750 472.22 0.00Base

0.00
0.00
0.00 267,109.38

267,109.38

NOMURA SECURITIES INTERNATIONAL INC USD/TBA15 Aug 2016 18 Aug 2016

750,000.000 1,416.67106.843749Local
750,000.000

1.000000
106.843749 1,416.67 0.00Base

0.00
0.00
0.00 801,328.12

801,328.12

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA15 Aug 2016 18 Aug 2016

1,750,000.000 3,305.56106.824219Local
1,750,000.000

1.000000
106.824219 3,305.56 0.00Base

0.00
0.00
0.00 1,869,423.83

1,869,423.83
21H040681 Total

0.00 0.0014,166.67 8,011,533.217,500,000.000 Local

14,166.67 0.00 0.00 8,011,533.217,500,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA21H040699 GNMA II TBA 30 YR 4 15 Aug 20164%   21 Sep 2046 21 Sep 2016

1,750,000.000 3,888.89106.796875Local
1,750,000.000

1.000000
106.796875 3,888.89 0.00Base

0.00
0.00
0.00 1,868,945.31

1,868,945.31

JPMORGAN CHASE BANK USD/TBA14 Sep 2016 21 Sep 2016

1,750,000.000 3,888.89107.062500Local
1,750,000.000

1.000000
107.062500 3,888.89 0.00Base

0.00
0.00
0.00 1,873,593.75

1,873,593.75
21H040699 Total
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0.00 0.007,777.78 3,742,539.063,500,000.000 Local

7,777.78 0.00 0.00 3,742,539.063,500,000.000 Base

BARCLAYS BANK PLC USD/TBA21H042687 GNMA II TBA 30 YR 4.5 15 Jul 20164.5%   23 Aug 2046 18 Aug 2016

2,250,000.000 4,781.25107.117188Local
2,250,000.000

1.000000
107.117188 4,781.25 0.00Base

0.00
0.00
0.00 2,410,136.72

2,410,136.72

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA16 Aug 2016 18 Aug 2016

725,000.000 1,540.62107.328125Local
725,000.000

1.000000
107.328125 1,540.62 0.00Base

0.00
0.00
0.00 778,128.91

778,128.91

MORGAN STANLEY CO INCORPORATED USD/TBA16 Aug 2016 18 Aug 2016

725,000.000 1,540.62107.328125Local
725,000.000

1.000000
107.328125 1,540.62 0.00Base

0.00
0.00
0.00 778,128.91

778,128.91
21H042687 Total

0.00 0.007,862.49 3,966,394.543,700,000.000 Local

7,862.49 0.00 0.00 3,966,394.543,700,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC22160KAE5 COSTCO WHOLESALE CORP 18 Jul 20161.125%   15 Dec 2017 18 Jul 2016

50,000.000 48.44100.386000Local1.000000
100.386000 48.44 0.00Base

0.00
0.00
0.00 50,193.00

50,193.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC222213AJ9 COUNCIL OF EUROPE 18 Jul 20161.125%   31 May 2018 18 Jul 2016

50,000.000 71.88100.317000Local1.000000
100.317000 71.88 0.00Base

0.00
0.00
0.00 50,158.50

50,158.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC22541HCC4 CREDIT SUISSE NEW YORK 18 Jul 20166%   15 Feb 2018 18 Jul 2016

50,000.000 1,258.33105.663000Local1.000000
105.663000 1,258.33 0.00Base

0.00
0.00
0.00 52,831.50

52,831.50

STIFEL NICOLAUS + CO INC USD/DTC225433AK7 CRED SUIS GP FUN LTD 15 Jul 20163.125%   10 Dec 2020 20 Jul 2016

200,000.000 694.44100.279000Local1.000000
100.279000 694.44 0.00Base

0.00
0.00
0.00 200,558.00

200,558.00
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MORGAN STANLEY CO INCORPORATED USD/DTC225433AQ4 CRED SUIS GP FUN LTD 20 Jul 20164.55%   17 Apr 2026 25 Jul 2016

200,000.000 2,451.94105.041000Local1.000000
105.041000 2,451.94 0.00Base

0.00
0.00
0.00 210,082.00

210,082.00

SG AMERICAS SECURITIES LLC USD/DTC225433AS0 CRED SUIS GP FUN LTD 20 Jul 20163.8%   09 Jun 2023 25 Jul 2016

200,000.000 950.00100.569000Local1.000000
100.569000 950.00 0.00Base

0.00
0.00
0.00 201,138.00

201,138.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC22546QAC1 CREDIT SUISSE NEW YORK 18 Jul 20165.3%   13 Aug 2019 18 Jul 2016

175,000.000 3,941.87109.607000Local1.000000
109.607000 3,941.87 0.00Base

0.00
0.00
0.00 191,812.25

191,812.25

MILLENNIUM ADVISORS LLC USD/DTC22822VAB7 CROWN CASTLE INTL CORP 20 Jul 20164.45%   15 Feb 2026 25 Jul 2016

100,000.000 2,064.31110.069000Local1.000000
110.069000 2,064.31 0.00Base

0.00
0.00
0.00 110,069.00

110,069.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC22822VAC5 CROWN CASTLE INTL CORP 18 Jul 20163.7%   15 Jun 2026 18 Jul 2016

25,000.000 179.86103.725000Local1.000000
103.725000 179.86 0.00Base

0.00
0.00
0.00 25,931.25

25,931.25

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23331ABJ7 D.R. HORTON INC 30 Sep 20163.75%   01 Mar 2019

15,000.000 53.13104.125000Local1.000000
104.125000 53.13 0.00Base

0.00
0.00
0.00 15,618.75

15,618.75

BARCLAYS CAPITAL INC. USD/DTC23331ABK4 D.R. HORTON INC 30 Sep 20164%   15 Feb 2020 OPEN

20,000.000 111.11105.687500Local1.000000
105.687500 111.11 0.00Base

0.00
0.00
0.00 21,137.50

21,137.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC233331AT4 DTE ENERGY CO 18 Jul 20162.4%   01 Dec 2019 18 Jul 2016

50,000.000 150.00101.581000Local1.000000
101.581000 150.00 0.00Base

0.00
0.00
0.00 50,790.50

50,790.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC23338VAF3 DTE ELECTRIC CO 18 Jul 20163.7%   01 Jun 2046 18 Jul 2016

50,000.000 303.19106.364000Local1.000000 0.00 0.00 53,182.00
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106.364000 303.19 0.00Base 0.00 53,182.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC235851AP7 DANAHER CORP 18 Jul 20162.4%   15 Sep 2020 18 Jul 2016

50,000.000 403.33103.421000Local1.000000
103.421000 403.33 0.00Base

0.00
0.00
0.00 51,710.50

51,710.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC244199BE4 DEERE + COMPANY 18 Jul 20162.6%   08 Jun 2022 18 Jul 2016

50,000.000 137.22103.603000Local1.000000
103.603000 137.22 0.00Base

0.00
0.00
0.00 51,801.50

51,801.50

WELLS FARGO SECURITIES LLC USD/DTC244199BF1 DEERE + COMPANY 20 Jul 20163.9%   09 Jun 2042 25 Jul 2016

100,000.000 498.33110.291000Local1.000000
110.291000 498.33 0.00Base

0.00
0.00
0.00 110,291.00

110,291.00

SUMRIDGE PARTNERS LLC USD/DTC24422ESL4 JOHN DEERE CAPITAL CORP 20 Jul 20162.8%   04 Mar 2021 25 Jul 2016

100,000.000 1,096.67104.769000Local1.000000
104.769000 1,096.67 0.00Base

0.00
0.00
0.00 104,769.00

104,769.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC24422ESY6 JOHN DEERE CAPITAL CORP 18 Jul 20162.375%   14 Jul 2020 18 Jul 2016

50,000.000 6.60103.146000Local1.000000
103.146000 6.60 0.00Base

0.00
0.00
0.00 51,573.00

51,573.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC24422ETC3 JOHN DEERE CAPITAL CORP 18 Jul 20163.4%   11 Sep 2025 18 Jul 2016

50,000.000 590.28108.301000Local1.000000
108.301000 590.28 0.00Base

0.00
0.00
0.00 54,150.50

54,150.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC24422ETE9 JOHN DEERE CAPITAL CORP 18 Jul 20161.95%   08 Jan 2019 18 Jul 2016

75,000.000 32.50101.860000Local1.000000
101.860000 32.50 0.00Base

0.00
0.00
0.00 76,395.00

76,395.00

BARCLAYS CAPITAL INC. USD/DTC24422ETG4 JOHN DEERE CAPITAL CORP 20 Jul 20162.8%   06 Mar 2023 25 Jul 2016

100,000.000 1,096.67104.818000Local1.000000
104.818000 1,096.67 0.00Base

0.00
0.00
0.00 104,818.00

104,818.00

BANK OF AMERICA SECURITIES LLC USD/DTC24422ETH2 JOHN DEERE CAPITAL CORP 15 Jul 20162.65%   10 Jun 2026 20 Jul 2016
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100,000.000 294.44102.534000Local1.000000
102.534000 294.44 0.00Base

0.00
0.00
0.00 102,534.00

102,534.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC24713GAB8 DELPHI AUTOMOTIVE PLC 18 Jul 20164.25%   15 Jan 2026 18 Jul 2016

50,000.000 5.90108.788000Local1.000000
108.788000 5.90 0.00Base

0.00
0.00
0.00 54,394.00

54,394.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25152R2U6 DEUTSCHE BANK AG 18 Jul 20162.95%   20 Aug 2020 18 Jul 2016

75,000.000 897.2998.959000Local1.000000
98.959000 897.29 0.00Base

0.00
0.00
0.00 74,219.25

74,219.25

WELLS FARGO SECURITIES LLC USD/DTC25152R5D1 DEUTSCHE BANK AG 15 Jul 20162.85%   10 May 2019 20 Jul 2016

100,000.000 538.3399.688000Local1.000000
99.688000 538.33 0.00Base

0.00
0.00
0.00 99,688.00

99,688.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25152RVS9 DEUTSCHE BANK AG LONDON 18 Jul 20162.5%   13 Feb 2019 18 Jul 2016

50,000.000 531.2599.296000Local1.000000
99.296000 531.25 0.00Base

0.00
0.00
0.00 49,648.00

49,648.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25179MAP8 DEVON ENERGY CORPORATION 18 Jul 20163.25%   15 May 2022 18 Jul 2016

75,000.000 413.0299.150000Local1.000000
99.150000 413.02 0.00Base

0.00
0.00
0.00 74,362.50

74,362.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC25243YAU3 DIAGEO CAPITAL PLC 18 Jul 20162.625%   29 Apr 2023 18 Jul 2016

50,000.000 280.73103.218000Local1.000000
103.218000 280.73 0.00Base

0.00
0.00
0.00 51,609.00

51,609.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25272KAA1 DIAMOND 1 FIN/DIAMOND 2 18 Jul 20163.48%   01 Jun 2019 18 Jul 2016

25,000.000 108.75102.745000Local1.000000
102.745000 108.75 0.00Base

0.00
0.00
0.00 25,686.25

25,686.25

RAYMOND JAMES/FI USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 1,044.00102.744000Local1.000000
102.744000 1,044.00 0.00Base

0.00
0.00
0.00 205,488.00

205,488.00
25272KAA1 Total
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0.00 0.001,152.75 231,174.25225,000.000 Local

1,152.75 0.00 0.00 231,174.25Base

KEYBANC CAPITAL MARKETS INC USD/DTC25272KAD5 DIAMOND 1 FIN/DIAMOND 2 15 Jul 20164.42%   15 Jun 2021 20 Jul 2016

100,000.000 601.61104.605000Local1.000000
104.605000 601.61 0.00Base

0.00
0.00
0.00 104,605.00

104,605.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

75,000.000 414.38104.530000Local1.000000
104.530000 414.38 0.00Base

0.00
0.00
0.00 78,397.50

78,397.50
25272KAD5 Total

0.00 0.001,015.99 183,002.50175,000.000 Local

1,015.99 0.00 0.00 183,002.50Base

J.P. MORGAN SECURITIES LLC USD/DTC25272KAG8 DIAMOND 1 FIN/DIAMOND 2 20 Jul 20165.45%   15 Jun 2023 25 Jul 2016

200,000.000 1,635.00105.662000Local1.000000
105.662000 1,635.00 0.00Base

0.00
0.00
0.00 211,324.00

211,324.00

RBC CAPITAL MARKETS USD/DTC25272KAK9 DIAMOND 1 FIN/DIAMOND 2 15 Jul 20166.02%   15 Jun 2026 20 Jul 2016

100,000.000 819.39107.153000Local1.000000
107.153000 819.39 0.00Base

0.00
0.00
0.00 107,153.00

107,153.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

25,000.000 188.13106.875000Local1.000000
106.875000 188.13 0.00Base

0.00
0.00
0.00 26,718.75

26,718.75
25272KAK9 Total

0.00 0.001,007.52 133,871.75125,000.000 Local

1,007.52 0.00 0.00 133,871.75Base

J.P. MORGAN SECURITIES LLC USD/DTC25272KAN3 DIAMOND 1 FIN/DIAMOND 2 20 Jul 20168.1%   15 Jul 2036 25 Jul 2016

100,000.000 1,215.00112.321000Local1.000000
112.321000 1,215.00 0.00Base

0.00
0.00
0.00 112,321.00

112,321.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25272KAR4 DIAMOND 1 FIN/DIAMOND 2 18 Jul 20168.35%   15 Jul 2046 18 Jul 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

25,000.000 260.94113.881000Local1.000000
113.881000 260.94 0.00Base

0.00
0.00
0.00 28,470.25

28,470.25

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,252.50113.423000Local1.000000
113.423000 1,252.50 0.00Base

0.00
0.00
0.00 113,423.00

113,423.00
25272KAR4 Total

0.00 0.001,513.44 141,893.25125,000.000 Local

1,513.44 0.00 0.00 141,893.25Base

WELLS FARGO SECURITIES LLC USD/DTC254683BP9 DISCOVER CARD EXECUTION NOTE T 20 Jul 20161.9%   17 Oct 2022 25 Jul 2016

125,000.000 65.97101.718750Local
125,000.000

1.000000
101.718750 65.97 0.00Base

0.00
0.00
0.00 127,148.44

127,148.44

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC254683BS3 DISCOVER CARD EXECUTION NOTE T 20 Jul 20161.64%   15 Jul 2021 25 Jul 2016

150,000.000 68.33100.937500Local
150,000.000

1.000000
100.937500 68.33 0.00Base

0.00
0.00
0.00 151,406.25

151,406.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PCK0 WALT DISNEY COMPANY/THE 18 Jul 20165.5%   15 Mar 2019 18 Jul 2016

50,000.000 924.30111.171000Local1.000000
111.171000 924.30 0.00Base

0.00
0.00
0.00 55,585.50

55,585.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PCV6 WALT DISNEY COMPANY/THE 18 Jul 20161.1%   01 Dec 2017 18 Jul 2016

50,000.000 68.75100.326000Local1.000000
100.326000 68.75 0.00Base

0.00
0.00
0.00 50,163.00

50,163.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PDF0 WALT DISNEY COMPANY/THE 18 Jul 20163.15%   17 Sep 2025 18 Jul 2016

50,000.000 520.63108.887000Local1.000000
108.887000 520.63 0.00Base

0.00
0.00
0.00 54,443.50

54,443.50

MORGAN STANLEY CO INCORPORATED USD/DTC25468PDJ2 WALT DISNEY COMPANY/THE 20 Jul 20162.3%   12 Feb 2021 25 Jul 2016

100,000.000 1,258.61103.947000Local1.000000
103.947000 1,258.61 0.00Base

0.00
0.00
0.00 103,947.00

103,947.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PDK9 WALT DISNEY COMPANY/THE 18 Jul 20163%   13 Feb 2026 18 Jul 2016

75,000.000 1,175.00106.496000Local1.000000
106.496000 1,175.00 0.00Base

0.00
0.00
0.00 79,872.00

79,872.00

PERSHING LLC USD/DTC25468PDL7 WALT DISNEY COMPANY/THE 20 Jul 20160.875%   12 Jul 2019 25 Jul 2016

200,000.000 63.1999.291000Local1.000000
99.291000 63.19 0.00Base

0.00
0.00
0.00 198,582.00

198,582.00

GOLDMAN SACHS + CO USD/DTC25468PDM5 WALT DISNEY COMPANY/THE 15 Jul 20161.85%   30 Jul 2026 20 Jul 2016

100,000.000 41.1196.391000Local1.000000
96.391000 41.11 0.00Base

0.00
0.00
0.00 96,391.00

96,391.00

J.P. MORGAN SECURITIES LLC USD/DTC25468PDN3 WALT DISNEY COMPANY/THE 20 Jul 20163%   30 Jul 2046 25 Jul 2016

200,000.000 216.6793.693000Local1.000000
93.693000 216.67 0.00Base

0.00
0.00
0.00 187,386.00

187,386.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25470DAH2 DISCOVERY COMMUNICATIONS 18 Jul 20163.25%   01 Apr 2023 18 Jul 2016

50,000.000 473.9698.270000Local1.000000
98.270000 473.96 0.00Base

0.00
0.00
0.00 49,135.00

49,135.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC256677AD7 DOLLAR GENERAL CORP 18 Jul 20164.15%   01 Nov 2025 18 Jul 2016

50,000.000 432.29109.908000Local1.000000
109.908000 432.29 0.00Base

0.00
0.00
0.00 54,954.00

54,954.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC257375AF2 DOMINION GAS HLDGS LLC 18 Jul 20164.8%   01 Nov 2043 18 Jul 2016

50,000.000 500.00108.358000Local1.000000
108.358000 500.00 0.00Base

0.00
0.00
0.00 54,179.00

54,179.00

GOLDMAN SACHS + CO USD/DTC25746UCH0 DOMINION RESOURCES INC 29 Aug 20161.6%   15 Aug 2019 31 Aug 2016

50,000.000 48.89100.005000Local1.000000
100.005000 48.89 0.00Base

0.00
0.00
0.00 50,002.50

50,002.50

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC25746UCJ6 DOMINION RESOURCES INC 29 Aug 20162%   15 Aug 2021 31 Aug 2016

50,000.000 61.11100.180000Local1.000000 0.00 0.00 50,090.00
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100.180000 61.11 0.00Base 0.00 50,090.00

MORGAN STANLEY CO INCORPORATED USD/DTC25746UCK3 DOMINION RESOURCES INC 08 Aug 20162.85%   15 Aug 2026 11 Aug 2016

100,000.000 15.8399.749000Local1.000000
99.749000 15.83 0.00Base

0.00
0.00
0.00 99,749.00

99,749.00

GOLDMAN SACHS + CO USD/DTC260543BX0 DOW CHEMICAL CO/THE 20 Jul 20168.55%   15 May 2019 25 Jul 2016

100,000.000 1,662.50119.047000Local1.000000
119.047000 1,662.50 0.00Base

0.00
0.00
0.00 119,047.00

119,047.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543CC5 DOW CHEMICAL CO/THE 18 Jul 20164.25%   15 Nov 2020 18 Jul 2016

50,000.000 360.07108.898000Local1.000000
108.898000 360.07 0.00Base

0.00
0.00
0.00 54,449.00

54,449.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543CH4 DOW CHEMICAL CO/THE 18 Jul 20163%   15 Nov 2022 18 Jul 2016

50,000.000 254.17103.732000Local1.000000
103.732000 254.17 0.00Base

0.00
0.00
0.00 51,866.00

51,866.00

SUMRIDGE PARTNERS LLC USD/DTC260543CJ0 DOW CHEMICAL CO/THE 20 Jul 20163.5%   01 Oct 2024 25 Jul 2016

100,000.000 1,108.33106.252000Local1.000000
106.252000 1,108.33 0.00Base

0.00
0.00
0.00 106,252.00

106,252.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543CK7 DOW CHEMICAL CO/THE 18 Jul 20164.25%   01 Oct 2034 18 Jul 2016

75,000.000 929.69104.194000Local1.000000
104.194000 929.69 0.00Base

0.00
0.00
0.00 78,145.50

78,145.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC263534BT5 E.I. DU PONT DE NEMOURS 18 Jul 20166%   15 Jul 2018 18 Jul 2016

50,000.000 8.33109.174000Local1.000000
109.174000 8.33 0.00Base

0.00
0.00
0.00 54,587.00

54,587.00

RAYMOND JAMES/FI USD/DTC263534BZ1 E.I. DU PONT DE NEMOURS 20 Jul 20164.625%   15 Jan 2020 25 Jul 2016

100,000.000 128.47110.298000Local1.000000
110.298000 128.47 0.00Base

0.00
0.00
0.00 110,298.00

110,298.00

MARKETAXESS EUROPE LIMITED USD/DTC263534CB3 E.I. DU PONT DE NEMOURS 20 Jul 20163.625%   15 Jan 2021 25 Jul 2016
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100,000.000 100.69107.763000Local1.000000
107.763000 100.69 0.00Base

0.00
0.00
0.00 107,763.00

107,763.00

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC263534CK3 E.I. DU PONT DE NEMOURS 20 Jul 20162.8%   15 Feb 2023 25 Jul 2016

100,000.000 1,244.44102.755000Local1.000000
102.755000 1,244.44 0.00Base

0.00
0.00
0.00 102,755.00

102,755.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC264411AD1 DUKE REALTY LP 18 Jul 20163.875%   15 Feb 2021 18 Jul 2016

50,000.000 812.67105.888000Local1.000000
105.888000 812.67 0.00Base

0.00
0.00
0.00 52,944.00

52,944.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC26441CAH8 DUKE ENERGY CORP 18 Jul 20161.625%   15 Aug 2017 18 Jul 2016

75,000.000 511.19100.439000Local1.000000
100.439000 511.19 0.00Base

0.00
0.00
0.00 75,329.25

75,329.25

BARCLAYS CAPITAL INC. USD/DTC26441CAR6 DUKE ENERGY CORP 09 Aug 20161.8%   01 Sep 2021 12 Aug 2016

50,000.000 0.0099.990000Local1.000000
99.990000 0.00 0.00Base

0.00
0.00
0.00 49,995.00

49,995.00

BARCLAYS CAPITAL INC. USD/DTC26441CAS4 DUKE ENERGY CORP 09 Aug 20162.65%   01 Sep 2026 12 Aug 2016

65,000.000 0.0099.692000Local1.000000
99.692000 0.00 0.00Base

0.00
0.00
0.00 64,799.80

64,799.80

BARCLAYS CAPITAL INC. USD/DTC26441CAT2 DUKE ENERGY CORP 09 Aug 20163.75%   01 Sep 2046 12 Aug 2016

75,000.000 0.0099.944000Local1.000000
99.944000 0.00 0.00Base

0.00
0.00
0.00 74,958.00

74,958.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC26442CAM6 DUKE ENERGY CAROLINAS 18 Jul 20164.25%   15 Dec 2041 18 Jul 2016

75,000.000 274.48112.053000Local1.000000
112.053000 274.48 0.00Base

0.00
0.00
0.00 84,039.75

84,039.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC26875PAN1 EOG RESOURCES INC 18 Jul 20163.9%   01 Apr 2035 18 Jul 2016

50,000.000 568.75101.500000Local1.000000
101.500000 568.75 0.00Base

0.00
0.00
0.00 50,750.00

50,750.00
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SG AMERICAS SECURITIES LLC USD/DTC26875PAP6 EOG RESOURCES INC 20 Jul 20164.15%   15 Jan 2026 25 Jul 2016

100,000.000 115.28110.420000Local1.000000
110.420000 115.28 0.00Base

0.00
0.00
0.00 110,420.00

110,420.00

WELLS FARGO SECURITIES LLC USD/DTC26875PAQ4 EOG RESOURCES INC 20 Jul 20165.1%   15 Jan 2036 25 Jul 2016

16,000.000 22.67116.747000Local1.000000
116.747000 22.67 0.00Base

0.00
0.00
0.00 18,679.52

18,679.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC26884ABC6 ERP OPERATING LP 18 Jul 20162.375%   01 Jul 2019 18 Jul 2016

75,000.000 74.22102.016000Local1.000000
102.016000 74.22 0.00Base

0.00
0.00
0.00 76,512.00

76,512.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC277432AR1 EASTMAN CHEMICAL CO 18 Jul 20163.8%   15 Mar 2025 18 Jul 2016

50,000.000 638.61106.456000Local1.000000
106.456000 638.61 0.00Base

0.00
0.00
0.00 53,228.00

53,228.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC278062AB0 EATON CORP 18 Jul 20161.5%   02 Nov 2017 18 Jul 2016

50,000.000 154.17100.320000Local1.000000
100.320000 154.17 0.00Base

0.00
0.00
0.00 50,160.00

50,160.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC278642AL7 EBAY INC 18 Jul 20163.45%   01 Aug 2024 18 Jul 2016

50,000.000 790.62102.738000Local1.000000
102.738000 790.62 0.00Base

0.00
0.00
0.00 51,369.00

51,369.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC278865AL4 ECOLAB INC 18 Jul 20164.35%   08 Dec 2021 18 Jul 2016

50,000.000 229.58112.520000Local1.000000
112.520000 229.58 0.00Base

0.00
0.00
0.00 56,260.00

56,260.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC279158AE9 ECOPETROL SA 18 Jul 20167.375%   18 Sep 2043 18 Jul 2016

75,000.000 1,813.02102.500000Local1.000000
102.500000 1,813.02 0.00Base

0.00
0.00
0.00 76,875.00

76,875.00

PERSHING LLC USD/DTC281020AJ6 EDISON INTERNATIONAL 20 Jul 20162.95%   15 Mar 2023 25 Jul 2016

100,000.000 1,114.44102.493000Local1.000000 0.00 0.00 102,493.00
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102.493000 1,114.44 0.00Base 0.00 102,493.00

WELLS FARGO SECURITIES LLC USD/DTC285512AD1 ELECTRONIC ARTS INC 20 Jul 20164.8%   01 Mar 2026 25 Jul 2016

100,000.000 2,013.33109.947000Local1.000000
109.947000 2,013.33 0.00Base

0.00
0.00
0.00 109,947.00

109,947.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC292505AJ3 ENCANA CORP 18 Jul 20163.9%   15 Nov 2021 18 Jul 2016

50,000.000 330.4299.407000Local1.000000
99.407000 330.42 0.00Base

0.00
0.00
0.00 49,703.50

49,703.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC29273RAH2 ENERGY TRANSFER PARTNERS 18 Jul 20166.7%   01 Jul 2018 18 Jul 2016

75,000.000 209.37106.936000Local1.000000
106.936000 209.37 0.00Base

0.00
0.00
0.00 80,202.00

80,202.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29273RAT6 ENERGY TRANSFER PARTNERS 18 Jul 20165.15%   01 Feb 2043 18 Jul 2016

50,000.000 1,180.2194.402000Local1.000000
94.402000 1,180.21 0.00Base

0.00
0.00
0.00 47,201.00

47,201.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29273RBG3 ENERGY TRANSFER PARTNERS 18 Jul 20164.75%   15 Jan 2026 18 Jul 2016

50,000.000 6.60105.004000Local1.000000
105.004000 6.60 0.00Base

0.00
0.00
0.00 52,502.00

52,502.00

WELLS FARGO SECURITIES LLC USD/DTC29273RBJ7 ENERGY TRANSFER PARTNERS 20 Jul 20166.125%   15 Dec 2045 25 Jul 2016

100,000.000 680.56109.789000Local1.000000
109.789000 680.56 0.00Base

0.00
0.00
0.00 109,789.00

109,789.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC29336UAF4 ENLINK MIDSTREAM PARTNER 15 Jul 20164.85%   15 Jul 2026 20 Jul 2016

100,000.000 80.83100.324000Local1.000000
100.324000 80.83 0.00Base

0.00
0.00
0.00 100,324.00

100,324.00

MORGAN STANLEY CO INCORPORATED USD/DTC29364GAJ2 ENTERGY CORP 29 Aug 20162.95%   01 Sep 2026 31 Aug 2016

50,000.000 49.17101.136000Local1.000000
101.136000 49.17 0.00Base

0.00
0.00
0.00 50,568.00

50,568.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29364NAT5 ENTERGY MISSISSIPPI INC 18 Jul 20162.85%   01 Jun 2028 18 Jul 2016
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50,000.000 249.37101.759000Local1.000000
101.759000 249.37 0.00Base

0.00
0.00
0.00 50,879.50

50,879.50

J.P. MORGAN SECURITIES LLC USD/DTC29364WAX6 ENTERGY LOUISIANA LLC 20 Jul 20163.05%   01 Jun 2031 25 Jul 2016

200,000.000 1,118.33102.265000Local1.000000
102.265000 1,118.33 0.00Base

0.00
0.00
0.00 204,530.00

204,530.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29379VAC7 ENTERPRISE PRODUCTS OPER 18 Jul 20166.5%   31 Jan 2019 18 Jul 2016

50,000.000 1,489.58111.593000Local1.000000
111.593000 1,489.58 0.00Base

0.00
0.00
0.00 55,796.50

55,796.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC29379VBA0 ENTERPRISE PRODUCTS OPER 18 Jul 20164.85%   15 Mar 2044 18 Jul 2016

75,000.000 1,222.60109.508000Local1.000000
109.508000 1,222.60 0.00Base

0.00
0.00
0.00 82,131.00

82,131.00

WELLS FARGO SECURITIES LLC USD/DTC29379VBC6 ENTERPRISE PRODUCTS OPER 20 Jul 20165.1%   15 Feb 2045 25 Jul 2016

100,000.000 2,266.67114.967000Local1.000000
114.967000 2,266.67 0.00Base

0.00
0.00
0.00 114,967.00

114,967.00

MORGAN STANLEY CO INCORPORATED USD/DTC29379VBJ1 ENTERPRISE PRODUCTS OPER 20 Jul 20164.9%   15 May 2046 25 Jul 2016

100,000.000 952.78111.242000Local1.000000
111.242000 952.78 0.00Base

0.00
0.00
0.00 111,242.00

111,242.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29379VBK8 ENTERPRISE PRODUCTS OPER 18 Jul 20162.85%   15 Apr 2021 18 Jul 2016

50,000.000 368.13103.814000Local1.000000
103.814000 368.13 0.00Base

0.00
0.00
0.00 51,907.00

51,907.00

MILLENNIUM ADVISORS LLC USD/DTC29379VBL6 ENTERPRISE PRODUCTS OPER 20 Jul 20163.95%   15 Feb 2027 25 Jul 2016

100,000.000 1,119.17108.269000Local1.000000
108.269000 1,119.17 0.00Base

0.00
0.00
0.00 108,269.00

108,269.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC29736RAH3 ESTEE LAUDER CO INC 20 Jul 20161.7%   10 May 2021 25 Jul 2016

100,000.000 354.17100.910000Local1.000000
100.910000 354.17 0.00Base

0.00
0.00
0.00 100,910.00

100,910.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC29874QCK8 EUROPEAN BK RECON + DEV 18 Jul 20161%   17 Sep 2018 18 Jul 2016

75,000.000 247.92100.021000Local1.000000
100.021000 247.92 0.00Base

0.00
0.00
0.00 75,015.75

75,015.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC29874QCL6 EUROPEAN BK RECON + DEV 18 Jul 20161.625%   15 Nov 2018 18 Jul 2016

50,000.000 137.67101.443000Local1.000000
101.443000 137.67 0.00Base

0.00
0.00
0.00 50,721.50

50,721.50

MARKETAXESS EUROPE LIMITED USD/DTC29874QCW2 EUROPEAN BK RECON + DEV 20 Jul 20160.875%   22 Jul 2019 25 Jul 2016

300,000.000 36.4699.580000Local1.000000
99.580000 36.46 0.00Base

0.00
0.00
0.00 298,740.00

298,740.00

GOLDMAN SACHS + CO USD/DTC29874QCX0 EUROPEAN BK RECON + DEV 24 Aug 20161.125%   24 Aug 2020 29 Aug 2016

200,000.000 31.2599.697000Local1.000000
99.697000 31.25 0.00Base

0.00
0.00
0.00 199,394.00

199,394.00

BARCLAYS CAPITAL INC. USD/DTC298785DV5 EUROPEAN INVESTMENT BANK 07 Sep 20164.875%   15 Feb 2036

250,000.000 914.06140.928000Local1.000000
140.928000 914.06 0.00Base

0.00
0.00
0.00 352,320.00

352,320.00

BARCLAYS CAPITAL INC. USD/DTC07 Sep 2016 CANCEL

-250,000.000 -914.06140.928000Local1.000000
140.928000 -914.06 0.00Base

0.00
0.00
0.00 -352,320.00

-352,320.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC07 Sep 2016 12 Sep 2016

250,000.000 914.06140.928000Local1.000000
140.928000 914.06 0.00Base

0.00
0.00
0.00 352,320.00

352,320.00
298785DV5 Total

0.00 0.00914.06 352,320.00250,000.000 Local

914.06 0.00 0.00 352,320.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GC4 EUROPEAN INVESTMENT BANK 18 Jul 20161%   15 Jun 2018 18 Jul 2016

75,000.000 64.58100.129000Local1.000000
100.129000 64.58 0.00Base

0.00
0.00
0.00 75,096.75

75,096.75
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Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GH3 EUROPEAN INVESTMENT BANK 18 Jul 20161.875%   15 Mar 2019 18 Jul 2016

75,000.000 472.66102.100000Local1.000000
102.100000 472.66 0.00Base

0.00
0.00
0.00 76,575.00

76,575.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GL4 EUROPEAN INVESTMENT BANK 18 Jul 20162.5%   15 Apr 2021 18 Jul 2016

75,000.000 473.96105.125000Local1.000000
105.125000 473.96 0.00Base

0.00
0.00
0.00 78,843.75

78,843.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GM2 EUROPEAN INVESTMENT BANK 18 Jul 20161.75%   17 Jun 2019 18 Jul 2016

50,000.000 70.49101.854000Local1.000000
101.854000 70.49 0.00Base

0.00
0.00
0.00 50,927.00

50,927.00

SG AMERICAS SECURITIES LLC USD/DTC298785HA7 EUROPEAN INVESTMENT BANK 20 Jul 20162%   15 Mar 2021 25 Jul 2016

400,000.000 2,888.89103.045000Local1.000000
103.045000 2,888.89 0.00Base

0.00
0.00
0.00 412,180.00

412,180.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785HB5 EUROPEAN INVESTMENT BANK 18 Jul 20161.25%   15 May 2019 18 Jul 2016

175,000.000 370.66100.574000Local1.000000
100.574000 370.66 0.00Base

0.00
0.00
0.00 176,004.50

176,004.50

BARCLAYS CAPITAL INC. USD/DTC298785HE9 EUROPEAN INVESTMENT BANK 15 Jul 20161.125%   15 Aug 2019 20 Jul 2016

100,000.000 193.75100.120000Local1.000000
100.120000 193.75 0.00Base

0.00
0.00
0.00 100,120.00

100,120.00

GOLDMAN SACHS + CO USD/DTC30161NAH4 EXELON CORP 20 Jul 20162.85%   15 Jun 2020 25 Jul 2016

100,000.000 316.67103.509000Local1.000000
103.509000 316.67 0.00Base

0.00
0.00
0.00 103,509.00

103,509.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30161NAN1 EXELON CORP 18 Jul 20163.95%   15 Jun 2025 18 Jul 2016

75,000.000 255.10108.405000Local1.000000
108.405000 255.10 0.00Base

0.00
0.00
0.00 81,303.75

81,303.75

SMBC SECURITIES INC USD/DTC30161NAS0 EXELON CORP 20 Jul 20165.1%   15 Jun 2045 25 Jul 2016

100,000.000 566.67118.619000Local1.000000 0.00 0.00 118,619.00
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118.619000 566.67 0.00Base 0.00 118,619.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30216BFQ0 EXPORT DEVELOPMNT CANADA 18 Jul 20161%   15 Jun 2018 18 Jul 2016

75,000.000 64.58100.229000Local1.000000
100.229000 64.58 0.00Base

0.00
0.00
0.00 75,171.75

75,171.75

BARCLAYS CAPITAL INC. USD/DTC30216BGD8 EXPORT DEVELOPMNT CANADA 15 Jul 20161.5%   26 May 2021 20 Jul 2016

100,000.000 225.00101.031000Local1.000000
101.031000 225.00 0.00Base

0.00
0.00
0.00 101,031.00

101,031.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30219GAH1 EXPRESS SCRIPTS HOLDING 18 Jul 20162.25%   15 Jun 2019 18 Jul 2016

50,000.000 96.88101.620000Local1.000000
101.620000 96.88 0.00Base

0.00
0.00
0.00 50,810.00

50,810.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30219GAL2 EXPRESS SCRIPTS HOLDING 18 Jul 20163.3%   25 Feb 2021 18 Jul 2016

50,000.000 646.25104.864000Local1.000000
104.864000 646.25 0.00Base

0.00
0.00
0.00 52,432.00

52,432.00

RBC CAPITAL MARKETS USD/DTC30219GAN8 EXPRESS SCRIPTS HOLDING 20 Jul 20163.4%   01 Mar 2027 25 Jul 2016

100,000.000 188.89101.226000Local1.000000
101.226000 188.89 0.00Base

0.00
0.00
0.00 101,226.00

101,226.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30231GAL6 EXXON MOBIL CORPORATION 18 Jul 20161.305%   06 Mar 2018 18 Jul 2016

50,000.000 235.63100.512000Local1.000000
100.512000 235.63 0.00Base

0.00
0.00
0.00 50,256.00

50,256.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30231GAR3 EXXON MOBIL CORPORATION 18 Jul 20162.726%   01 Mar 2023 18 Jul 2016

75,000.000 755.33104.079000Local1.000000
104.079000 755.33 0.00Base

0.00
0.00
0.00 78,059.25

78,059.25

GOLDMAN SACHS + CO USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,075.26104.850000Local1.000000
104.850000 1,075.26 0.00Base

0.00
0.00
0.00 104,850.00

104,850.00
30231GAR3 Total
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0.00 0.001,830.59 182,909.25175,000.000 Local

1,830.59 0.00 0.00 182,909.25Base

RBC CAPITAL MARKETS USD/DTC30231GAT9 EXXON MOBIL CORPORATION 20 Jul 20163.043%   01 Mar 2026 25 Jul 2016

100,000.000 1,200.29106.810000Local1.000000
106.810000 1,200.29 0.00Base

0.00
0.00
0.00 106,810.00

106,810.00

SG AMERICAS SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,400.59106.767000Local1.000000
106.767000 2,400.59 0.00Base

0.00
0.00
0.00 213,534.00

213,534.00
30231GAT9 Total

0.00 0.003,600.88 320,344.00300,000.000 Local

3,600.88 0.00 0.00 320,344.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC30231GAV4 EXXON MOBIL CORPORATION 20 Jul 20162.222%   01 Mar 2021 25 Jul 2016

100,000.000 876.46103.093000Local1.000000
103.093000 876.46 0.00Base

0.00
0.00
0.00 103,093.00

103,093.00

J.P. MORGAN SECURITIES LLC USD/DTC30254WAJ8 FMS WERTMANAGEMENT 15 Jul 20161.375%   08 Jun 2021

100,000.000 133.68100.316000Local1.000000
100.316000 133.68 0.00Base

0.00
0.00
0.00 100,316.00

100,316.00

J.P. MORGAN SECURITIES LLC USD/DTC15 Jul 2016 CANCEL

-100,000.000 -133.68100.316000Local1.000000
100.316000 -133.68 0.00Base

0.00
0.00
0.00 -100,316.00

-100,316.00

J P MORGAN CHASE/J P MORGAN INTL USD/DTC15 Jul 2016 20 Jul 2016

100,000.000 133.68100.316000Local1.000000
100.316000 133.68 0.00Base

0.00
0.00
0.00 100,316.00

100,316.00
30254WAJ8 Total

0.00 0.00133.68 100,316.00100,000.000 Local

133.68 0.00 0.00 100,316.00Base

CITIGROUP GLOBAL MARKETS INC. USD/FED3128MJX47 FED HM LN PC POOL G08698 09 Sep 20163.5%   01 Mar 2046 14 Sep 2016
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470,591.580 594.78105.234373Local
500,000.000

1.000000
105.234373 594.78 0.00Base

0.00
0.00
0.00 495,224.10

495,224.10

BANK OF AMERICA INTL NY UNITED STAT USD/FED3128MJX88 FED HM LN PC POOL G08702 18 Jul 20163.5%   01 Apr 2046

1,480,302.770 1,439.18105.312500Local
1,500,000.000

1.000000
105.312500 1,439.18 0.00Base

0.00
0.00
0.00 1,558,943.85

1,558,943.85

BANK OF AMERICA INTL NY UNITED STAT USD/FED18 Jul 2016 CANCEL

-1,480,302.770 -1,439.18105.312500Local
1,500,000.000

1.000000
105.312500 -1,439.18 0.00Base

0.00
0.00
0.00 -1,558,943.85

-1,558,943.85

JPMORGAN CHASE BANK USD/FED08 Aug 2016

979,654.420 952.44105.453125Local
1,000,000.000

1.000000
105.453125 952.44 0.00Base

0.00
0.00
0.00 1,033,076.20

1,033,076.20

JPMORGAN CHASE BANK USD/FED08 Aug 2016 CANCEL

-979,654.420 -952.44105.453125Local
1,000,000.000

1.000000
105.453125 -952.44 0.00Base

0.00
0.00
0.00 -1,033,076.20

-1,033,076.20

BANK OF AMERICA INTL NY UNITED STAT USD/FED18 Jul 2016

1,469,481.630 1,428.66105.312500Local
1,500,000.000

1.000000
105.312500 1,428.66 0.00Base

0.00
0.00
0.00 1,547,547.84

1,547,547.84

BANK OF AMERICA INTL NY UNITED STAT USD/FED18 Jul 2016 CANCEL

-1,469,481.630 -1,428.66105.312500Local
1,500,000.000

1.000000
105.312500 -1,428.66 0.00Base

0.00
0.00
0.00 -1,547,547.84

-1,547,547.84

BANK OF AMERICA INTL NY UNITED STAT USD/FED18 Jul 2016 2411 Aug 2016

1,469,481.630 1,428.66105.312500Local
1,500,000.000

1.000000
105.312500 1,428.66 0.00Base

0.00
0.00
0.00 1,547,547.84

1,547,547.84

JPMORGAN CHASE BANK USD/DTC08 Aug 2016 311 Aug 2016

979,654.420 952.44105.453124Local
1,000,000.000

1.000000
105.453124 952.44 0.00Base

0.00
0.00
0.00 1,033,076.20

1,033,076.20
3128MJX88 Total

0.00 0.002,381.10 2,580,624.042,449,136.050 Local
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2,381.10 0.00 0.00 2,580,624.0410,500,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/FED3128MJXK1 FED HM LN PC POOL G08681 21 Jul 20163.5%   01 Dec 2045

2,509,288.420 2,439.59105.265625Local
2,650,000.000

1.000000
105.265625 2,439.59 0.00Base

0.00
0.00
0.00 2,641,418.14

2,641,418.14

MORGAN STANLEY CO INCORPORATED USD/FED21 Jul 2016 CANCEL

-2,509,288.420 -2,439.59105.265625Local
2,650,000.000

1.000000
105.265625 -2,439.59 0.00Base

0.00
0.00
0.00 -2,641,418.14

-2,641,418.14

MORGAN STANLEY CO INCORPORATED USD/FED21 Jul 2016

2,476,279.590 2,407.50105.265625Local
2,650,000.000

1.000000
105.265625 2,407.50 0.00Base

0.00
0.00
0.00 2,606,671.19

2,606,671.19

MORGAN STANLEY CO INCORPORATED USD/FED21 Jul 2016 CANCEL

-2,476,279.590 -2,407.50105.265625Local
2,650,000.000

1.000000
105.265625 -2,407.50 0.00Base

0.00
0.00
0.00 -2,606,671.19

-2,606,671.19

MORGAN STANLEY CO INCORPORATED USD/FED21 Jul 2016 2111 Aug 2016

2,476,279.590 2,407.50105.265625Local
2,650,000.000

1.000000
105.265625 2,407.50 0.00Base

0.00
0.00
0.00 2,606,671.19

2,606,671.19
3128MJXK1 Total

0.00 0.002,407.50 2,606,671.192,476,279.590 Local

2,407.50 0.00 0.00 2,606,671.1913,250,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED3128MJXS4 FED HM LN PC POOL G08688 04 Aug 20164%   01 Jan 2046

753,345.750 837.05107.156250Local
800,000.000

1.000000
107.156250 837.05 0.00Base

0.00
0.00
0.00 807,257.06

807,257.06

BANK OF AMERICA INTL NY UNITED STAT USD/FED04 Aug 2016 CANCEL

-753,345.750 -837.05107.156250Local
800,000.000

1.000000
107.156250 -837.05 0.00Base

0.00
0.00
0.00 -807,257.06

-807,257.06

BANK OF AMERICA INTL NY UNITED STAT USD/FED04 Aug 2016 11 Aug 2016

736,598.410 818.44107.156250Local
800,000.000

1.000000
107.156250 818.44 0.00Base

0.00
0.00
0.00 789,311.23

789,311.23
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BANK OF AMERICA INTL NY UNITED STAT USD/FED08 Sep 2016 14 Sep 2016

761,451.560 1,099.87107.359375Local
850,000.000

1.000000
107.359375 1,099.87 0.00Base

0.00
0.00
0.00 817,489.64

817,489.64
3128MJXS4 Total

0.00 0.001,918.31 1,606,800.871,498,049.970 Local

1,918.31 0.00 0.00 1,606,800.873,250,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED3128MJYM6 FED HM LN PC POOL G08715 21 Jul 20163%   01 Aug 2046

2,000,000.000 1,666.67103.546875Local
2,000,000.000

1.000000
103.546875 1,666.67 0.00Base

0.00
0.00
0.00 2,070,937.50

2,070,937.50

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-2,000,000.000 -1,666.67103.546875Local
2,000,000.000

1.000000
103.546875 -1,666.67 0.00Base

0.00
0.00
0.00 -2,070,937.50

-2,070,937.50

NOMURA SECURITIES INTERNATIONAL INC USD/FED3128MJYM6 FED HM LN PC POOL G08715 21 Jul 20163%   01 Aug 2046

1,994,749.540 1,662.29103.546875Local
2,000,000.000

1.000000
103.546875 1,662.29 0.00Base

0.00
0.00
0.00 2,065,500.81

2,065,500.81

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-1,994,749.540 -1,662.29103.546875Local
2,000,000.000

1.000000
103.546875 -1,662.29 0.00Base

0.00
0.00
0.00 -2,065,500.81

-2,065,500.81

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 2111 Aug 2016

1,994,749.540 1,662.29103.546875Local
2,000,000.000

1.000000
103.546875 1,662.29 0.00Base

0.00
0.00
0.00 2,065,500.81

2,065,500.81
3128MJYM6 Total

0.00 0.001,662.29 2,065,500.811,994,749.540 Local

1,662.29 0.00 0.00 2,065,500.8110,000,000.000 Base

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED3128MJYT1 FED HM LN PC POOL G08721 08 Aug 20163%   01 Sep 2046 11 Aug 2016

750,000.000 625.00103.703125Local
750,000.000

1.000000
103.703125 625.00 0.00Base

0.00
0.00
0.00 777,773.44

777,773.44

Books Closed Prepared by State StreetPage 2684



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

NOMURA SECURITIES INTERNATIONAL INC USD/FED3128MMU76 FED HM LN PC POOL G18605 20 Jul 20163%   01 Jun 2031

1,742,220.100 2,177.78104.874999Local
1,750,000.000

1.000000
104.874999 2,177.78 0.00Base

0.00
0.00
0.00 1,827,153.32

1,827,153.32

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 CANCEL

-1,742,220.100 -2,177.78104.874999Local
1,750,000.000

1.000000
104.874999 -2,177.78 0.00Base

0.00
0.00
0.00 -1,827,153.32

-1,827,153.32

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016

1,731,974.980 2,164.97104.875000Local
1,750,000.000

1.000000
104.875000 2,164.97 0.00Base

0.00
0.00
0.00 1,816,408.76

1,816,408.76

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 CANCEL

-1,731,974.980 -2,164.97104.875000Local
1,750,000.000

1.000000
104.875000 -2,164.97 0.00Base

0.00
0.00
0.00 -1,816,408.76

-1,816,408.76

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 2716 Aug 2016

1,731,974.980 2,164.97104.875000Local
1,750,000.000

1.000000
104.875000 2,164.97 0.00Base

0.00
0.00
0.00 1,816,408.76

1,816,408.76
3128MMU76 Total

0.00 0.002,164.97 1,816,408.761,731,974.980 Local

2,164.97 0.00 0.00 1,816,408.768,750,000.000 Base

WELLS FARGO BANK, N.A USD/FED3128MMU92 FED HM LN PC POOL G18607 20 Jul 20162.5%   01 Aug 2031

1,500,000.000 1,562.50103.468750Local
1,500,000.000

1.000000
103.468750 1,562.50 0.00Base

0.00
0.00
0.00 1,552,031.25

1,552,031.25

WELLS FARGO BANK, N.A USD/FED20 Jul 2016 CANCEL

-1,500,000.000 -1,562.50103.468750Local
1,500,000.000

1.000000
103.468750 -1,562.50 0.00Base

0.00
0.00
0.00 -1,552,031.25

-1,552,031.25

WELLS FARGO BANK, N.A USD/FED3128MMU92 FED HM LN PC POOL G18607 20 Jul 20162.5%   01 Aug 2031

1,491,580.760 1,553.73103.468749Local
1,500,000.000

1.000000
103.468749 1,553.73 0.00Base

0.00
0.00
0.00 1,543,319.96

1,543,319.96

WELLS FARGO BANK, N.A USD/FED20 Jul 2016 CANCEL

Books Closed Prepared by State StreetPage 2685



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-1,491,580.760 -1,553.73103.468749Local
1,500,000.000

1.000000
103.468749 -1,553.73 0.00Base

0.00
0.00
0.00 -1,543,319.96

-1,543,319.96

WELLS FARGO BANK, N.A USD/FED20 Jul 2016 2716 Aug 2016

1,491,580.760 1,553.73103.468749Local
1,500,000.000

1.000000
103.468749 1,553.73 0.00Base

0.00
0.00
0.00 1,543,319.96

1,543,319.96
3128MMU92 Total

0.00 0.001,553.73 1,543,319.961,491,580.760 Local

1,553.73 0.00 0.00 1,543,319.967,500,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A1W95 FEDERAL HOME LOAN BANK 18 Jul 20162.25%   11 Jun 2021 18 Jul 2016

125,000.000 273.44104.362000Local1.000000
104.362000 273.44 0.00Base

0.00
0.00
0.00 130,452.50

130,452.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A2UW4 FEDERAL HOME LOAN BANK 18 Jul 20162.875%   13 Sep 2024 18 Jul 2016

75,000.000 736.71108.218000Local1.000000
108.218000 736.71 0.00Base

0.00
0.00
0.00 81,163.50

81,163.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A7CX1 FEDERAL HOME LOAN BANK 18 Jul 20160.875%   19 Mar 2018 18 Jul 2016

200,000.000 568.75100.120000Local1.000000
100.120000 568.75 0.00Base

0.00
0.00
0.00 200,240.00

200,240.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A8DB6 FEDERAL HOME LOAN BANK 18 Jul 20161.125%   21 Jun 2019 18 Jul 2016

50,000.000 39.06100.485000Local1.000000
100.485000 39.06 0.00Base

0.00
0.00
0.00 50,242.50

50,242.50

GOLDMAN SACHS + CO USD/FED3130A8PK3 FEDERAL HOME LOAN BANK 15 Jul 20160.625%   07 Aug 2018 18 Jul 2016

300,000.000 52.0899.609300Local1.000000
99.609300 52.08 0.00Base

0.00
0.00
0.00 298,827.90

298,827.90

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 225.6999.560300Local1.000000
99.560300 225.69 0.00Base

0.00
0.00
0.00 995,603.00

995,603.00
3130A8PK3 Total
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0.00 0.00277.77 1,294,430.901,300,000.000 Local

277.77 0.00 0.00 1,294,430.90Base

GOLDMAN SACHS + CO USD/FED3130A8QS5 FEDERAL HOME LOAN BANK 15 Jul 20161.125%   14 Jul 2021 18 Jul 2016

100,000.000 12.5099.220800Local1.000000
99.220800 12.50 0.00Base

0.00
0.00
0.00 99,220.80

99,220.80

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 21 Jul 2016

500,000.000 109.3899.138500Local1.000000
99.138500 109.38 0.00Base

0.00
0.00
0.00 495,692.50

495,692.50
3130A8QS5 Total

0.00 0.00121.88 594,913.30600,000.000 Local

121.88 0.00 0.00 594,913.30Base

ASSET TRANSFER AT MARKET NON CASH USD/FED313378QK0 FEDERAL HOME LOAN BANK 18 Jul 20161.875%   08 Mar 2019 18 Jul 2016

75,000.000 500.00102.356000Local1.000000
102.356000 500.00 0.00Base

0.00
0.00
0.00 76,767.00

76,767.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3134A4KX1 FREDDIE MAC 18 Jul 20166.25%   15 Jul 2032 18 Jul 2016

100,000.000 17.36151.199000Local1.000000
151.199000 17.36 0.00Base

0.00
0.00
0.00 151,199.00

151,199.00

NOMURA SECURITIES INTERNATIONAL INC USD/FED3134G9Q67 FREDDIE MAC 20 Jul 20161.05%   27 Jul 2018 27 Jul 2016

2,000,000.000 0.0099.970000Local1.000000
99.970000 0.00 0.00Base

0.00
0.00
0.00 1,999,400.00

1,999,400.00

TORONTO DOMINION BANK, THE USD/FED3134GAFY5 FREDDIE MAC 24 Aug 20161.3%   28 Aug 2019 30 Aug 2016

500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

ASSET TRANSFER AT MARKET NON CASH USD/FED31359MFP3 FANNIE MAE 18 Jul 20167.25%   15 May 2030 18 Jul 2016

125,000.000 1,535.59158.214000Local1.000000
158.214000 1,535.59 0.00Base

0.00
0.00
0.00 197,767.50

197,767.50
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ASSET TRANSFER AT MARKET NON CASH USD/FED31359MGK3 FANNIE MAE 18 Jul 20166.625%   15 Nov 2030 18 Jul 2016

75,000.000 841.93151.895000Local1.000000
151.895000 841.93 0.00Base

0.00
0.00
0.00 113,921.25

113,921.25

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0D75 FANNIE MAE 18 Jul 20161.5%   22 Jun 2020 18 Jul 2016

175,000.000 175.00101.262000Local1.000000
101.262000 175.00 0.00Base

0.00
0.00
0.00 177,208.50

177,208.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0H63 FANNIE MAE 18 Jul 20161.375%   28 Jan 2019 18 Jul 2016

325,000.000 2,085.41101.226000Local1.000000
101.226000 2,085.41 0.00Base

0.00
0.00
0.00 328,984.50

328,984.50

MORGAN STANLEY CO INCORPORATED USD/FED3135G0K36 FANNIE MAE 20 Jul 20162.125%   24 Apr 2026 21 Jul 2016

500,000.000 2,508.68102.204800Local1.000000
102.204800 2,508.68 0.00Base

0.00
0.00
0.00 511,024.00

511,024.00

NOMURA SECURITIES INTERNATIONAL INC USD/FED3135G0L68 FANNIE MAE 20 Jul 20160.75%   27 Jul 2018 27 Jul 2016

1,000,000.000 0.0099.635000Local1.000000
99.635000 0.00 0.00Base

0.00
0.00
0.00 996,350.00

996,350.00

GOLDMAN SACHS + CO USD/FED3135G0P49 FANNIE MAE 31 Aug 20161%   28 Aug 2019 02 Sep 2016

500,000.000 0.0099.844000Local1.000000
99.844000 0.00 0.00Base

0.00
0.00
0.00 499,220.00

499,220.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0PQ0 FANNIE MAE 18 Jul 20160.875%   26 Oct 2017 18 Jul 2016

125,000.000 243.05100.172000Local1.000000
100.172000 243.05 0.00Base

0.00
0.00
0.00 125,215.00

125,215.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0WJ8 FANNIE MAE 18 Jul 20160.875%   21 May 2018 18 Jul 2016

75,000.000 99.87100.112000Local1.000000
100.112000 99.87 0.00Base

0.00
0.00
0.00 75,084.00

75,084.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0ZG1 FANNIE MAE 18 Jul 20161.75%   12 Sep 2019 18 Jul 2016

125,000.000 753.47102.290000Local1.000000 0.00 0.00 127,862.50
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102.290000 753.47 0.00Base 0.00 127,862.50

GOLDMAN SACHS + CO USD/DTC3136A0FK8 FANNIEMAE ACES 15 Jul 20163.726%   25 Jun 2021

250,000.000 491.63109.628906Local
250,000.000

1.000000
109.628906 491.63 0.00Base

0.00
0.00
0.00 274,072.27

274,072.27

GOLDMAN SACHS + CO USD/DTC15 Jul 2016 CANCEL

-250,000.000 -491.63109.628906Local
250,000.000

1.000000
109.628906 -491.63 0.00Base

0.00
0.00
0.00 -274,072.27

-274,072.27

GOLDMAN SACHS + CO USD/FED15 Jul 2016 20 Jul 2016

250,000.000 491.63109.628906Local
250,000.000

1.000000
109.628906 491.63 0.00Base

0.00
0.00
0.00 274,072.27

274,072.27
3136A0FK8 Total

0.00 0.00491.63 274,072.27250,000.000 Local

491.63 0.00 0.00 274,072.27750,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/FED3136A72D3 FANNIEMAE ACES 20 Jul 20162.482%   25 Apr 2022 25 Jul 2016

250,000.000 413.67103.992187Local
250,000.000

1.000000
103.992187 413.67 0.00Base

0.00
0.00
0.00 259,980.47

259,980.47

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC3136AQV80 FANNIEMAE ACES 15 Jul 20161%   25 Jan 2026

100,000.000 155.11106.015625Local
100,000.000

1.000000
106.015625 155.11 0.00Base

0.00
0.00
0.00 106,015.63

106,015.63

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC15 Jul 2016 CANCEL

-100,000.000 -155.11106.015625Local
100,000.000

1.000000
106.015625 -155.11 0.00Base

0.00
0.00
0.00 -106,015.63

-106,015.63

CREDIT SUISSE SECURITIES (USA) LLC USD/FED15 Jul 2016 20 Jul 2016

100,000.000 155.11106.015625Local
100,000.000

1.000000
106.015625 155.11 0.00Base

0.00
0.00
0.00 106,015.63

106,015.63
3136AQV80 Total

0.00 0.00155.11 106,015.63100,000.000 Local

155.11 0.00 0.00 106,015.63300,000.000 Base
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MARKETAXESS EUROPE LIMITED USD/DTC313747AX5 FEDERAL REALTY INVESTMEN 20 Jul 20163.625%   01 Aug 2046 25 Jul 2016

65,000.000 85.0998.217000Local1.000000
98.217000 85.09 0.00Base

0.00
0.00
0.00 63,841.05

63,841.05

CITIGROUP GLOBAL MARKETS INC. USD/FED3137B3NX2 FHLMC MULTIFAMILY STRUCTURED P 20 Jul 20161%   25 Apr 2023

297,000.000 653.40109.171875Local
297,000.000

1.000000
109.171875 653.40 0.00Base

0.00
0.00
0.00 324,240.47

324,240.47

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 CANCEL

-297,000.000 -653.40109.171875Local
297,000.000

1.000000
109.171875 -653.40 0.00Base

0.00
0.00
0.00 -324,240.47

-324,240.47

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC20 Jul 2016 25 Jul 2016

297,000.000 653.40109.171875Local
297,000.000

1.000000
109.171875 653.40 0.00Base

0.00
0.00
0.00 324,240.47

324,240.47
3137B3NX2 Total

0.00 0.00653.40 324,240.47297,000.000 Local

653.40 0.00 0.00 324,240.47891,000.000 Base

J.P. MORGAN SECURITIES LLC USD/DTC3137BDDC7 FHLMC MULTIFAMILY STRUCTURED P 19 Jul 20163.13%   25 Jun 2021 22 Jul 2016

300,000.000 547.75107.234375Local
300,000.000

1.000000
107.234375 547.75 0.00Base

0.00
0.00
0.00 321,703.13

321,703.13

J.P. MORGAN SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

250,000.000 521.67106.992187Local
250,000.000

1.000000
106.992187 521.67 0.00Base

0.00
0.00
0.00 267,480.47

267,480.47
3137BDDC7 Total

0.00 0.001,069.42 589,183.60550,000.000 Local

1,069.42 0.00 0.00 589,183.60550,000.000 Base

WACHOVIA SECURITIES, LLC USD/DTC3137BMTX4 FHLMC MULTIFAMILY STRUCTURED P 20 Jul 20163.151%   25 Nov 2025 25 Jul 2016

503,000.000 1,056.64108.558594Local
503,000.000

1.000000
108.558594 1,056.64 0.00Base

0.00
0.00
0.00 546,049.73

546,049.73
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ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADB2 FREDDIE MAC 18 Jul 20162.375%   13 Jan 2022 18 Jul 2016

125,000.000 24.20105.404000Local1.000000
105.404000 24.20 0.00Base

0.00
0.00
0.00 131,755.00

131,755.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADK2 FREDDIE MAC 18 Jul 20161.25%   01 Aug 2019 18 Jul 2016

175,000.000 1,002.60100.765000Local1.000000
100.765000 1,002.60 0.00Base

0.00
0.00
0.00 176,338.75

176,338.75

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADL0 FREDDIE MAC 18 Jul 20161%   29 Sep 2017 18 Jul 2016

175,000.000 520.14100.306000Local1.000000
100.306000 520.14 0.00Base

0.00
0.00
0.00 175,535.50

175,535.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADM8 FREDDIE MAC 18 Jul 20161.25%   02 Oct 2019 18 Jul 2016

125,000.000 451.39100.704000Local1.000000
100.704000 451.39 0.00Base

0.00
0.00
0.00 125,880.00

125,880.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADP1 FREDDIE MAC 18 Jul 20160.875%   07 Mar 2018 18 Jul 2016

125,000.000 391.92100.123000Local1.000000
100.123000 391.92 0.00Base

0.00
0.00
0.00 125,153.75

125,153.75

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EAEA3 FREDDIE MAC 18 Jul 20160.75%   09 Apr 2018 18 Jul 2016

75,000.000 154.6999.923000Local1.000000
99.923000 154.69 0.00Base

0.00
0.00
0.00 74,942.25

74,942.25

CITIGROUP GLOBAL MARKETS INC. USD/FED3137EAEC9 FREDDIE MAC 11 Aug 20161.125%   12 Aug 2021 12 Aug 2016

1,500,000.000 0.0099.492000Local1.000000
99.492000 0.00 0.00Base

0.00
0.00
0.00 1,492,380.00

1,492,380.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED3138EMWT4 FNMA POOL AL5157 20 Jul 20161%   01 Oct 2041

1,273,019.120 1,414.47107.671875Local
1,936,255.000

1.000000
107.671875 1,414.47 0.00Base

0.00
0.00
0.00 1,370,683.55

1,370,683.55

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 CANCEL

-1,273,019.120 -1,414.47107.671875Local1.000000 0.00 0.00 -1,370,683.55
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1,936,255.000 107.671875 -1,414.47 0.00Base 0.00 -1,370,683.55

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016

1,252,605.960 1,391.78107.671875Local
1,936,255.000

1.000000
107.671875 1,391.78 0.00Base

0.00
0.00
0.00 1,348,704.32

1,348,704.32

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 CANCEL

-1,252,605.960 -1,391.78107.671875Local
1,936,255.000

1.000000
107.671875 -1,391.78 0.00Base

0.00
0.00
0.00 -1,348,704.32

-1,348,704.32

BANK OF AMERICA INTL NY UNITED STAT USD/FED3138EMWT4 FNMA POOL AL5157 20 Jul 2016 221%   01 Oct 2041 11 Aug 2016

1,252,605.960 1,391.78107.671875Local
1,936,255.000

1.000000
107.671875 1,391.78 0.00Base

0.00
0.00
0.00 1,348,704.32

1,348,704.32
3138EMWT4 Total

0.00 0.001,391.78 1,348,704.321,252,605.960 Local

1,391.78 0.00 0.00 1,348,704.329,681,275.000 Base

JPMORGAN CHASE BANK USD/FED3138ETGM2 FNMA POOL AL8303 20 Jul 20161%   01 Jan 2045

2,503,694.660 2,086.41103.906250Local
2,625,000.000

1.000000
103.906250 2,086.41 0.00Base

0.00
0.00
0.00 2,601,495.23

2,601,495.23

JPMORGAN CHASE BANK USD/FED20 Jul 2016 CANCEL

-2,503,694.660 -2,086.41103.906250Local
2,625,000.000

1.000000
103.906250 -2,086.41 0.00Base

0.00
0.00
0.00 -2,601,495.23

-2,601,495.23

JPMORGAN CHASE BANK USD/FED20 Jul 2016

2,471,416.080 2,059.51103.906250Local
2,625,000.000

1.000000
103.906250 2,059.51 0.00Base

0.00
0.00
0.00 2,567,955.77

2,567,955.77

JPMORGAN CHASE BANK USD/FED20 Jul 2016 CANCEL

-2,471,416.080 -2,059.51103.906250Local
2,625,000.000

1.000000
103.906250 -2,059.51 0.00Base

0.00
0.00
0.00 -2,567,955.77

-2,567,955.77

JPMORGAN CHASE BANK USD/FED3138ETGM2 FNMA POOL AL8303 20 Jul 2016 221%   01 Jan 2045 11 Aug 2016

2,471,416.080 2,059.51103.906250Local
2,625,000.000

1.000000
103.906250 2,059.51 0.00Base

0.00
0.00
0.00 2,567,955.77

2,567,955.77
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3138ETGM2 Total

0.00 0.002,059.51 2,567,955.772,471,416.080 Local

2,059.51 0.00 0.00 2,567,955.7713,125,000.000 Base

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED3138ETU87 FNMA POOL AL8706 12 Sep 20161%   01 Mar 2029 19 Sep 2016

761,671.700 952.09103.500000Local
800,000.000

1.000000
103.500000 952.09 0.00Base

0.00
0.00
0.00 788,330.21

788,330.21

JPMORGAN CHASE BANK USD/FED3138ETZF6 FNMA POOL AL8841 11 Aug 20161%   01 Feb 2031 16 Aug 2016

1,488,313.040 2,170.46106.093750Local
1,525,000.000

1.000000
106.093750 2,170.46 0.00Base

0.00
0.00
0.00 1,579,007.11

1,579,007.11

BANK OF AMERICA INTL NY UNITED STAT USD/FED3138WBYN9 FNMA POOL AS2516 05 Aug 20164.5%   01 May 2044 11 Aug 2016

722,654.600 903.32109.218750Local
1,225,000.000

1.000000
109.218750 903.32 0.00Base

0.00
0.00
0.00 789,274.32

789,274.32

NOMURA SECURITIES INTERNATIONAL INC USD/FED3138WGPQ1 FNMA POOL AS6730 18 Jul 20163.5%   01 Feb 2046

1,217,388.490 1,183.57105.406250Local
1,250,000.000

1.000000
105.406250 1,183.57 0.00Base

0.00
0.00
0.00 1,283,203.55

1,283,203.55

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016 CANCEL

-1,217,388.490 -1,183.57105.406250Local
1,250,000.000

1.000000
105.406250 -1,183.57 0.00Base

0.00
0.00
0.00 -1,283,203.55

-1,283,203.55

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016

1,197,941.350 1,164.67105.406250Local
1,250,000.000

1.000000
105.406250 1,164.67 0.00Base

0.00
0.00
0.00 1,262,705.05

1,262,705.05

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016 CANCEL

-1,197,941.350 -1,164.67105.406250Local
1,250,000.000

1.000000
105.406250 -1,164.67 0.00Base

0.00
0.00
0.00 -1,262,705.05

-1,262,705.05

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016 2411 Aug 2016

1,197,941.350 1,164.67105.406250Local
1,250,000.000

1.000000
105.406250 1,164.67 0.00Base

0.00
0.00
0.00 1,262,705.05

1,262,705.05
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3138WGPQ1 Total

0.00 0.001,164.67 1,262,705.051,197,941.350 Local

1,164.67 0.00 0.00 1,262,705.056,250,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED3138WGSX3 FNMA POOL AS6833 18 Jul 20163.5%   01 Mar 2046

1,206,219.740 1,172.71105.437500Local
1,250,000.000

1.000000
105.437500 1,172.71 0.00Base

0.00
0.00
0.00 1,271,807.94

1,271,807.94

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016 CANCEL

-1,206,219.740 -1,172.71105.437500Local
1,250,000.000

1.000000
105.437500 -1,172.71 0.00Base

0.00
0.00
0.00 -1,271,807.94

-1,271,807.94

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016

1,195,172.380 1,161.98105.437499Local
1,250,000.000

1.000000
105.437499 1,161.98 0.00Base

0.00
0.00
0.00 1,260,159.87

1,260,159.87

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016 CANCEL

-1,195,172.380 -1,161.98105.437499Local
1,250,000.000

1.000000
105.437499 -1,161.98 0.00Base

0.00
0.00
0.00 -1,260,159.87

-1,260,159.87

NOMURA SECURITIES INTERNATIONAL INC USD/FED18 Jul 2016 2411 Aug 2016

1,195,172.380 1,161.98105.437499Local
1,250,000.000

1.000000
105.437499 1,161.98 0.00Base

0.00
0.00
0.00 1,260,159.87

1,260,159.87
3138WGSX3 Total

0.00 0.001,161.98 1,260,159.871,195,172.380 Local

1,161.98 0.00 0.00 1,260,159.876,250,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/FED3138WHNT5 FNMA POOL AS7601 20 Jul 20164%   01 Jul 2046

1,992,612.640 2,214.01107.546875Local
2,000,000.000

1.000000
107.546875 2,214.01 0.00Base

0.00
0.00
0.00 2,142,992.63

2,142,992.63

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 CANCEL

-1,992,612.640 -2,214.01107.546875Local
2,000,000.000

1.000000
107.546875 -2,214.01 0.00Base

0.00
0.00
0.00 -2,142,992.63

-2,142,992.63

Books Closed Prepared by State StreetPage 2694



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016

1,985,363.620 2,205.96107.546875Local
2,000,000.000

1.000000
107.546875 2,205.96 0.00Base

0.00
0.00
0.00 2,135,196.53

2,135,196.53

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 CANCEL

-1,985,363.620 -2,205.96107.546875Local
2,000,000.000

1.000000
107.546875 -2,205.96 0.00Base

0.00
0.00
0.00 -2,135,196.53

-2,135,196.53

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 2211 Aug 2016

1,985,363.620 2,205.96107.546875Local
2,000,000.000

1.000000
107.546875 2,205.96 0.00Base

0.00
0.00
0.00 2,135,196.53

2,135,196.53
3138WHNT5 Total

0.00 0.002,205.96 2,135,196.531,985,363.620 Local

2,205.96 0.00 0.00 2,135,196.5310,000,000.000 Base

JPMORGAN CHASE BANK USD/FED3138WHU26 FNMA POOL AS7800 08 Aug 20163%   01 Aug 2046 11 Aug 2016

748,038.400 623.37103.695312Local
750,000.000

1.000000
103.695312 623.37 0.00Base

0.00
0.00
0.00 775,680.75

775,680.75

GOLDMAN SACHS + CO USD/FED3138WHWZ1 FNMA POOL AS7863 09 Sep 20163%   01 Sep 2046 14 Sep 2016

747,802.290 810.12103.593749Local
750,000.000

1.000000
103.593749 810.12 0.00Base

0.00
0.00
0.00 774,676.43

774,676.43

MORGAN STANLEY CO INCORPORATED USD/FED3138XCA44 FNMA POOL AV0926 04 Aug 20164%   01 Dec 2043

749,684.970 832.98107.312500Local
1,350,000.000

1.000000
107.312500 832.98 0.00Base

0.00
0.00
0.00 804,505.68

804,505.68

MORGAN STANLEY CO INCORPORATED USD/FED04 Aug 2016 CANCEL

-749,684.970 -832.98107.312500Local
1,350,000.000

1.000000
107.312500 -832.98 0.00Base

0.00
0.00
0.00 -804,505.68

-804,505.68

MORGAN STANLEY CO INCORPORATED USD/FED04 Aug 2016 11 Aug 2016

729,659.790 810.73107.312500Local
1,350,000.000

1.000000
107.312500 810.73 0.00Base

0.00
0.00
0.00 783,016.16

783,016.16
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3138XCA44 Total

0.00 0.00810.73 783,016.16729,659.790 Local

810.73 0.00 0.00 783,016.164,050,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED3140EU6X2 FNMA POOL BC0885 21 Jul 20163%   01 May 2046

1,501,439.900 1,251.20103.609375Local
1,515,000.000

1.000000
103.609375 1,251.20 0.00Base

0.00
0.00
0.00 1,555,632.50

1,555,632.50

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-1,501,439.900 -1,251.20103.609375Local
1,515,000.000

1.000000
103.609375 -1,251.20 0.00Base

0.00
0.00
0.00 -1,555,632.50

-1,555,632.50

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016

1,496,284.510 1,246.91103.609375Local
1,515,000.000

1.000000
103.609375 1,246.91 0.00Base

0.00
0.00
0.00 1,550,291.03

1,550,291.03

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-1,496,284.510 -1,246.91103.609375Local
1,515,000.000

1.000000
103.609375 -1,246.91 0.00Base

0.00
0.00
0.00 -1,550,291.03

-1,550,291.03

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 11 Aug 2016

1,496,284.510 1,246.91103.609375Local
1,515,000.000

1.000000
103.609375 1,246.91 0.00Base

0.00
0.00
0.00 1,550,291.03

1,550,291.03
3140EU6X2 Total

0.00 0.001,246.91 1,550,291.031,496,284.510 Local

1,246.91 0.00 0.00 1,550,291.037,575,000.000 Base

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED3140EULG2 FNMA POOL BC0326 20 Jul 20163.5%   01 Dec 2045

2,498,974.090 2,429.56105.437500Local
2,625,000.000

1.000000
105.437500 2,429.56 0.00Base

0.00
0.00
0.00 2,634,855.81

2,634,855.81

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED20 Jul 2016 CANCEL

-2,498,974.090 -2,429.56105.437500Local
2,625,000.000

1.000000
105.437500 -2,429.56 0.00Base

0.00
0.00
0.00 -2,634,855.81

-2,634,855.81
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BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED20 Jul 2016

2,470,388.000 2,401.76105.437500Local
2,625,000.000

1.000000
105.437500 2,401.76 0.00Base

0.00
0.00
0.00 2,604,715.35

2,604,715.35

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED20 Jul 2016 CANCEL

-2,470,388.000 -2,401.76105.437500Local
2,625,000.000

1.000000
105.437500 -2,401.76 0.00Base

0.00
0.00
0.00 -2,604,715.35

-2,604,715.35

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED20 Jul 2016 2211 Aug 2016

2,470,388.000 2,401.76105.437500Local
2,625,000.000

1.000000
105.437500 2,401.76 0.00Base

0.00
0.00
0.00 2,604,715.35

2,604,715.35
3140EULG2 Total

0.00 0.002,401.76 2,604,715.352,470,388.000 Local

2,401.76 0.00 0.00 2,604,715.3513,125,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED3140EY4Z1 FNMA POOL BC4439 04 Aug 20164%   01 Apr 2046

739,136.690 821.26107.375000Local
750,000.000

1.000000
107.375000 821.26 0.00Base

0.00
0.00
0.00 793,648.02

793,648.02

NOMURA SECURITIES INTERNATIONAL INC USD/FED04 Aug 2016 CANCEL

-739,136.690 -821.26107.375000Local
750,000.000

1.000000
107.375000 -821.26 0.00Base

0.00
0.00
0.00 -793,648.02

-793,648.02

NOMURA SECURITIES INTERNATIONAL INC USD/FED04 Aug 2016 11 Aug 2016

735,213.230 816.90107.375000Local
750,000.000

1.000000
107.375000 816.90 0.00Base

0.00
0.00
0.00 789,435.21

789,435.21
3140EY4Z1 Total

0.00 0.00816.90 789,435.21735,213.230 Local

816.90 0.00 0.00 789,435.212,250,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED3140F1UD2 FNMA POOL BC5979 08 Sep 20163.5%   01 Apr 2046 14 Sep 2016

739,916.930 935.17105.531249Local
750,000.000

1.000000
105.531249 935.17 0.00Base

0.00
0.00
0.00 780,843.58

780,843.58
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GOLDMAN SACHS + CO USD/FED31418B3E4 FNMA POOL MA2596 14 Sep 20163%   01 Apr 2031 19 Sep 2016

719,013.020 1,078.52104.968750Local
750,000.000

1.000000
104.968750 1,078.52 0.00Base

0.00
0.00
0.00 754,738.98

754,738.98

NOMURA SECURITIES INTERNATIONAL INC USD/FED31418BZP4 FNMA POOL MA2549 21 Jul 20163.5%   01 Mar 2046

1,537,925.860 1,495.21105.468750Local
1,550,000.000

1.000000
105.468750 1,495.21 0.00Base

0.00
0.00
0.00 1,622,031.18

1,622,031.18

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-1,537,925.860 -1,495.21105.468750Local
1,550,000.000

1.000000
105.468750 -1,495.21 0.00Base

0.00
0.00
0.00 -1,622,031.18

-1,622,031.18

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016

1,498,359.300 1,456.73105.468750Local
1,550,000.000

1.000000
105.468750 1,456.73 0.00Base

0.00
0.00
0.00 1,580,300.83

1,580,300.83

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-1,498,359.300 -1,456.73105.468750Local
1,550,000.000

1.000000
105.468750 -1,456.73 0.00Base

0.00
0.00
0.00 -1,580,300.83

-1,580,300.83

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016

1,466,817.080 1,426.07105.468750Local
1,550,000.000

1.000000
105.468750 1,426.07 0.00Base

0.00
0.00
0.00 1,547,033.64

1,547,033.64

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 CANCEL

-1,466,817.080 -1,426.07105.468750Local
1,550,000.000

1.000000
105.468750 -1,426.07 0.00Base

0.00
0.00
0.00 -1,547,033.64

-1,547,033.64

NOMURA SECURITIES INTERNATIONAL INC USD/FED21 Jul 2016 11 Aug 2016

1,466,817.080 1,426.07105.468750Local
1,550,000.000

1.000000
105.468750 1,426.07 0.00Base

0.00
0.00
0.00 1,547,033.64

1,547,033.64
31418BZP4 Total

0.00 0.001,426.07 1,547,033.641,466,817.080 Local

1,426.07 0.00 0.00 1,547,033.6410,850,000.000 Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC31428XAY2 FEDEX CORP 18 Jul 20164%   15 Jan 2024 18 Jul 2016

50,000.000 5.56110.032000Local1.000000
110.032000 5.56 0.00Base

0.00
0.00
0.00 55,016.00

55,016.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31428XBE5 FEDEX CORP 18 Jul 20164.75%   15 Nov 2045 18 Jul 2016

50,000.000 402.43113.756000Local1.000000
113.756000 402.43 0.00Base

0.00
0.00
0.00 56,878.00

56,878.00

MILLENNIUM ADVISORS LLC USD/DTC31428XBF2 FEDEX CORP 20 Jul 20163.25%   01 Apr 2026 25 Jul 2016

100,000.000 1,092.36105.260000Local1.000000
105.260000 1,092.36 0.00Base

0.00
0.00
0.00 105,260.00

105,260.00

MARKETAXESS EUROPE LIMITED USD/DTC31428XBG0 FEDEX CORP 20 Jul 20164.55%   01 Apr 2046 25 Jul 2016

100,000.000 1,529.31111.862000Local1.000000
111.862000 1,529.31 0.00Base

0.00
0.00
0.00 111,862.00

111,862.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31620MAM8 FIDELITY NATIONAL INFORM 18 Jul 20163.875%   05 Jun 2024 18 Jul 2016

50,000.000 220.66105.454000Local1.000000
105.454000 220.66 0.00Base

0.00
0.00
0.00 52,727.00

52,727.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31620MAP1 FIDELITY NATIONAL INFORM 18 Jul 20163.625%   15 Oct 2020 18 Jul 2016

75,000.000 687.24105.699000Local1.000000
105.699000 687.24 0.00Base

0.00
0.00
0.00 79,274.25

79,274.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC316773CQ1 FIFTH THIRD BANCORP 18 Jul 20162.3%   01 Mar 2019 18 Jul 2016

75,000.000 646.87101.613000Local1.000000
101.613000 646.87 0.00Base

0.00
0.00
0.00 76,209.75

76,209.75

ROBERT W.BAIRD CO.INCORPORATE USD/DTC31677QBG3 FIFTH THIRD BANK 20 Jul 20162.25%   14 Jun 2021 25 Jul 2016

200,000.000 512.50101.637000Local1.000000
101.637000 512.50 0.00Base

0.00
0.00
0.00 203,274.00

203,274.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC341081FK8 FLORIDA POWER + LIGHT CO 18 Jul 20163.25%   01 Jun 2024 18 Jul 2016

50,000.000 203.12107.038000Local1.000000 0.00 0.00 53,519.00
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107.038000 203.12 0.00Base 0.00 53,519.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC341081FL6 FLORIDA POWER + LIGHT CO 18 Jul 20164.05%   01 Oct 2044 18 Jul 2016

75,000.000 885.94113.722000Local1.000000
113.722000 885.94 0.00Base

0.00
0.00
0.00 85,291.50

85,291.50

GOLDMAN SACHS + CO USD/DTC341081FM4 FLORIDA POWER + LIGHT CO 20 Jul 20163.125%   01 Dec 2025 25 Jul 2016

100,000.000 468.75107.184000Local1.000000
107.184000 468.75 0.00Base

0.00
0.00
0.00 107,184.00

107,184.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC341099CL1 DUKE ENERGY FLORIDA LLC 18 Jul 20166.4%   15 Jun 2038 18 Jul 2016

75,000.000 413.33141.532000Local1.000000
141.532000 413.33 0.00Base

0.00
0.00
0.00 106,149.00

106,149.00

WELLS FARGO SECURITIES LLC USD/DTC34530YAD5 FORD CREDIT AUTO OWNER TRUST 15 Jul 20161.41%   15 Feb 2020 20 Jul 2016

100,000.000 19.58100.511719Local
100,000.000

1.000000
100.511719 19.58 0.00Base

0.00
0.00
0.00 100,511.72

100,511.72

ASSET TRANSFER AT MARKET NON CASH USD/DTC345370CQ1 FORD MOTOR COMPANY 18 Jul 20164.75%   15 Jan 2043 18 Jul 2016

75,000.000 9.90109.868000Local1.000000
109.868000 9.90 0.00Base

0.00
0.00
0.00 82,401.00

82,401.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC345397VP5 FORD MOTOR CREDIT CO LLC 18 Jul 20166.625%   15 Aug 2017 18 Jul 2016

175,000.000 4,862.93105.395000Local1.000000
105.395000 4,862.93 0.00Base

0.00
0.00
0.00 184,441.25

184,441.25

SUMRIDGE PARTNERS LLC USD/DTC345397XQ1 FORD MOTOR CREDIT CO LLC 20 Jul 20163.2%   15 Jan 2021 25 Jul 2016

100,000.000 88.89103.493000Local1.000000
103.493000 88.89 0.00Base

0.00
0.00
0.00 103,493.00

103,493.00

SUMRIDGE PARTNERS LLC USD/DTC345397XU2 FORD MOTOR CREDIT CO LLC 20 Jul 20164.389%   08 Jan 2026 25 Jul 2016

100,000.000 207.26110.068000Local1.000000
110.068000 207.26 0.00Base

0.00
0.00
0.00 110,068.00

110,068.00

BANK OF AMERICA SECURITIES LLC USD/DTC345397XW8 FORD MOTOR CREDIT CO LLC 20 Jul 20163.336%   18 Mar 2021 25 Jul 2016
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100,000.000 1,176.87104.283000Local1.000000
104.283000 1,176.87 0.00Base

0.00
0.00
0.00 104,283.00

104,283.00

BARCLAYS CAPITAL INC. USD/DTC34959JAB4 FORTIVE CORPORATION 18 Jul 20162.35%   15 Jun 2021 21 Jul 2016

100,000.000 202.36101.918000Local1.000000
101.918000 202.36 0.00Base

0.00
0.00
0.00 101,918.00

101,918.00

BANK OF AMERICA SECURITIES LLC USD/DTC34959JAD0 FORTIVE CORPORATION 20 Jul 20164.3%   15 Jun 2046 25 Jul 2016

100,000.000 418.06109.667000Local1.000000
109.667000 418.06 0.00Base

0.00
0.00
0.00 109,667.00

109,667.00

BANK OF AMERICA SECURITIES LLC USD/DTC361448AY9 GATX CORP 08 Sep 20163.25%   15 Sep 2026 13 Sep 2016

50,000.000 0.0099.315000Local1.000000
99.315000 0.00 0.00Base

0.00
0.00
0.00 49,657.50

49,657.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC36164Q6M5 GE CAPITAL INTL FUNDING 20 Jul 20163.373%   15 Nov 2025 25 Jul 2016

200,000.000 1,311.72109.054000Local1.000000
109.054000 1,311.72 0.00Base

0.00
0.00
0.00 218,108.00

218,108.00

MILLENNIUM ADVISORS LLC USD/DTC36164QMS4 GE CAPITAL INTL FUNDING 15 Jul 20162.342%   15 Nov 2020 20 Jul 2016

200,000.000 845.72103.308000Local1.000000
103.308000 845.72 0.00Base

0.00
0.00
0.00 206,616.00

206,616.00

MILLENNIUM ADVISORS LLC USD/DTC36164QNA2 GE CAPITAL INTL FUNDING 15 Jul 20164.418%   15 Nov 2035 20 Jul 2016

200,000.000 1,595.39114.757000Local1.000000
114.757000 1,595.39 0.00Base

0.00
0.00
0.00 229,514.00

229,514.00

MORGAN STANLEY CO INCORPORATED USD/DTC26 Jul 2016 29 Jul 2016

200,000.000 1,816.29115.206000Local1.000000
115.206000 1,816.29 0.00Base

0.00
0.00
0.00 230,412.00

230,412.00
36164QNA2 Total

0.00 0.003,411.68 459,926.00400,000.000 Local

3,411.68 0.00 0.00 459,926.00Base
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JPMORGAN CHASE BANK USD/FED36179MX39 GNMA II POOL MA0698 18 Jul 20163%   20 Jan 2043

983,677.400 1,393.54104.796874Local
1,500,000.000

1.000000
104.796874 1,393.54 0.00Base

0.00
0.00
0.00 1,030,863.17

1,030,863.17

JPMORGAN CHASE BANK USD/FED18 Jul 2016 CANCEL

-983,677.400 -1,393.54104.796874Local
1,500,000.000

1.000000
104.796874 -1,393.54 0.00Base

0.00
0.00
0.00 -1,030,863.17

-1,030,863.17

JPMORGAN CHASE BANK USD/FED18 Jul 2016

966,305.340 1,368.93104.796875Local
1,500,000.000

1.000000
104.796875 1,368.93 0.00Base

0.00
0.00
0.00 1,012,657.80

1,012,657.80

JPMORGAN CHASE BANK USD/FED18 Jul 2016 CANCEL

-966,305.340 -1,368.93104.796875Local
1,500,000.000

1.000000
104.796875 -1,368.93 0.00Base

0.00
0.00
0.00 -1,012,657.80

-1,012,657.80

JPMORGAN CHASE BANK USD/FED18 Jul 2016 18 Aug 2016

966,305.340 1,368.93104.796875Local
1,500,000.000

1.000000
104.796875 1,368.93 0.00Base

0.00
0.00
0.00 1,012,657.80

1,012,657.80
36179MX39 Total

0.00 0.001,368.93 1,012,657.80966,305.340 Local

1,368.93 0.00 0.00 1,012,657.807,500,000.000 Base

JPMORGAN CHASE BANK USD/FED36179NDR6 GNMA II POOL MA1012 20 Jul 20163.5%   20 May 2043

1,734,643.610 2,866.98106.468750Local
2,780,000.000

1.000000
106.468750 2,866.98 0.00Base

0.00
0.00
0.00 1,846,853.36

1,846,853.36

JPMORGAN CHASE BANK USD/FED20 Jul 2016 CANCEL

-1,734,643.610 -2,866.98106.468750Local
2,780,000.000

1.000000
106.468750 -2,866.98 0.00Base

0.00
0.00
0.00 -1,846,853.36

-1,846,853.36

JPMORGAN CHASE BANK USD/FED20 Jul 2016

1,698,252.240 2,806.83106.468750Local
2,780,000.000

1.000000
106.468750 2,806.83 0.00Base

0.00
0.00
0.00 1,808,107.93

1,808,107.93

JPMORGAN CHASE BANK USD/FED20 Jul 2016 CANCEL
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-1,698,252.240 -2,806.83106.468750Local
2,780,000.000

1.000000
106.468750 -2,806.83 0.00Base

0.00
0.00
0.00 -1,808,107.93

-1,808,107.93

JPMORGAN CHASE BANK USD/FED20 Jul 2016 18 Aug 2016

1,698,252.240 2,806.83106.468750Local
2,780,000.000

1.000000
106.468750 2,806.83 0.00Base

0.00
0.00
0.00 1,808,107.93

1,808,107.93
36179NDR6 Total

0.00 0.002,806.83 1,808,107.931,698,252.240 Local

2,806.83 0.00 0.00 1,808,107.9313,900,000.000 Base

BARCLAYS CAPITAL USD/FED36179QYU9 GNMA II POOL MA2523 15 Jul 20164.5%   20 Jan 2045 18 Aug 2016

48,808.090 103.72107.117179Local
100,000.000

1.000000
107.117179 103.72 0.00Base

0.00
0.00
0.00 52,281.85

52,281.85

GOLDMAN SACHS + CO USD/FED36179R4E6 GNMA II POOL MA3521 15 Aug 20163.5%   20 Mar 2046 18 Aug 2016

474,739.860 784.64106.265623Local
500,000.000

1.000000
106.265623 784.64 0.00Base

0.00
0.00
0.00 504,485.27

504,485.27

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 19 Aug 2016

2,848,439.130 4,984.77106.046875Local
3,000,000.000

1.000000
106.046875 4,984.77 0.00Base

0.00
0.00
0.00 3,020,680.68

3,020,680.68
36179R4E6 Total

0.00 0.005,769.41 3,525,165.953,323,178.990 Local

5,769.41 0.00 0.00 3,525,165.953,500,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED36179R7K9 GNMA II POOL MA3598 20 Jul 20164%   20 Apr 2046

998,394.190 1,885.86107.062500Local
1,020,000.000

1.000000
107.062500 1,885.86 0.00Base

0.00
0.00
0.00 1,068,905.78

1,068,905.78

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 CANCEL

-998,394.190 -1,885.86107.062500Local
1,020,000.000

1.000000
107.062500 -1,885.86 0.00Base

0.00
0.00
0.00 -1,068,905.78

-1,068,905.78

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016

980,246.230 1,851.58107.062500Local1.000000 0.00 0.00 1,049,476.12
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1,020,000.000 107.062500 1,851.58 0.00Base 0.00 1,049,476.12

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 CANCEL

-980,246.230 -1,851.58107.062500Local
1,020,000.000

1.000000
107.062500 -1,851.58 0.00Base

0.00
0.00
0.00 -1,049,476.12

-1,049,476.12

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 18 Aug 2016

980,246.230 1,851.58107.062500Local
1,020,000.000

1.000000
107.062500 1,851.58 0.00Base

0.00
0.00
0.00 1,049,476.12

1,049,476.12
36179R7K9 Total

0.00 0.001,851.58 1,049,476.12980,246.230 Local

1,851.58 0.00 0.00 1,049,476.125,100,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/FED36179R7L7 GNMA II POOL MA3599 16 Aug 20164.5%   20 Apr 2046 18 Aug 2016

729,650.570 1,550.51107.500001Local
900,000.000

1.000000
107.500001 1,550.51 0.00Base

0.00
0.00
0.00 784,374.37

784,374.37

BANK OF AMERICA INTL NY UNITED STAT USD/FED36179RB24 GNMA II POOL MA2757 20 Jul 20165%   20 Apr 2045

1,202,030.410 2,838.13108.999999Local
2,166,971.000

1.000000
108.999999 2,838.13 0.00Base

0.00
0.00
0.00 1,310,213.14

1,310,213.14

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 CANCEL

-1,202,030.410 -2,838.13108.999999Local
2,166,971.000

1.000000
108.999999 -2,838.13 0.00Base

0.00
0.00
0.00 -1,310,213.14

-1,310,213.14

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016

1,163,520.060 2,747.20109.000000Local
2,166,971.000

1.000000
109.000000 2,747.20 0.00Base

0.00
0.00
0.00 1,268,236.87

1,268,236.87

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 CANCEL

-1,163,520.060 -2,747.20109.000000Local
2,166,971.000

1.000000
109.000000 -2,747.20 0.00Base

0.00
0.00
0.00 -1,268,236.87

-1,268,236.87

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 18 Aug 2016

1,163,520.060 2,747.20109.000000Local
2,166,971.000

1.000000
109.000000 2,747.20 0.00Base

0.00
0.00
0.00 1,268,236.87

1,268,236.87
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36179RB24 Total

0.00 0.002,747.20 1,268,236.871,163,520.060 Local

2,747.20 0.00 0.00 1,268,236.8710,834,855.000 Base

MORGAN STANLEY CO INCORPORATED USD/FED36179RXD6 GNMA II POOL MA3376 20 Jul 20163.5%   20 Jan 2046

2,829,926.460 4,677.24106.046875Local
3,000,000.000

1.000000
106.046875 4,677.24 0.00Base

0.00
0.00
0.00 3,001,048.58

3,001,048.58

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 CANCEL

-2,829,926.460 -4,677.24106.046875Local
3,000,000.000

1.000000
106.046875 -4,677.24 0.00Base

0.00
0.00
0.00 -3,001,048.58

-3,001,048.58

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016

2,777,637.390 4,590.82106.046875Local
3,000,000.000

1.000000
106.046875 4,590.82 0.00Base

0.00
0.00
0.00 2,945,597.65

2,945,597.65

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 CANCEL

-2,777,637.390 -4,590.82106.046875Local
3,000,000.000

1.000000
106.046875 -4,590.82 0.00Base

0.00
0.00
0.00 -2,945,597.65

-2,945,597.65

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016

2,777,637.390 4,590.82106.046875Local
3,000,000.000

1.000000
106.046875 4,590.82 0.00Base

0.00
0.00
0.00 2,945,597.65

2,945,597.65

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 CANCEL

-2,777,637.390 -4,590.82106.046875Local
3,000,000.000

1.000000
106.046875 -4,590.82 0.00Base

0.00
0.00
0.00 -2,945,597.65

-2,945,597.65
36179RXD6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.0018,000,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/FED36179RZU6 GNMA II POOL MA3455 15 Aug 20164%   20 Feb 2046 18 Aug 2016

998,995.430 1,886.99106.953125Local
1,080,000.000

1.000000
106.953125 1,886.99 0.00Base

0.00
0.00
0.00 1,068,456.83

1,068,456.83
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NOMURA SECURITIES INTERNATIONAL INC USD/FED36179SB97 GNMA II POOL MA3664 12 Aug 20164%   20 May 2046 18 Aug 2016

976,830.050 1,845.12107.343750Local
1,000,000.000

1.000000
107.343750 1,845.12 0.00Base

0.00
0.00
0.00 1,048,566.01

1,048,566.01

BARCLAYS CAPITAL USD/FED36179SCA3 GNMA II POOL MA3665 15 Jul 20164.5%   20 May 2046 18 Aug 2016

751,192.300 1,596.28107.117188Local
873,609.000

1.000000
107.117188 1,596.28 0.00Base

0.00
0.00
0.00 804,656.07

804,656.07

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED36179SEH6 GNMA II POOL MA3736 18 Jul 20163.5%   20 Jun 2046

997,530.420 1,648.70106.187500Local
1,000,000.000

1.000000
106.187500 1,648.70 0.00Base

0.00
0.00
0.00 1,059,252.61

1,059,252.61

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED18 Jul 2016 CANCEL

-997,530.420 -1,648.70106.187500Local
1,000,000.000

1.000000
106.187500 -1,648.70 0.00Base

0.00
0.00
0.00 -1,059,252.61

-1,059,252.61

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED18 Jul 2016

992,851.310 1,640.96106.187500Local
1,000,000.000

1.000000
106.187500 1,640.96 0.00Base

0.00
0.00
0.00 1,054,283.98

1,054,283.98

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED18 Jul 2016 CANCEL

-992,851.310 -1,640.96106.187500Local
1,000,000.000

1.000000
106.187500 -1,640.96 0.00Base

0.00
0.00
0.00 -1,054,283.98

-1,054,283.98

BNP PARIBAS U.S.A NEW YORK BRANCH USD/FED18 Jul 2016 18 Aug 2016

992,851.310 1,640.96106.187500Local
1,000,000.000

1.000000
106.187500 1,640.96 0.00Base

0.00
0.00
0.00 1,054,283.98

1,054,283.98
36179SEH6 Total

0.00 0.001,640.96 1,054,283.98992,851.310 Local

1,640.96 0.00 0.00 1,054,283.985,000,000.000 Base

JPMORGAN CHASE BANK USD/FED36179SEJ2 GNMA II POOL MA3737 14 Sep 20164%   20 Jun 2046

1,727,979.070 3,839.95107.375000Local
1,750,000.000

1.000000
107.375000 3,839.95 0.00Base

0.00
0.00
0.00 1,855,417.52

1,855,417.52

Books Closed Prepared by State StreetPage 2706



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JPMORGAN CHASE BANK USD/FED14 Sep 2016 CANCEL

-1,727,979.070 -3,839.95107.375000Local
1,750,000.000

1.000000
107.375000 -3,839.95 0.00Base

0.00
0.00
0.00 -1,855,417.52

-1,855,417.52

JPMORGAN CHASE BANK USD/FED14 Sep 2016 21 Sep 2016

1,701,399.090 3,780.89107.375000Local
1,750,000.000

1.000000
107.375000 3,780.89 0.00Base

0.00
0.00
0.00 1,826,877.27

1,826,877.27
36179SEJ2 Total

0.00 0.003,780.89 1,826,877.271,701,399.090 Local

3,780.89 0.00 0.00 1,826,877.275,250,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/FED36179SGK7 GNMA II POOL MA3802 20 Jul 20163%   20 Jul 2046

1,500,000.000 2,125.00104.546875Local
1,500,000.000

1.000000
104.546875 2,125.00 0.00Base

0.00
0.00
0.00 1,568,203.13

1,568,203.13

CREDIT SUISSE SECURITIES (USA) LLC USD/FED20 Jul 2016 CANCEL

-1,500,000.000 -2,125.00104.546875Local
1,500,000.000

1.000000
104.546875 -2,125.00 0.00Base

0.00
0.00
0.00 -1,568,203.13

-1,568,203.13

CREDIT SUISSE SECURITIES (USA) LLC USD/FED20 Jul 2016

1,496,639.930 2,120.24104.546875Local
1,500,000.000

1.000000
104.546875 2,120.24 0.00Base

0.00
0.00
0.00 1,564,690.27

1,564,690.27

CREDIT SUISSE SECURITIES (USA) LLC USD/FED20 Jul 2016 CANCEL

-1,496,639.930 -2,120.24104.546875Local
1,500,000.000

1.000000
104.546875 -2,120.24 0.00Base

0.00
0.00
0.00 -1,564,690.27

-1,564,690.27

CREDIT SUISSE SECURITIES (USA) LLC USD/FED20 Jul 2016 18 Aug 2016

1,496,639.930 2,120.24104.546875Local
1,500,000.000

1.000000
104.546875 2,120.24 0.00Base

0.00
0.00
0.00 1,564,690.27

1,564,690.27
36179SGK7 Total

0.00 0.002,120.24 1,564,690.271,496,639.930 Local

2,120.24 0.00 0.00 1,564,690.277,500,000.000 Base
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BARCLAYS CAPITAL USD/FED36179SGL5 GNMA II POOL MA3803 15 Sep 20163.5%   20 Jul 2046

744,343.340 1,447.33106.304687Local
750,000.000

1.000000
106.304687 1,447.33 0.00Base

0.00
0.00
0.00 791,271.86

791,271.86

BARCLAYS CAPITAL USD/FED15 Sep 2016 CANCEL

-744,343.340 -1,447.33106.304687Local
750,000.000

1.000000
106.304687 -1,447.33 0.00Base

0.00
0.00
0.00 -791,271.86

-791,271.86

BARCLAYS CAPITAL USD/FED15 Sep 2016 21 Sep 2016

744,343.340 1,447.33106.304687Local
750,000.000

1.000000
106.304687 1,447.33 0.00Base

0.00
0.00
0.00 791,271.86

791,271.86
36179SGL5 Total

0.00 0.001,447.33 791,271.86744,343.340 Local

1,447.33 0.00 0.00 791,271.862,250,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/FED36179SGN1 GNMA II POOL MA3805 16 Aug 20164.5%   20 Jul 2046 18 Aug 2016

722,511.870 1,535.34107.375000Local
725,000.000

1.000000
107.375000 1,535.34 0.00Base

0.00
0.00
0.00 775,797.12

775,797.12

MORGAN STANLEY CO INCORPORATED USD/FED36179SJS7 GNMA II POOL MA3873 11 Aug 20163%   20 Aug 2046 18 Aug 2016

1,000,000.000 1,416.67105.121094Local
1,000,000.000

1.000000
105.121094 1,416.67 0.00Base

0.00
0.00
0.00 1,051,210.94

1,051,210.94

GOLDMAN SACHS + CO USD/FED36179SLR6 GNMA II POOL MA3936 15 Sep 20163%   20 Sep 2046 21 Sep 2016

450,000.000 750.00104.566406Local
450,000.000

1.000000
104.566406 750.00 0.00Base

0.00
0.00
0.00 470,548.83

470,548.83

GOLDMAN SACHS + CO USD/FED36181WMQ4 GNMA II POOL AG3067 18 Jul 20163.5%   20 Nov 2043

1,014,373.710 1,676.53106.328125Local
1,300,000.000

1.000000
106.328125 1,676.53 0.00Base

0.00
0.00
0.00 1,078,564.55

1,078,564.55

GOLDMAN SACHS + CO USD/FED18 Jul 2016 CANCEL

-1,014,373.710 -1,676.53106.328125Local
1,300,000.000

1.000000
106.328125 -1,676.53 0.00Base

0.00
0.00
0.00 -1,078,564.55

-1,078,564.55
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GOLDMAN SACHS + CO USD/FED18 Jul 2016

1,005,568.540 1,661.98106.328125Local
1,300,000.000

1.000000
106.328125 1,661.98 0.00Base

0.00
0.00
0.00 1,069,202.17

1,069,202.17

GOLDMAN SACHS + CO USD/FED18 Jul 2016 CANCEL

-1,005,568.540 -1,661.98106.328125Local
1,300,000.000

1.000000
106.328125 -1,661.98 0.00Base

0.00
0.00
0.00 -1,069,202.17

-1,069,202.17

GOLDMAN SACHS + CO USD/FED18 Jul 2016 18 Aug 2016

1,005,568.540 1,661.98106.328125Local
1,300,000.000

1.000000
106.328125 1,661.98 0.00Base

0.00
0.00
0.00 1,069,202.17

1,069,202.17
36181WMQ4 Total

0.00 0.001,661.98 1,069,202.171,005,568.540 Local

1,661.98 0.00 0.00 1,069,202.176,500,000.000 Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC36197XAP9 GS MORTGAGE SECURITIES TRUST 18 Jul 20163.375%   10 Jun 2046 21 Jul 2016

200,000.000 375.00106.750000Local
200,000.000

1.000000
106.750000 375.00 0.00Base

0.00
0.00
0.00 213,500.00

213,500.00

J.P. MORGAN SECURITIES LLC USD/DTC369550AX6 GENERAL DYNAMICS CORP 09 Aug 20162.125%   15 Aug 2026 12 Aug 2016

50,000.000 0.0098.956000Local1.000000
98.956000 0.00 0.00Base

0.00
0.00
0.00 49,478.00

49,478.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC369604BH5 GENERAL ELECTRIC CO 18 Jul 20164.5%   11 Mar 2044 18 Jul 2016

75,000.000 1,171.88118.023000Local1.000000
118.023000 1,171.88 0.00Base

0.00
0.00
0.00 88,517.25

88,517.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC369622SM8 GENERAL ELECTRIC CO 18 Jul 20165.3%   11 Feb 2021 18 Jul 2016

50,000.000 1,140.97114.977000Local1.000000
114.977000 1,140.97 0.00Base

0.00
0.00
0.00 57,488.50

57,488.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G3H5 GENERAL ELECTRIC CO 18 Jul 20165.625%   15 Sep 2017 18 Jul 2016

75,000.000 1,417.97105.242000Local1.000000
105.242000 1,417.97 0.00Base

0.00
0.00
0.00 78,931.50

78,931.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G3P7 GENERAL ELECTRIC CO 18 Jul 20165.875%   14 Jan 2038 18 Jul 2016

75,000.000 24.48135.698000Local1.000000
135.698000 24.48 0.00Base

0.00
0.00
0.00 101,773.50

101,773.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G5J9 GENERAL ELECTRIC CO 18 Jul 20164.65%   17 Oct 2021 18 Jul 2016

75,000.000 862.19113.857000Local1.000000
113.857000 862.19 0.00Base

0.00
0.00
0.00 85,392.75

85,392.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G7G3 GENERAL ELECTRIC CO 18 Jul 20162.3%   14 Jan 2019 18 Jul 2016

50,000.000 6.39102.780000Local1.000000
102.780000 6.39 0.00Base

0.00
0.00
0.00 51,390.00

51,390.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G7K4 GENERAL ELECTRIC CO 18 Jul 20163.45%   15 May 2024 18 Jul 2016

75,000.000 438.44108.765000Local1.000000
108.765000 438.44 0.00Base

0.00
0.00
0.00 81,573.75

81,573.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC370334BV5 GENERAL MILLS INC 18 Jul 20162.2%   21 Oct 2019 18 Jul 2016

50,000.000 259.72101.737000Local1.000000
101.737000 259.72 0.00Base

0.00
0.00
0.00 50,868.50

50,868.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045VAD2 GENERAL MOTORS CO 18 Jul 20163.5%   02 Oct 2018 18 Jul 2016

50,000.000 505.56103.328000Local1.000000
103.328000 505.56 0.00Base

0.00
0.00
0.00 51,664.00

51,664.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045VAL4 GENERAL MOTORS CO 18 Jul 20166.75%   01 Apr 2046 18 Jul 2016

50,000.000 1,340.63124.501000Local1.000000
124.501000 1,340.63 0.00Base

0.00
0.00
0.00 62,250.50

62,250.50

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 2,850.00124.397000Local1.000000
124.397000 2,850.00 0.00Base

0.00
0.00
0.00 124,397.00

124,397.00
37045VAL4 Total

0.00 0.004,190.63 186,647.50150,000.000 Local

4,190.63 0.00 0.00 186,647.50Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC37045XAR7 GENERAL MOTORS FINL CO 18 Jul 20163.15%   15 Jan 2020 18 Jul 2016

50,000.000 4.38101.211000Local1.000000
101.211000 4.38 0.00Base

0.00
0.00
0.00 50,605.50

50,605.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045XAS5 GENERAL MOTORS FINL CO 18 Jul 20164%   15 Jan 2025 18 Jul 2016

50,000.000 5.56100.999000Local1.000000
100.999000 5.56 0.00Base

0.00
0.00
0.00 50,499.50

50,499.50

US BANCORP INVESTMENTS INC USD/DTC37045XAW6 GENERAL MOTORS FINL CO 20 Jul 20163.45%   10 Apr 2022 25 Jul 2016

100,000.000 1,006.25100.612000Local1.000000
100.612000 1,006.25 0.00Base

0.00
0.00
0.00 100,612.00

100,612.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045XAY2 GENERAL MOTORS FINL CO 18 Jul 20163.2%   13 Jul 2020 18 Jul 2016

50,000.000 13.33101.659000Local1.000000
101.659000 13.33 0.00Base

0.00
0.00
0.00 50,829.50

50,829.50

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC37045XBG0 GENERAL MOTORS FINL CO 20 Jul 20165.25%   01 Mar 2026 25 Jul 2016

100,000.000 2,100.00109.942000Local1.000000
109.942000 2,100.00 0.00Base

0.00
0.00
0.00 109,942.00

109,942.00

UBS SECURITIES LLC USD/DTC37045XBK1 GENERAL MOTORS FINL CO 20 Jul 20163.7%   09 May 2023 25 Jul 2016

100,000.000 781.11101.154000Local1.000000
101.154000 781.11 0.00Base

0.00
0.00
0.00 101,154.00

101,154.00

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC37045XBM7 GENERAL MOTORS FINL CO 20 Jul 20163.2%   06 Jul 2021 25 Jul 2016

100,000.000 177.78100.800000Local1.000000
100.800000 177.78 0.00Base

0.00
0.00
0.00 100,800.00

100,800.00

CANTOR FITZGERALD + CO USD/DTC372546AV3 GEORGE WASHINGTON UNIVER 20 Jul 20163.545%   15 Sep 2046 25 Jul 2016

100,000.000 59.0899.837000Local1.000000
99.837000 59.08 0.00Base

0.00
0.00
0.00 99,837.00

99,837.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558AU7 GILEAD SCIENCES INC 18 Jul 20164.4%   01 Dec 2021 18 Jul 2016
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50,000.000 275.00112.774000Local1.000000
112.774000 275.00 0.00Base

0.00
0.00
0.00 56,387.00

56,387.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558BA0 GILEAD SCIENCES INC 18 Jul 20164.5%   01 Feb 2045 18 Jul 2016

50,000.000 1,031.25112.709000Local1.000000
112.709000 1,031.25 0.00Base

0.00
0.00
0.00 56,354.50

56,354.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558BD4 GILEAD SCIENCES INC 18 Jul 20164.75%   01 Mar 2046 18 Jul 2016

50,000.000 890.62116.977000Local1.000000
116.977000 890.62 0.00Base

0.00
0.00
0.00 58,488.50

58,488.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558BF9 GILEAD SCIENCES INC 18 Jul 20163.65%   01 Mar 2026 18 Jul 2016

50,000.000 684.37109.342000Local1.000000
109.342000 684.37 0.00Base

0.00
0.00
0.00 54,671.00

54,671.00

BANK OF AMERICA SECURITIES LLC USD/DTC375558BH5 GILEAD SCIENCES INC 15 Sep 20161.95%   01 Mar 2022 20 Sep 2016

15,000.000 0.0099.769000Local1.000000
99.769000 0.00 0.00Base

0.00
0.00
0.00 14,965.35

14,965.35

BANK OF AMERICA SECURITIES LLC USD/DTC375558BK8 GILEAD SCIENCES INC 15 Sep 20164.15%   01 Mar 2047 20 Sep 2016

40,000.000 0.0099.283000Local1.000000
99.283000 0.00 0.00Base

0.00
0.00
0.00 39,713.20

39,713.20

J.P. MORGAN SECURITIES LLC USD/DTC375558BM4 GILEAD SCIENCES INC 15 Sep 20162.95%   01 Mar 2027 20 Sep 2016

50,000.000 0.0099.974000Local1.000000
99.974000 0.00 0.00Base

0.00
0.00
0.00 49,987.00

49,987.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC377372AH0 GLAXOSMITHKLINE CAP INC 18 Jul 20162.8%   18 Mar 2023 18 Jul 2016

50,000.000 458.89104.719000Local1.000000
104.719000 458.89 0.00Base

0.00
0.00
0.00 52,359.50

52,359.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC377372AJ6 GLAXOSMITHKLINE CAP INC 18 Jul 20164.2%   18 Mar 2043 18 Jul 2016

50,000.000 688.33114.030000Local1.000000
114.030000 688.33 0.00Base

0.00
0.00
0.00 57,015.00

57,015.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC38141EC31 GOLDMAN SACHS GROUP INC 18 Jul 20164.8%   08 Jul 2044 18 Jul 2016

75,000.000 80.00110.843000Local1.000000
110.843000 80.00 0.00Base

0.00
0.00
0.00 83,132.25

83,132.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GES9 GOLDMAN SACHS GROUP INC 18 Jul 20165.95%   15 Jan 2027 18 Jul 2016

75,000.000 12.40115.806000Local1.000000
115.806000 12.40 0.00Base

0.00
0.00
0.00 86,854.50

86,854.50

MILLENNIUM ADVISORS LLC USD/DTC38141GRC0 GOLDMAN SACHS GROUP INC 21 Jul 20162.375%   22 Jan 2018 26 Jul 2016

300,000.000 79.17101.335000Local1.000000
101.335000 79.17 0.00Base

0.00
0.00
0.00 304,005.00

304,005.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GRD8 GOLDMAN SACHS GROUP INC 18 Jul 20163.625%   22 Jan 2023 18 Jul 2016

50,000.000 876.04104.848000Local1.000000
104.848000 876.04 0.00Base

0.00
0.00
0.00 52,424.00

52,424.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GVM3 GOLDMAN SACHS GROUP INC 18 Jul 20164%   03 Mar 2024 18 Jul 2016

75,000.000 1,108.33107.083000Local1.000000
107.083000 1,108.33 0.00Base

0.00
0.00
0.00 80,312.25

80,312.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GVT8 GOLDMAN SACHS GROUP INC 18 Jul 20162%   25 Apr 2019 18 Jul 2016

75,000.000 337.50100.709000Local1.000000
100.709000 337.50 0.00Base

0.00
0.00
0.00 75,531.75

75,531.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC38143U8F1 GOLDMAN SACHS GROUP INC 18 Jul 20162.875%   25 Feb 2021 18 Jul 2016

50,000.000 563.02102.271000Local1.000000
102.271000 563.02 0.00Base

0.00
0.00
0.00 51,135.50

51,135.50

DEUTSCHE BANK SECURITIES INC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,395.83102.522000Local1.000000
102.522000 2,395.83 0.00Base

0.00
0.00
0.00 205,044.00

205,044.00
38143U8F1 Total

0.00 0.002,958.85 256,179.50250,000.000 Local

2,958.85 0.00 0.00 256,179.50Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC38145XAA1 GOLDMAN SACHS GROUP INC 18 Jul 20162.625%   31 Jan 2019 18 Jul 2016

75,000.000 902.35102.201000Local1.000000
102.201000 902.35 0.00Base

0.00
0.00
0.00 76,650.75

76,650.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC38147MAA3 GOLDMAN SACHS GROUP INC 18 Jul 20162.9%   19 Jul 2018 18 Jul 2016

75,000.000 1,069.37102.619000Local1.000000
102.619000 1,069.37 0.00Base

0.00
0.00
0.00 76,964.25

76,964.25

J.P. MORGAN SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 96.67102.644000Local1.000000
102.644000 96.67 0.00Base

0.00
0.00
0.00 205,288.00

205,288.00
38147MAA3 Total

0.00 0.001,166.04 282,252.25275,000.000 Local

1,166.04 0.00 0.00 282,252.25Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC38148FAB5 GOLDMAN SACHS GROUP INC 18 Jul 20162.55%   23 Oct 2019 18 Jul 2016

50,000.000 293.96101.936000Local1.000000
101.936000 293.96 0.00Base

0.00
0.00
0.00 50,968.00

50,968.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC38148LAC0 GOLDMAN SACHS GROUP INC 18 Jul 20163.5%   23 Jan 2025 18 Jul 2016

75,000.000 1,261.46102.946000Local1.000000
102.946000 1,261.46 0.00Base

0.00
0.00
0.00 77,209.50

77,209.50

MILLENNIUM ADVISORS LLC USD/DTC384802AB0 WW GRAINGER INC 20 Jul 20164.6%   15 Jun 2045 25 Jul 2016

100,000.000 511.11120.360000Local1.000000
120.360000 511.11 0.00Base

0.00
0.00
0.00 120,360.00

120,360.00

MARKETAXESS EUROPE LIMITED USD/DTC384802AC8 WW GRAINGER INC 20 Jul 20163.75%   15 May 2046 25 Jul 2016

100,000.000 718.75105.520000Local1.000000
105.520000 718.75 0.00Base

0.00
0.00
0.00 105,520.00

105,520.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC40414LAH2 HCP INC 18 Jul 20162.625%   01 Feb 2020 18 Jul 2016

50,000.000 601.56100.986000Local1.000000 0.00 0.00 50,493.00
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100.986000 601.56 0.00Base 0.00 50,493.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC40414LAL3 HCP INC 18 Jul 20163.875%   15 Aug 2024 18 Jul 2016

75,000.000 1,219.0099.872000Local1.000000
99.872000 1,219.00 0.00Base

0.00
0.00
0.00 74,904.00

74,904.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC404280AH2 HSBC HOLDINGS PLC 18 Jul 20166.5%   15 Sep 2037 18 Jul 2016

325,000.000 7,100.35125.033000Local1.000000
125.033000 7,100.35 0.00Base

0.00
0.00
0.00 406,357.25

406,357.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC404280AK5 HSBC HOLDINGS PLC 18 Jul 20165.1%   05 Apr 2021 18 Jul 2016

75,000.000 1,073.13110.320000Local1.000000
110.320000 1,073.13 0.00Base

0.00
0.00
0.00 82,740.00

82,740.00

SANTANDER BANK, N.A USD/DTC404280AW9 HSBC HOLDINGS PLC 20 Jul 20164.3%   08 Mar 2026 25 Jul 2016

200,000.000 3,272.78107.150000Local1.000000
107.150000 3,272.78 0.00Base

0.00
0.00
0.00 214,300.00

214,300.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC40428HPH9 HSBC USA INC 18 Jul 20161.625%   16 Jan 2018 18 Jul 2016

175,000.000 0.0099.654000Local1.000000
99.654000 0.00 0.00Base

0.00
0.00
0.00 174,394.50

174,394.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC40429CGD8 HSBC FINANCE CORP 18 Jul 20166.676%   15 Jan 2021 18 Jul 2016

50,000.000 9.27111.558000Local1.000000
111.558000 9.27 0.00Base

0.00
0.00
0.00 55,779.00

55,779.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC406216AY7 HALLIBURTON CO 18 Jul 20167.45%   15 Sep 2039 18 Jul 2016

50,000.000 1,252.01143.061000Local1.000000
143.061000 1,252.01 0.00Base

0.00
0.00
0.00 71,530.50

71,530.50

MILLENNIUM ADVISORS LLC USD/DTC406216BG5 HALLIBURTON CO 20 Jul 20163.8%   15 Nov 2025 25 Jul 2016

100,000.000 738.89105.417000Local1.000000
105.417000 738.89 0.00Base

0.00
0.00
0.00 105,417.00

105,417.00

MILLENNIUM ADVISORS LLC USD/DTC406216BJ9 HALLIBURTON CO 20 Jul 20164.85%   15 Nov 2035 25 Jul 2016
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100,000.000 943.06111.323000Local1.000000
111.323000 943.06 0.00Base

0.00
0.00
0.00 111,323.00

111,323.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC406216BK6 HALLIBURTON CO 18 Jul 20165%   15 Nov 2045 18 Jul 2016

50,000.000 423.61113.338000Local1.000000
113.338000 423.61 0.00Base

0.00
0.00
0.00 56,669.00

56,669.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC416518AB4 HARTFORD FINL SVCS GRP 18 Jul 20165.125%   15 Apr 2022 18 Jul 2016

50,000.000 647.74113.382000Local1.000000
113.382000 647.74 0.00Base

0.00
0.00
0.00 56,691.00

56,691.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42217KAW6 WELLTOWER INC 18 Jul 20165.25%   15 Jan 2022 18 Jul 2016

75,000.000 10.94111.662000Local1.000000
111.662000 10.94 0.00Base

0.00
0.00
0.00 83,746.50

83,746.50

MARKETAXESS EUROPE LIMITED USD/DTC42217KBF2 WELLTOWER INC 20 Jul 20164%   01 Jun 2025 25 Jul 2016

100,000.000 600.00105.849000Local1.000000
105.849000 600.00 0.00Base

0.00
0.00
0.00 105,849.00

105,849.00

SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC42225UAD6 HEALTHCARE TRUST OF AMER 20 Jul 20163.5%   01 Aug 2026 25 Jul 2016

100,000.000 126.39100.081000Local1.000000
100.081000 126.39 0.00Base

0.00
0.00
0.00 100,081.00

100,081.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC423074AX1 KRAFT HEINZ FOODS CO 18 Jul 20163.95%   15 Jul 2025 18 Jul 2016

75,000.000 8.23109.953000Local1.000000
109.953000 8.23 0.00Base

0.00
0.00
0.00 82,464.75

82,464.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC427866AU2 HERSHEY COMPANY 18 Jul 20163.2%   21 Aug 2025 18 Jul 2016

50,000.000 644.44104.354000Local1.000000
104.354000 644.44 0.00Base

0.00
0.00
0.00 52,177.00

52,177.00

MORGAN STANLEY CO INCORPORATED USD/DTC427866AW8 HERSHEY COMPANY 08 Aug 20163.375%   15 Aug 2046 11 Aug 2016

100,000.000 18.75100.241000Local1.000000
100.241000 18.75 0.00Base

0.00
0.00
0.00 100,241.00

100,241.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC42809HAD9 HESS CORP 18 Jul 20165.6%   15 Feb 2041 18 Jul 2016

50,000.000 1,174.44103.186000Local1.000000
103.186000 1,174.44 0.00Base

0.00
0.00
0.00 51,593.00

51,593.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC428236BX0 HP INC 18 Jul 20164.05%   15 Sep 2022 18 Jul 2016

50,000.000 680.63105.515000Local1.000000
105.515000 680.63 0.00Base

0.00
0.00
0.00 52,757.50

52,757.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAC3 HP ENTERPRISE CO 18 Jul 20162.85%   05 Oct 2018 18 Jul 2016

25,000.000 199.90102.491000Local1.000000
102.491000 199.90 0.00Base

0.00
0.00
0.00 25,622.75

25,622.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAE9 HP ENTERPRISE CO 18 Jul 20163.6%   15 Oct 2020 18 Jul 2016

25,000.000 227.50104.483000Local1.000000
104.483000 227.50 0.00Base

0.00
0.00
0.00 26,120.75

26,120.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAP4 HP ENTERPRISE CO 18 Jul 20164.9%   15 Oct 2025 18 Jul 2016

25,000.000 309.65106.530000Local1.000000
106.530000 309.65 0.00Base

0.00
0.00
0.00 26,632.50

26,632.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAQ2 HP ENTERPRISE CO 18 Jul 20166.2%   15 Oct 2035 18 Jul 2016

25,000.000 391.81103.960000Local1.000000
103.960000 391.81 0.00Base

0.00
0.00
0.00 25,990.00

25,990.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAR0 HP ENTERPRISE CO 18 Jul 20166.35%   15 Oct 2045 18 Jul 2016

25,000.000 401.28102.603000Local1.000000
102.603000 401.28 0.00Base

0.00
0.00
0.00 25,650.75

25,650.75

MILLENNIUM ADVISORS LLC USD/DTC437076AV4 HOME DEPOT INC 20 Jul 20165.95%   01 Apr 2041 25 Jul 2016

100,000.000 1,884.17141.661000Local1.000000
141.661000 1,884.17 0.00Base

0.00
0.00
0.00 141,661.00

141,661.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BB7 HOME DEPOT INC 18 Jul 20162.25%   10 Sep 2018 18 Jul 2016

50,000.000 393.75102.693000Local1.000000 0.00 0.00 51,346.50
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102.693000 393.75 0.00Base 0.00 51,346.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BC5 HOME DEPOT INC 18 Jul 20163.75%   15 Feb 2024 18 Jul 2016

50,000.000 786.46111.425000Local1.000000
111.425000 786.46 0.00Base

0.00
0.00
0.00 55,712.50

55,712.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BE1 HOME DEPOT INC 18 Jul 20162%   15 Jun 2019 18 Jul 2016

50,000.000 86.11102.633000Local1.000000
102.633000 86.11 0.00Base

0.00
0.00
0.00 51,316.50

51,316.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BH4 HOME DEPOT INC 18 Jul 20164.25%   01 Apr 2046 18 Jul 2016

50,000.000 619.79118.018000Local1.000000
118.018000 619.79 0.00Base

0.00
0.00
0.00 59,009.00

59,009.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC437076BL5 HOME DEPOT INC 20 Jul 20162%   01 Apr 2021 25 Jul 2016

200,000.000 1,811.11102.406000Local1.000000
102.406000 1,811.11 0.00Base

0.00
0.00
0.00 204,812.00

204,812.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC43814LAC3 HONDA AUTO RECEIVABLES OWNER T 15 Jul 20161.23%   23 Sep 2019

100,000.000 99.08100.210938Local
100,000.000

1.000000
100.210938 99.08 0.00Base

0.00
0.00
0.00 100,210.94

100,210.94

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC15 Jul 2016 CANCEL

-100,000.000 -99.08100.210938Local
100,000.000

1.000000
100.210938 -99.08 0.00Base

0.00
0.00
0.00 -100,210.94

-100,210.94

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC15 Jul 2016 20 Jul 2016

100,000.000 99.08100.210938Local
100,000.000

1.000000
100.210938 99.08 0.00Base

0.00
0.00
0.00 100,210.94

100,210.94
43814LAC3 Total

0.00 0.0099.08 100,210.94100,000.000 Local

99.08 0.00 0.00 100,210.94300,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC438516AX4 HONEYWELL INTERNATIONAL 18 Jul 20165.3%   01 Mar 2018 18 Jul 2016

50,000.000 993.75106.860000Local1.000000 0.00 0.00 53,430.00
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106.860000 993.75 0.00Base 0.00 53,430.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC44266RAC1 HOWARD HUGHES MEDICAL IN 18 Jul 20163.5%   01 Sep 2023 18 Jul 2016

50,000.000 656.25109.728000Local1.000000
109.728000 656.25 0.00Base

0.00
0.00
0.00 54,864.00

54,864.00

KEYBANC CAPITAL MARKETS INC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,400.00110.013000Local1.000000
110.013000 1,400.00 0.00Base

0.00
0.00
0.00 110,013.00

110,013.00
44266RAC1 Total

0.00 0.002,056.25 164,877.00150,000.000 Local

2,056.25 0.00 0.00 164,877.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC444859BC5 HUMANA INC 18 Jul 20162.625%   01 Oct 2019 18 Jul 2016

50,000.000 382.81102.195000Local1.000000
102.195000 382.81 0.00Base

0.00
0.00
0.00 51,097.50

51,097.50

GOLDMAN SACHS + CO USD/DTC445545AE6 HUNGARY 28 Sep 20166.375%   29 Mar 2021 OPEN

15,000.000 10.63116.125000Local1.000000
116.125000 10.63 0.00Base

0.00
0.00
0.00 17,418.75

17,418.75

GOLDMAN SACHS + CO USD/DTC28 Sep 2016 OPEN

15,000.000 10.63116.125000Local1.000000
116.125000 10.63 0.00Base

0.00
0.00
0.00 17,418.75

17,418.75

GOLDMAN SACHS + CO USD/DTC28 Sep 2016 OPEN

15,000.000 10.63116.125000Local1.000000
116.125000 10.63 0.00Base

0.00
0.00
0.00 17,418.75

17,418.75

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016

16,000.000 17.00115.950000Local1.000000
115.950000 17.00 0.00Base

0.00
0.00
0.00 18,552.00

18,552.00

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016 CANCEL

-16,000.000 -17.00115.950000Local1.000000
115.950000 -17.00 0.00Base

0.00
0.00
0.00 -18,552.00

-18,552.00
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GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

25,000.000 26.56116.100000Local1.000000
116.100000 26.56 0.00Base

0.00
0.00
0.00 29,025.00

29,025.00

SG AMERICAS SECURITIES LLC USD/DTC30 Sep 2016 OPEN

14,000.000 14.88115.950000Local1.000000
115.950000 14.88 0.00Base

0.00
0.00
0.00 16,233.00

16,233.00

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016

16,000.000 17.00115.950000Local1.000000
115.950000 17.00 0.00Base

0.00
0.00
0.00 18,552.00

18,552.00

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016 CANCEL

-16,000.000 -17.00115.950000Local1.000000
115.950000 -17.00 0.00Base

0.00
0.00
0.00 -18,552.00

-18,552.00

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016

16,000.000 17.00115.950000Local1.000000
115.950000 17.00 0.00Base

0.00
0.00
0.00 18,552.00

18,552.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC30 Sep 2016 OPEN

16,000.000 17.00115.950000Local1.000000
115.950000 17.00 0.00Base

0.00
0.00
0.00 18,552.00

18,552.00
445545AE6 Total

0.00 0.00107.33 134,618.25116,000.000 Local

107.33 0.00 0.00 134,618.25Base

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC445545AF3 HUNGARY 30 Sep 2016 47.625%   29 Mar 2041 OPEN

45,000.000 9.53156.950000Local1.000000
156.950000 9.53 0.00Base

0.00
0.00
0.00 70,627.50

70,627.50

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016

45,000.000 9.53156.950000Local1.000000
156.950000 9.53 0.00Base

0.00
0.00
0.00 70,627.50

70,627.50

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016 CANCEL
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-45,000.000 -9.53156.950000Local1.000000
156.950000 -9.53 0.00Base

0.00
0.00
0.00 -70,627.50

-70,627.50

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016

55,000.000 69.90157.375000Local1.000000
157.375000 69.90 0.00Base

0.00
0.00
0.00 86,556.25

86,556.25

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016 CANCEL

-55,000.000 -69.90157.375000Local1.000000
157.375000 -69.90 0.00Base

0.00
0.00
0.00 -86,556.25

-86,556.25

BARCLAYS CAPITAL INC. USD/DTC30 Sep 2016

55,000.000 69.90157.375000Local1.000000
157.375000 69.90 0.00Base

0.00
0.00
0.00 86,556.25

86,556.25

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC30 Sep 2016 OPEN

55,000.000 69.90157.375000Local1.000000
157.375000 69.90 0.00Base

0.00
0.00
0.00 86,556.25

86,556.25
445545AF3 Total

0.00 0.00149.33 243,740.00155,000.000 Local

149.33 0.00 0.00 243,740.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC445545AL0 HUNGARY 28 Sep 20165.375%   25 Mar 2024 OPEN

45,000.000 53.75116.750000Local1.000000
116.750000 53.75 0.00Base

0.00
0.00
0.00 52,537.50

52,537.50

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

35,000.000 52.26116.450000Local1.000000
116.450000 52.26 0.00Base

0.00
0.00
0.00 40,757.50

40,757.50

GOLDMAN SACHS + CO USD/DTC30 Sep 2016 OPEN

20,000.000 29.86116.450000Local1.000000
116.450000 29.86 0.00Base

0.00
0.00
0.00 23,290.00

23,290.00
445545AL0 Total

0.00 0.00135.87 116,585.00100,000.000 Local
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135.87 0.00 0.00 116,585.00Base

MORGAN STANLEY CO INCORPORATED USD/DTC446150AK0 HUNTINGTON BANCSHARES 08 Aug 20162.3%   14 Jan 2022 11 Aug 2016

100,000.000 12.7899.641000Local1.000000
99.641000 12.78 0.00Base

0.00
0.00
0.00 99,641.00

99,641.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC452151LF8 ILLINOIS ST 18 Jul 20165.1%   01 Jun 2033 18 Jul 2016

75,000.000 478.1396.251000Local
75,000.000

1.000000
96.251000 478.13 0.00Base

0.00
0.00
0.00 72,188.25

72,188.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC452308AU3 ILLINOIS TOOL WORKS INC 18 Jul 20161.95%   01 Mar 2019 18 Jul 2016

50,000.000 365.62101.838000Local1.000000
101.838000 365.62 0.00Base

0.00
0.00
0.00 50,919.00

50,919.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AJ9 INTEL CORP 18 Jul 20163.3%   01 Oct 2021 18 Jul 2016

50,000.000 481.25108.773000Local1.000000
108.773000 481.25 0.00Base

0.00
0.00
0.00 54,386.50

54,386.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AQ3 INTEL CORP 18 Jul 20162.45%   29 Jul 2020 18 Jul 2016

75,000.000 852.39103.845000Local1.000000
103.845000 852.39 0.00Base

0.00
0.00
0.00 77,883.75

77,883.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AU4 INTEL CORP 18 Jul 20162.6%   19 May 2026 18 Jul 2016

25,000.000 102.92101.714000Local1.000000
101.714000 102.92 0.00Base

0.00
0.00
0.00 25,428.50

25,428.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AV2 INTEL CORP 18 Jul 20164.1%   19 May 2046 18 Jul 2016

25,000.000 162.29106.843000Local1.000000
106.843000 162.29 0.00Base

0.00
0.00
0.00 26,710.75

26,710.75

MILLENNIUM ADVISORS LLC USD/DTC458140AW0 INTEL CORP 20 Jul 20161.7%   19 May 2021 25 Jul 2016

100,000.000 311.67101.162000Local1.000000
101.162000 311.67 0.00Base

0.00
0.00
0.00 101,162.00

101,162.00
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ASSET TRANSFER AT MARKET NON CASH USD/FED4581X0CD8 INTER AMERICAN DEVEL BK 18 Jul 20162.125%   09 Nov 2020 18 Jul 2016

50,000.000 197.74103.446000Local1.000000
103.446000 197.74 0.00Base

0.00
0.00
0.00 51,723.00

51,723.00

ASSET TRANSFER AT MARKET NON CASH USD/FED4581X0CP1 INTER AMERICAN DEVEL BK 18 Jul 20161.875%   16 Jun 2020 18 Jul 2016

50,000.000 78.12102.355000Local1.000000
102.355000 78.12 0.00Base

0.00
0.00
0.00 51,177.50

51,177.50

SG AMERICAS SECURITIES LLC USD/FED4581X0CS5 INTER AMERICAN DEVEL BK 15 Jul 20161.875%   15 Mar 2021

200,000.000 1,302.08102.779000Local1.000000
102.779000 1,302.08 0.00Base

0.00
0.00
0.00 205,558.00

205,558.00

SG AMERICAS SECURITIES LLC USD/FED15 Jul 2016 CANCEL

-200,000.000 -1,302.08102.779000Local1.000000
102.779000 -1,302.08 0.00Base

0.00
0.00
0.00 -205,558.00

-205,558.00

SG AMERICAS SECURITIES LLC USD/FED15 Jul 2016 20 Jul 2016

200,000.000 1,302.08102.779000Local1.000000
102.779000 1,302.08 0.00Base

0.00
0.00
0.00 205,558.00

205,558.00
4581X0CS5 Total

0.00 0.001,302.08 205,558.00200,000.000 Local

1,302.08 0.00 0.00 205,558.00Base

SG AMERICAS SECURITIES LLC USD/FED4581X0CU0 INTER AMERICAN DEVEL BK 15 Jul 20162%   02 Jun 2026

100,000.000 266.67103.229000Local1.000000
103.229000 266.67 0.00Base

0.00
0.00
0.00 103,229.00

103,229.00

SG AMERICAS SECURITIES LLC USD/FED15 Jul 2016 CANCEL

-100,000.000 -266.67103.229000Local1.000000
103.229000 -266.67 0.00Base

0.00
0.00
0.00 -103,229.00

-103,229.00

SG AMERICAS SECURITIES LLC USD/FED20 Jul 2016

300,000.000 883.33103.161000Local1.000000
103.161000 883.33 0.00Base

0.00
0.00
0.00 309,483.00

309,483.00
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SG AMERICAS SECURITIES LLC USD/FED20 Jul 2016 CANCEL

-300,000.000 -883.33103.161000Local1.000000
103.161000 -883.33 0.00Base

0.00
0.00
0.00 -309,483.00

-309,483.00

SG AMERICAS SECURITIES LLC USD/FED15 Jul 2016 20 Jul 2016

100,000.000 266.67103.229000Local1.000000
103.229000 266.67 0.00Base

0.00
0.00
0.00 103,229.00

103,229.00

SG AMERICAS SECURITIES LLC USD/FED20 Jul 2016 25 Jul 2016

300,000.000 883.33103.161000Local1.000000
103.161000 883.33 0.00Base

0.00
0.00
0.00 309,483.00

309,483.00
4581X0CU0 Total

0.00 0.001,150.00 412,712.00400,000.000 Local

1,150.00 0.00 0.00 412,712.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC45866FAC8 INTERCONTINENTALEXCHANGE 18 Jul 20162.75%   01 Dec 2020 18 Jul 2016

50,000.000 171.87104.390000Local1.000000
104.390000 171.87 0.00Base

0.00
0.00
0.00 52,195.00

52,195.00

ASSET TRANSFER AT MARKET NON CASH USD/FED459058DH3 INTL BK RECON + DEVELOP 18 Jul 20162.125%   01 Nov 2020 18 Jul 2016

50,000.000 221.35103.569000Local1.000000
103.569000 221.35 0.00Base

0.00
0.00
0.00 51,784.50

51,784.50

ASSET TRANSFER AT MARKET NON CASH USD/FED459058ER0 INTL BK RECON + DEVELOP 18 Jul 20161%   05 Oct 2018 18 Jul 2016

175,000.000 490.97100.199000Local1.000000
100.199000 490.97 0.00Base

0.00
0.00
0.00 175,348.25

175,348.25

SG AMERICAS SECURITIES LLC USD/FED459058EW9 INTL BK RECON + DEVELOP 15 Jul 20161.625%   09 Mar 2021

200,000.000 1,182.64101.647000Local1.000000
101.647000 1,182.64 0.00Base

0.00
0.00
0.00 203,294.00

203,294.00

SG AMERICAS SECURITIES LLC USD/FED15 Jul 2016 CANCEL

-200,000.000 -1,182.64101.647000Local1.000000
101.647000 -1,182.64 0.00Base

0.00
0.00
0.00 -203,294.00

-203,294.00
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SG AMERICAS SECURITIES LLC USD/FED15 Jul 2016 20 Jul 2016

200,000.000 1,182.64101.647000Local1.000000
101.647000 1,182.64 0.00Base

0.00
0.00
0.00 203,294.00

203,294.00
459058EW9 Total

0.00 0.001,182.64 203,294.00200,000.000 Local

1,182.64 0.00 0.00 203,294.00Base

JPMORGAN CHASE BANK USD/FED459058FH1 INTL BK RECON + DEVELOP 15 Jul 20161.375%   24 May 2021

200,000.000 427.78100.501000Local1.000000
100.501000 427.78 0.00Base

0.00
0.00
0.00 201,002.00

201,002.00

JPMORGAN CHASE BANK USD/FED15 Jul 2016 CANCEL

-200,000.000 -427.78100.501000Local1.000000
100.501000 -427.78 0.00Base

0.00
0.00
0.00 -201,002.00

-201,002.00

CHASE MANHATTAN INTERNATIONAL USD/FED15 Jul 2016 20 Jul 2016

200,000.000 427.78100.501000Local1.000000
100.501000 427.78 0.00Base

0.00
0.00
0.00 201,002.00

201,002.00
459058FH1 Total

0.00 0.00427.78 201,002.00200,000.000 Local

427.78 0.00 0.00 201,002.00Base

WELLS FARGO BANK, N.A USD/FED459058FK4 INTL BK RECON + DEVELOP 15 Jul 20160.875%   15 Aug 2019 20 Jul 2016

100,000.000 17.0199.620000Local1.000000
99.620000 17.01 0.00Base

0.00
0.00
0.00 99,620.00

99,620.00

SG AMERICAS SECURITIES LLC USD/FED20 Jul 2016

200,000.000 58.3399.583000Local1.000000
99.583000 58.33 0.00Base

0.00
0.00
0.00 199,166.00

199,166.00

SG AMERICAS SECURITIES LLC USD/FED20 Jul 2016 CANCEL

-200,000.000 -58.3399.583000Local1.000000
99.583000 -58.33 0.00Base

0.00
0.00
0.00 -199,166.00

-199,166.00
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JPMORGAN CHASE BANK USD/FED26 Jul 2016

200,000.000 77.7899.486000Local1.000000
99.486000 77.78 0.00Base

0.00
0.00
0.00 198,972.00

198,972.00

JPMORGAN CHASE BANK USD/FED26 Jul 2016 CANCEL

-200,000.000 -77.7899.486000Local1.000000
99.486000 -77.78 0.00Base

0.00
0.00
0.00 -198,972.00

-198,972.00

SG AMERICAS SECURITIES LLC USD/FED20 Jul 2016 25 Jul 2016

200,000.000 58.3399.583000Local1.000000
99.583000 58.33 0.00Base

0.00
0.00
0.00 199,166.00

199,166.00

CHASE MANHATTAN INTERNATIONAL USD/FED26 Jul 2016 29 Jul 2016

200,000.000 77.7899.486000Local1.000000
99.486000 77.78 0.00Base

0.00
0.00
0.00 198,972.00

198,972.00
459058FK4 Total

0.00 0.00153.12 497,758.00500,000.000 Local

153.12 0.00 0.00 497,758.00Base

BARCLAYS BANK PLC USD/FED459058FM0 INTL BK RECON + DEVELOP 08 Aug 20161.125%   10 Aug 2020

200,000.000 6.2599.777400Local1.000000
99.777400 6.25 0.00Base

0.00
0.00
0.00 199,554.80

199,554.80

BARCLAYS BANK PLC USD/FED08 Aug 2016 CANCEL

-200,000.000 -6.2599.777400Local1.000000
99.777400 -6.25 0.00Base

0.00
0.00
0.00 -199,554.80

-199,554.80

BARCLAYS BANK PLC USD/FED08 Aug 2016 11 Aug 2016

200,000.000 6.2599.777400Local1.000000
99.777400 6.25 0.00Base

0.00
0.00
0.00 199,554.80

199,554.80
459058FM0 Total

0.00 0.006.25 199,554.80200,000.000 Local

6.25 0.00 0.00 199,554.80Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED45905CAA2 INTL BK RECON + DEVELOP 18 Jul 20164.75%   15 Feb 2035 18 Jul 2016

50,000.000 996.18134.445000Local1.000000
134.445000 996.18 0.00Base

0.00
0.00
0.00 67,222.50

67,222.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC459200BB6 IBM CORP 18 Jul 20165.875%   29 Nov 2032 18 Jul 2016

50,000.000 383.51130.107000Local1.000000
130.107000 383.51 0.00Base

0.00
0.00
0.00 65,053.50

65,053.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC459200JC6 IBM CORP 18 Jul 20162.875%   09 Nov 2022 18 Jul 2016

175,000.000 936.37105.535000Local1.000000
105.535000 936.37 0.00Base

0.00
0.00
0.00 184,686.25

184,686.25

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC459200JF9 IBM CORP 20 Jul 20162.25%   19 Feb 2021 25 Jul 2016

100,000.000 975.00103.079000Local1.000000
103.079000 975.00 0.00Base

0.00
0.00
0.00 103,079.00

103,079.00

ASSET TRANSFER AT MARKET NON CASH USD/FED45950KCD0 INTL FINANCE CORP 18 Jul 20161.75%   16 Sep 2019 18 Jul 2016

50,000.000 291.67101.944000Local1.000000
101.944000 291.67 0.00Base

0.00
0.00
0.00 50,972.00

50,972.00

BARCLAYS BANK PLC USD/FED45950KCJ7 INTL FINANCE CORP 20 Jul 20161.125%   20 Jul 2021

200,000.000 31.2599.273000Local1.000000
99.273000 31.25 0.00Base

0.00
0.00
0.00 198,546.00

198,546.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 CANCEL

-200,000.000 -31.2599.273000Local1.000000
99.273000 -31.25 0.00Base

0.00
0.00
0.00 -198,546.00

-198,546.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 25 Jul 2016

200,000.000 31.2599.273000Local1.000000
99.273000 31.25 0.00Base

0.00
0.00
0.00 198,546.00

198,546.00
45950KCJ7 Total

0.00 0.0031.25 198,546.00200,000.000 Local

31.25 0.00 0.00 198,546.00Base
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SUMRIDGE PARTNERS LLC USD/DTC460146CG6 INTERNATIONAL PAPER CO 20 Jul 20164.75%   15 Feb 2022 25 Jul 2016

100,000.000 2,111.11111.865000Local1.000000
111.865000 2,111.11 0.00Base

0.00
0.00
0.00 111,865.00

111,865.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC460146CJ0 INTERNATIONAL PAPER CO 18 Jul 20163.65%   15 Jun 2024 18 Jul 2016

50,000.000 157.15104.994000Local1.000000
104.994000 157.15 0.00Base

0.00
0.00
0.00 52,497.00

52,497.00

SUMRIDGE PARTNERS LLC USD/DTC460146CP6 INTERNATIONAL PAPER CO 08 Aug 20163%   15 Feb 2027 11 Aug 2016

100,000.000 0.0098.825000Local1.000000
98.825000 0.00 0.00Base

0.00
0.00
0.00 98,825.00

98,825.00

MESIROW FINANCIAL INC. USD/DTC460146CQ4 INTERNATIONAL PAPER CO 08 Aug 20164.4%   15 Aug 2047 11 Aug 2016

100,000.000 0.0099.363000Local1.000000
99.363000 0.00 0.00Base

0.00
0.00
0.00 99,363.00

99,363.00

BARCLAYS CAPITAL INC. USD/DTC461070AN4 INTERSTATE POWER + LIGHT 12 Sep 20163.7%   15 Sep 2046 15 Sep 2016

100,000.000 0.0099.300000Local1.000000
99.300000 0.00 0.00Base

0.00
0.00
0.00 99,300.00

99,300.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC46132FAD2 INVESCO FINANCE PLC 18 Jul 20163.75%   15 Jan 2026 18 Jul 2016

75,000.000 7.81106.285000Local1.000000
106.285000 7.81 0.00Base

0.00
0.00
0.00 79,713.75

79,713.75

GOLDMAN SACHS + CO USD/DTC46623EKD0 JPMORGAN CHASE + CO 21 Jul 20161.7%   01 Mar 2018 26 Jul 2016

300,000.000 2,054.17100.703000Local1.000000
100.703000 2,054.17 0.00Base

0.00
0.00
0.00 302,109.00

302,109.00

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC46623EKG3 JPMORGAN CHASE + CO 08 Aug 20162.295%   15 Aug 2021 11 Aug 2016

100,000.000 19.13100.255000Local1.000000
100.255000 19.13 0.00Base

0.00
0.00
0.00 100,255.00

100,255.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJJ0 JPMORGAN CHASE + CO 18 Jul 20163.375%   01 May 2023 18 Jul 2016

125,000.000 878.91101.578000Local1.000000 0.00 0.00 126,972.50
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101.578000 878.91 0.00Base 0.00 126,972.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJL5 JPMORGAN CHASE + CO 18 Jul 20161.625%   15 May 2018 18 Jul 2016

75,000.000 206.51100.571000Local1.000000
100.571000 206.51 0.00Base

0.00
0.00
0.00 75,428.25

75,428.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJR2 JPMORGAN CHASE + CO 18 Jul 20162.35%   28 Jan 2019 18 Jul 2016

75,000.000 822.50101.993000Local1.000000
101.993000 822.50 0.00Base

0.00
0.00
0.00 76,494.75

76,494.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJT8 JPMORGAN CHASE + CO 18 Jul 20163.875%   01 Feb 2024 18 Jul 2016

75,000.000 1,332.03108.166000Local1.000000
108.166000 1,332.03 0.00Base

0.00
0.00
0.00 81,124.50

81,124.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJU5 JPMORGAN CHASE + CO 18 Jul 20164.85%   01 Feb 2044 18 Jul 2016

75,000.000 1,667.19121.386000Local1.000000
121.386000 1,667.19 0.00Base

0.00
0.00
0.00 91,039.50

91,039.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJZ4 JPMORGAN CHASE + CO 18 Jul 20164.125%   15 Dec 2026 18 Jul 2016

75,000.000 266.41106.735000Local1.000000
106.735000 266.41 0.00Base

0.00
0.00
0.00 80,051.25

80,051.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HLL2 JPMORGAN CHASE + CO 18 Jul 20164.95%   01 Jun 2045 18 Jul 2016

75,000.000 464.06111.701000Local1.000000
111.701000 464.06 0.00Base

0.00
0.00
0.00 83,775.75

83,775.75

PERSHING LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 742.50112.252000Local1.000000
112.252000 742.50 0.00Base

0.00
0.00
0.00 112,252.00

112,252.00
46625HLL2 Total

0.00 0.001,206.56 196,027.75175,000.000 Local

1,206.56 0.00 0.00 196,027.75Base

MARKETAXESS EUROPE LIMITED USD/DTC46625HQJ2 JPMORGAN CHASE + CO 20 Jul 20162.55%   01 Mar 2021 25 Jul 2016
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200,000.000 2,040.00101.804000Local1.000000
101.804000 2,040.00 0.00Base

0.00
0.00
0.00 203,608.00

203,608.00

MARKETAXESS EUROPE LIMITED USD/DTC46625HRL6 JPMORGAN CHASE + CO 20 Jul 20162.7%   18 May 2023 25 Jul 2016

200,000.000 1,005.00100.789000Local1.000000
100.789000 1,005.00 0.00Base

0.00
0.00
0.00 201,578.00

201,578.00

PERSHING LLC USD/DTC46625HRV4 JPMORGAN CHASE + CO 20 Jul 20162.95%   01 Oct 2026 25 Jul 2016

200,000.000 65.56100.072000Local1.000000
100.072000 65.56 0.00Base

0.00
0.00
0.00 200,144.00

200,144.00

MORGAN STANLEY CO INCORPORATED USD/DTC46641BAC7 JP MORGAN CHASE COMMERCIAL 20 Jul 20163.881%   15 Dec 2046 25 Jul 2016

250,000.000 646.87111.207031Local
250,000.000

1.000000
111.207031 646.87 0.00Base

0.00
0.00
0.00 278,017.58

278,017.58

BARCLAYS CAPITAL INC. USD/DTC46644RAZ8 JPMBB COMMERCIAL MORTGAGE 15 Jul 20163.61%   15 May 2048 20 Jul 2016

250,000.000 476.43108.539062Local
250,000.000

1.000000
108.539062 476.43 0.00Base

0.00
0.00
0.00 271,347.66

271,347.66

SG AMERICAS SECURITIES LLC USD/DTC471048AS7 JPN BANK FOR INT L COOP 15 Jul 20161.875%   20 Apr 2021 20 Jul 2016

200,000.000 937.50101.284000Local1.000000
101.284000 937.50 0.00Base

0.00
0.00
0.00 202,568.00

202,568.00

SG AMERICAS SECURITIES LLC USD/DTC471048AW8 JPN BANK FOR INT L COOP 20 Jul 20161.5%   21 Jul 2021 25 Jul 2016

200,000.000 33.3399.522000Local1.000000
99.522000 33.33 0.00Base

0.00
0.00
0.00 199,044.00

199,044.00

BARCLAYS CAPITAL INC. USD/DTC471048AX6 JPN BANK FOR INT L COOP 20 Jul 20161.875%   21 Jul 2026

200,000.000 41.67100.027000Local1.000000
100.027000 41.67 0.00Base

0.00
0.00
0.00 200,054.00

200,054.00

BARCLAYS CAPITAL INC. USD/DTC20 Jul 2016 CANCEL

-200,000.000 -41.67100.027000Local1.000000
100.027000 -41.67 0.00Base

0.00
0.00
0.00 -200,054.00

-200,054.00
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BANK OF NEW YORK/BARCLAYS LONDON USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 41.67100.027000Local1.000000
100.027000 41.67 0.00Base

0.00
0.00
0.00 200,054.00

200,054.00
471048AX6 Total

0.00 0.0041.67 200,054.00200,000.000 Local

41.67 0.00 0.00 200,054.00Base

BARCLAYS CAPITAL INC. USD/DTC47215PAB2 JD.COM INC 15 Jul 20163.125%   29 Apr 2021 20 Jul 2016

200,000.000 1,406.2598.625000Local1.000000
98.625000 1,406.25 0.00Base

0.00
0.00
0.00 197,250.00

197,250.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC478160BH6 JOHNSON + JOHNSON 18 Jul 20163.375%   05 Dec 2023 18 Jul 2016

50,000.000 192.19110.876000Local1.000000
110.876000 192.19 0.00Base

0.00
0.00
0.00 55,438.00

55,438.00

MILLENNIUM ADVISORS LLC USD/DTC478160BV5 JOHNSON + JOHNSON 20 Jul 20163.7%   01 Mar 2046 25 Jul 2016

100,000.000 1,480.00114.239000Local1.000000
114.239000 1,480.00 0.00Base

0.00
0.00
0.00 114,239.00

114,239.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC478160BY9 JOHNSON + JOHNSON 18 Jul 20162.45%   01 Mar 2026 18 Jul 2016

50,000.000 459.37103.258000Local1.000000
103.258000 459.37 0.00Base

0.00
0.00
0.00 51,629.00

51,629.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC478373AB9 JOHNSON CONTROLS INC 18 Jul 20161.4%   02 Nov 2017 18 Jul 2016

50,000.000 143.89100.167000Local1.000000
100.167000 143.89 0.00Base

0.00
0.00
0.00 50,083.50

50,083.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC478373AC7 JOHNSON CONTROLS INC 18 Jul 20163.625%   02 Jul 2024 18 Jul 2016

50,000.000 70.49106.493000Local1.000000
106.493000 70.49 0.00Base

0.00
0.00
0.00 53,246.50

53,246.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC48126BAA1 JPMORGAN CHASE + CO 18 Jul 20165.4%   06 Jan 2042 18 Jul 2016

75,000.000 112.50125.429000Local1.000000 0.00 0.00 94,071.75
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125.429000 112.50 0.00Base 0.00 94,071.75

J.P. MORGAN SECURITIES LLC USD/DTC485170BA1 KANSAS CITY SOUTHERN 20 Jul 20163.125%   01 Jun 2026 25 Jul 2016

100,000.000 598.96101.931000Local1.000000
101.931000 598.96 0.00Base

0.00
0.00
0.00 101,931.00

101,931.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC487836BC1 KELLOGG CO 18 Jul 20164.15%   15 Nov 2019 18 Jul 2016

50,000.000 351.60107.584000Local1.000000
107.584000 351.60 0.00Base

0.00
0.00
0.00 53,792.00

53,792.00

WELLS FARGO SECURITIES LLC USD/DTC487836BP2 KELLOGG CO 20 Jul 20163.25%   01 Apr 2026 25 Jul 2016

100,000.000 1,245.83103.850000Local1.000000
103.850000 1,245.83 0.00Base

0.00
0.00
0.00 103,850.00

103,850.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC49326EEE9 KEYCORP 18 Jul 20162.3%   13 Dec 2018 18 Jul 2016

50,000.000 105.42101.547000Local1.000000
101.547000 105.42 0.00Base

0.00
0.00
0.00 50,773.50

50,773.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC49326EEF6 KEYCORP 18 Jul 20162.9%   15 Sep 2020 18 Jul 2016

75,000.000 731.04103.301000Local1.000000
103.301000 731.04 0.00Base

0.00
0.00
0.00 77,475.75

77,475.75

UBS SECURITIES LLC USD/DTC49327M2N3 KEY BANK NA 18 Jul 20162.35%   08 Mar 2019 21 Jul 2016

50,000.000 434.10102.043000Local1.000000
102.043000 434.10 0.00Base

0.00
0.00
0.00 51,021.50

51,021.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC494368BT9 KIMBERLY CLARK CORP 18 Jul 20161.4%   15 Feb 2019 18 Jul 2016

50,000.000 280.00100.991000Local1.000000
100.991000 280.00 0.00Base

0.00
0.00
0.00 50,495.50

50,495.50

WELLS FARGO SECURITIES LLC USD/DTC494368BU6 KIMBERLY CLARK CORP 20 Jul 20162.75%   15 Feb 2026 25 Jul 2016

100,000.000 1,168.75105.219000Local1.000000
105.219000 1,168.75 0.00Base

0.00
0.00
0.00 105,219.00

105,219.00

BARCLAYS CAPITAL INC. USD/DTC49446RAP4 KIMCO REALTY CORP 09 Aug 20162.8%   01 Oct 2026 18 Aug 2016
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50,000.000 0.0099.169000Local1.000000
99.169000 0.00 0.00Base

0.00
0.00
0.00 49,584.50

49,584.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC494550BT2 KINDER MORGAN ENER PART 18 Jul 20163.5%   01 Mar 2021 18 Jul 2016

50,000.000 656.25101.691000Local1.000000
101.691000 656.25 0.00Base

0.00
0.00
0.00 50,845.50

50,845.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC494550BW5 KINDER MORGAN ENER PART 18 Jul 20165.4%   01 Sep 2044 18 Jul 2016

50,000.000 1,012.50101.243000Local1.000000
101.243000 1,012.50 0.00Base

0.00
0.00
0.00 50,621.50

50,621.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456BAE1 KINDER MORGAN INC/DELAWA 18 Jul 20163.05%   01 Dec 2019 18 Jul 2016

50,000.000 190.62102.277000Local1.000000
102.277000 190.62 0.00Base

0.00
0.00
0.00 51,138.50

51,138.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456BAF8 KINDER MORGAN INC/DELAWA 18 Jul 20164.3%   01 Jun 2025 18 Jul 2016

75,000.000 403.12104.584000Local1.000000
104.584000 403.12 0.00Base

0.00
0.00
0.00 78,438.00

78,438.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456BAJ0 KINDER MORGAN INC/DELAWA 18 Jul 20165.05%   15 Feb 2046 18 Jul 2016

75,000.000 1,588.6599.866000Local1.000000
99.866000 1,588.65 0.00Base

0.00
0.00
0.00 74,899.50

74,899.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500255AV6 KOHL S CORPORATION 18 Jul 20165.55%   17 Jul 2045 18 Jul 2016

25,000.000 689.8994.434000Local1.000000
94.434000 689.89 0.00Base

0.00
0.00
0.00 23,608.50

23,608.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769CU6 KFW 18 Jul 20164.5%   16 Jul 2018 18 Jul 2016

125,000.000 0.00107.050000Local1.000000
107.050000 0.00 0.00Base

0.00
0.00
0.00 133,812.50

133,812.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769EX8 KFW 18 Jul 20162.625%   25 Jan 2022 18 Jul 2016

75,000.000 935.16106.066000Local1.000000
106.066000 935.16 0.00Base

0.00
0.00
0.00 79,549.50

79,549.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC500769FK5 KFW 18 Jul 20162.125%   17 Jan 2023 18 Jul 2016

175,000.000 1,849.04103.457000Local1.000000
103.457000 1,849.04 0.00Base

0.00
0.00
0.00 181,049.75

181,049.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769FR0 KFW 18 Jul 20161%   11 Jun 2018 18 Jul 2016

50,000.000 48.61100.172000Local1.000000
100.172000 48.61 0.00Base

0.00
0.00
0.00 50,086.00

50,086.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769GA6 KFW 18 Jul 20161.875%   01 Apr 2019 18 Jul 2016

50,000.000 273.44102.221000Local1.000000
102.221000 273.44 0.00Base

0.00
0.00
0.00 51,110.50

51,110.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769GG3 KFW 18 Jul 20160.875%   15 Dec 2017 18 Jul 2016

125,000.000 94.18100.040000Local1.000000
100.040000 94.18 0.00Base

0.00
0.00
0.00 125,050.00

125,050.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC500769GT5 KFW 20 Jul 20161.125%   16 Nov 2018 25 Jul 2016

200,000.000 431.25100.453000Local1.000000
100.453000 431.25 0.00Base

0.00
0.00
0.00 200,906.00

200,906.00

WELLS FARGO SECURITIES LLC USD/DTC500769GV0 KFW 15 Jul 20161.5%   06 Feb 2019 20 Jul 2016

100,000.000 783.33101.243000Local1.000000
101.243000 783.33 0.00Base

0.00
0.00
0.00 101,243.00

101,243.00

SG AMERICAS SECURITIES LLC USD/DTC500769GX6 KFW 15 Jul 20161.625%   15 Mar 2021 20 Jul 2016

100,000.000 659.03101.571000Local1.000000
101.571000 659.03 0.00Base

0.00
0.00
0.00 101,571.00

101,571.00

SG AMERICAS SECURITIES LLC USD/DTC500769GY4 KFW 15 Jul 20160.875%   19 Apr 2018 20 Jul 2016

200,000.000 471.53100.048000Local1.000000
100.048000 471.53 0.00Base

0.00
0.00
0.00 200,096.00

200,096.00

BARCLAYS CAPITAL INC. USD/DTC500769GZ1 KFW 20 Jul 20161.5%   15 Jun 2021

200,000.000 500.00100.915000Local1.000000 0.00 0.00 201,830.00
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100.915000 500.00 0.00Base 0.00 201,830.00

BARCLAYS CAPITAL INC. USD/DTC20 Jul 2016 CANCEL

-200,000.000 -500.00100.915000Local1.000000
100.915000 -500.00 0.00Base

0.00
0.00
0.00 -201,830.00

-201,830.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 500.00100.915000Local1.000000
100.915000 500.00 0.00Base

0.00
0.00
0.00 201,830.00

201,830.00
500769GZ1 Total

0.00 0.00500.00 201,830.00200,000.000 Local

500.00 0.00 0.00 201,830.00Base

SG AMERICAS SECURITIES LLC USD/DTC500769HA5 KFW 20 Jul 20161%   15 Jul 2019 25 Jul 2016

200,000.000 33.3399.886000Local1.000000
99.886000 33.33 0.00Base

0.00
0.00
0.00 199,772.00

199,772.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC50076QAR7 KRAFT HEINZ FOODS CO 18 Jul 20166.875%   26 Jan 2039 18 Jul 2016

75,000.000 2,434.89140.622000Local1.000000
140.622000 2,434.89 0.00Base

0.00
0.00
0.00 105,466.50

105,466.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC50076QAX4 KRAFT HEINZ FOODS CO 18 Jul 20166.125%   23 Aug 2018 18 Jul 2016

50,000.000 1,216.49109.539000Local1.000000
109.539000 1,216.49 0.00Base

0.00
0.00
0.00 54,769.50

54,769.50

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC50077LAA4 KRAFT HEINZ FOODS CO 20 Jul 20164.375%   01 Jun 2046 25 Jul 2016

100,000.000 741.32108.770000Local1.000000
108.770000 741.32 0.00Base

0.00
0.00
0.00 108,770.00

108,770.00

EXCHANGE OFFER (NON CASH) USD/DTC50077LAB2 KRAFT HEINZ FOODS CO 16 Aug 20164.375%   01 Jun 2046 19 Aug 2016

100,000.000 996.53108.770000Local1.000000
108.770000 996.53 0.00Base

0.00
0.00
0.00 108,770.00

108,770.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC50077LAC0 KRAFT HEINZ FOODS CO 20 Jul 20163%   01 Jun 2026 25 Jul 2016

100,000.000 508.33102.189000Local1.000000 0.00 0.00 102,189.00
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102.189000 508.33 0.00Base 0.00 102,189.00

EXCHANGE OFFER (NON CASH) USD/DTC50077LAD8 KRAFT HEINZ FOODS CO 16 Aug 20163%   01 Jun 2026 19 Aug 2016

100,000.000 683.33102.189000Local1.000000
102.189000 683.33 0.00Base

0.00
0.00
0.00 102,189.00

102,189.00

EXCHANGE OFFER (NON CASH) USD/DTC50077LAK2 KRAFT HEINZ FOODS CO 16 Aug 20163.95%   15 Jul 2025 19 Aug 2016

75,000.000 255.10109.953000Local1.000000
109.953000 255.10 0.00Base

0.00
0.00
0.00 82,464.75

82,464.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC501044CS8 KROGER CO 18 Jul 20163.85%   01 Aug 2023 18 Jul 2016

125,000.000 2,205.73109.975000Local1.000000
109.975000 2,205.73 0.00Base

0.00
0.00
0.00 137,468.75

137,468.75

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC501044DA6 KROGER CO 20 Jul 20162%   15 Jan 2019 25 Jul 2016

100,000.000 55.56101.683000Local1.000000
101.683000 55.56 0.00Base

0.00
0.00
0.00 101,683.00

101,683.00

SANTANDER BANK, N.A USD/DTC501044DC2 KROGER CO 20 Jul 20163.5%   01 Feb 2026 25 Jul 2016

100,000.000 1,847.22108.322000Local1.000000
108.322000 1,847.22 0.00Base

0.00
0.00
0.00 108,322.00

108,322.00

BANK OF AMERICA SECURITIES LLC USD/DTC50247VAC3 LYB INTL FINANCE BV 20 Jul 20164.875%   15 Mar 2044 25 Jul 2016

100,000.000 1,760.42110.657000Local1.000000
110.657000 1,760.42 0.00Base

0.00
0.00
0.00 110,657.00

110,657.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC50540RAR3 LABORATORY CORP OF AMER 18 Jul 20162.625%   01 Feb 2020 18 Jul 2016

50,000.000 601.56102.111000Local1.000000
102.111000 601.56 0.00Base

0.00
0.00
0.00 51,055.50

51,055.50

MARKETAXESS EUROPE LIMITED USD/DTC512807AQ1 LAM RESEARCH CORP 20 Jul 20163.45%   15 Jun 2023 25 Jul 2016

100,000.000 460.00104.026000Local1.000000
104.026000 460.00 0.00Base

0.00
0.00
0.00 104,026.00

104,026.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC532457BA5 ELI LILLY + CO 18 Jul 20165.55%   15 Mar 2037 18 Jul 2016

Books Closed Prepared by State StreetPage 2736



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 932.71130.371000Local1.000000
130.371000 932.71 0.00Base

0.00
0.00
0.00 65,185.50

65,185.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC534187AW9 LINCOLN NATIONAL CORP 18 Jul 20166.3%   09 Oct 2037 18 Jul 2016

75,000.000 1,273.13118.988000Local1.000000
118.988000 1,273.13 0.00Base

0.00
0.00
0.00 89,241.00

89,241.00

MORGAN STANLEY CO INCORPORATED USD/DTC539439AK5 LLOYDS BANKING GROUP PLC 20 Jul 20163.1%   06 Jul 2021 25 Jul 2016

200,000.000 327.22100.809000Local1.000000
100.809000 327.22 0.00Base

0.00
0.00
0.00 201,618.00

201,618.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC539830BC2 LOCKHEED MARTIN CORP 18 Jul 20163.6%   01 Mar 2035 18 Jul 2016

75,000.000 1,012.50102.472000Local1.000000
102.472000 1,012.50 0.00Base

0.00
0.00
0.00 76,854.00

76,854.00

MILLENNIUM ADVISORS LLC USD/DTC539830BD0 LOCKHEED MARTIN CORP 20 Jul 20163.8%   01 Mar 2045 25 Jul 2016

100,000.000 1,520.00104.310000Local1.000000
104.310000 1,520.00 0.00Base

0.00
0.00
0.00 104,310.00

104,310.00

SUMRIDGE PARTNERS LLC USD/DTC539830BF5 LOCKHEED MARTIN CORP 20 Jul 20162.5%   23 Nov 2020 25 Jul 2016

100,000.000 430.56103.437000Local1.000000
103.437000 430.56 0.00Base

0.00
0.00
0.00 103,437.00

103,437.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC539830BL2 LOCKHEED MARTIN CORP 18 Jul 20164.7%   15 May 2046 18 Jul 2016

50,000.000 398.19119.947000Local1.000000
119.947000 398.19 0.00Base

0.00
0.00
0.00 59,973.50

59,973.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC544646XZ0 LOS ANGELES CA UNIF SCH DIST 18 Jul 20165.75%   01 Jul 2034 18 Jul 2016

50,000.000 119.79132.516000Local
50,000.000

1.000000
132.516000 119.79 0.00Base

0.00
0.00
0.00 66,258.00

66,258.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661DE4 LOWE S COS INC 18 Jul 20164.25%   15 Sep 2044 18 Jul 2016

50,000.000 714.24112.788000Local1.000000
112.788000 714.24 0.00Base

0.00
0.00
0.00 56,394.00

56,394.00

Books Closed Prepared by State StreetPage 2737



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661DH7 LOWE S COS INC 18 Jul 20163.375%   15 Sep 2025 18 Jul 2016

50,000.000 567.19108.969000Local1.000000
108.969000 567.19 0.00Base

0.00
0.00
0.00 54,484.50

54,484.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661DJ3 LOWE S COS INC 18 Jul 20164.375%   15 Sep 2045 18 Jul 2016

50,000.000 735.24116.677000Local1.000000
116.677000 735.24 0.00Base

0.00
0.00
0.00 58,338.50

58,338.50

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC548661DM6 LOWE S COS INC 20 Jul 20162.5%   15 Apr 2026 25 Jul 2016

100,000.000 659.72102.302000Local1.000000
102.302000 659.72 0.00Base

0.00
0.00
0.00 102,302.00

102,302.00

WELLS FARGO SECURITIES LLC USD/DTC548661DN4 LOWE S COS INC 20 Jul 20163.7%   15 Apr 2046 25 Jul 2016

50,000.000 488.19106.197000Local1.000000
106.197000 488.19 0.00Base

0.00
0.00
0.00 53,098.50

53,098.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC549271AG9 LUBRIZOL CORP 18 Jul 20168.875%   01 Feb 2019 18 Jul 2016

50,000.000 2,033.85118.364000Local1.000000
118.364000 2,033.85 0.00Base

0.00
0.00
0.00 59,182.00

59,182.00

SUMRIDGE PARTNERS LLC USD/DTC552081AG6 LYONDELLBASELL IND NV 20 Jul 20165%   15 Apr 2019 25 Jul 2016

100,000.000 1,388.89108.422000Local1.000000
108.422000 1,388.89 0.00Base

0.00
0.00
0.00 108,422.00

108,422.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC552081AM3 LYONDELLBASELL IND NV 18 Jul 20164.625%   26 Feb 2055 18 Jul 2016

50,000.000 899.3198.723000Local1.000000
98.723000 899.31 0.00Base

0.00
0.00
0.00 49,361.50

49,361.50

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,914.24100.085000Local1.000000
100.085000 1,914.24 0.00Base

0.00
0.00
0.00 100,085.00

100,085.00
552081AM3 Total

0.00 0.002,813.55 149,446.50150,000.000 Local

2,813.55 0.00 0.00 149,446.50Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC553794AB4 MUFG AMERICAS HLDGS CORP 18 Jul 20162.25%   10 Feb 2020 18 Jul 2016

50,000.000 487.50100.513000Local1.000000
100.513000 487.50 0.00Base

0.00
0.00
0.00 50,256.50

50,256.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC55616XAL1 MACYS RETAIL HLDGS INC 18 Jul 20163.625%   01 Jun 2024 18 Jul 2016

50,000.000 226.5699.542000Local1.000000
99.542000 226.56 0.00Base

0.00
0.00
0.00 49,771.00

49,771.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC559080AK2 MAGELLAN MIDSTREAM PARTN 18 Jul 20165%   01 Mar 2026 18 Jul 2016

75,000.000 1,416.67114.247000Local1.000000
114.247000 1,416.67 0.00Base

0.00
0.00
0.00 85,685.25

85,685.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC563469TZ8 MANITOBA (PROVINCE OF) 18 Jul 20161.125%   01 Jun 2018 18 Jul 2016

50,000.000 70.31100.316000Local1.000000
100.316000 70.31 0.00Base

0.00
0.00
0.00 50,158.00

50,158.00

NBC CLEARING SERVICES INCORPORATED USD/DTC563469UL7 MANITOBA (PROVINCE OF) 15 Jul 20162.125%   22 Jun 2026 20 Jul 2016

100,000.000 165.28100.195000Local1.000000
100.195000 165.28 0.00Base

0.00
0.00
0.00 100,195.00

100,195.00

SG AMERICAS SECURITIES LLC USD/DTC26 Jul 2016 29 Jul 2016

100,000.000 218.40100.453000Local1.000000
100.453000 218.40 0.00Base

0.00
0.00
0.00 100,453.00

100,453.00
563469UL7 Total

0.00 0.00383.68 200,648.00200,000.000 Local

383.68 0.00 0.00 200,648.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC565849AK2 MARATHON OIL CORP 18 Jul 20162.8%   01 Nov 2022 18 Jul 2016

50,000.000 291.6791.341000Local1.000000
91.341000 291.67 0.00Base

0.00
0.00
0.00 45,670.50

45,670.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC56585AAG7 MARATHON PETROLEUM CORP 18 Jul 20163.625%   15 Sep 2024 18 Jul 2016

75,000.000 913.8099.368000Local1.000000 0.00 0.00 74,526.00
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99.368000 913.80 0.00Base 0.00 74,526.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC571748AZ5 MARSH + MCLENNAN COS INC 18 Jul 20163.75%   14 Mar 2026 18 Jul 2016

50,000.000 635.42106.092000Local1.000000
106.092000 635.42 0.00Base

0.00
0.00
0.00 53,046.00

53,046.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC575718AE1 MASS INSTITUTE OF TECH 18 Jul 20163.959%   01 Jul 2038 18 Jul 2016

75,000.000 123.72114.115000Local
75,000.000

1.000000
114.115000 123.72 0.00Base

0.00
0.00
0.00 85,586.25

85,586.25

RBC CAPITAL MARKETS USD/DTC57582RJN7 MASSACHUSETTS ST 26 Jul 20163.277%   01 Jun 2046 29 Jul 2016

100,000.000 200.26104.776000Local
100,000.000

1.000000
104.776000 200.26 0.00Base

0.00
0.00
0.00 104,776.00

104,776.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC577081AZ5 MATTEL INC 18 Jul 20162.35%   06 May 2019 18 Jul 2016

50,000.000 228.47101.661000Local1.000000
101.661000 228.47 0.00Base

0.00
0.00
0.00 50,830.50

50,830.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEB6 MCDONALD S CORP 18 Jul 20165.8%   15 Oct 2017 18 Jul 2016

50,000.000 733.06105.632000Local1.000000
105.632000 733.06 0.00Base

0.00
0.00
0.00 52,816.00

52,816.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEQ3 MCDONALD S CORP 18 Jul 20161.875%   29 May 2019 18 Jul 2016

50,000.000 122.40101.153000Local1.000000
101.153000 122.40 0.00Base

0.00
0.00
0.00 50,576.50

50,576.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEX8 MCDONALD S CORP 18 Jul 20162.75%   09 Dec 2020 18 Jul 2016

50,000.000 141.32104.570000Local1.000000
104.570000 141.32 0.00Base

0.00
0.00
0.00 52,285.00

52,285.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEY6 MCDONALD S CORP 18 Jul 20163.7%   30 Jan 2026 18 Jul 2016

50,000.000 1,115.13109.079000Local1.000000
109.079000 1,115.13 0.00Base

0.00
0.00
0.00 54,539.50

54,539.50

US BANCORP INVESTMENTS INC USD/DTC20 Jul 2016 25 Jul 2016
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100,000.000 2,322.78109.489000Local1.000000
109.489000 2,322.78 0.00Base

0.00
0.00
0.00 109,489.00

109,489.00
58013MEY6 Total

0.00 0.003,437.91 164,028.50150,000.000 Local

3,437.91 0.00 0.00 164,028.50Base

MILLENNIUM ADVISORS LLC USD/DTC58013MFA7 MCDONALD S CORP 20 Jul 20164.875%   09 Dec 2045 25 Jul 2016

100,000.000 622.92119.594000Local1.000000
119.594000 622.92 0.00Base

0.00
0.00
0.00 119,594.00

119,594.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC581557BD6 MCKESSON CORP 18 Jul 20162.284%   15 Mar 2019 18 Jul 2016

50,000.000 383.84102.016000Local1.000000
102.016000 383.84 0.00Base

0.00
0.00
0.00 51,008.00

51,008.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58155QAG8 MCKESSON CORP 18 Jul 20162.85%   15 Mar 2023 18 Jul 2016

50,000.000 478.96101.852000Local1.000000
101.852000 478.96 0.00Base

0.00
0.00
0.00 50,926.00

50,926.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055AT3 MEDTRONIC INC 18 Jul 20165.55%   15 Mar 2040 18 Jul 2016

50,000.000 932.71129.466000Local1.000000
129.466000 932.71 0.00Base

0.00
0.00
0.00 64,733.00

64,733.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055BA3 MEDTRONIC INC 18 Jul 20161.375%   01 Apr 2018 18 Jul 2016

50,000.000 200.52100.593000Local1.000000
100.593000 200.52 0.00Base

0.00
0.00
0.00 50,296.50

50,296.50

BARCLAYS CAPITAL INC. USD/DTC585055BG0 MEDTRONIC INC 20 Jul 20162.5%   15 Mar 2020 25 Jul 2016

200,000.000 1,805.56103.719000Local1.000000
103.719000 1,805.56 0.00Base

0.00
0.00
0.00 207,438.00

207,438.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055BT2 MEDTRONIC INC 18 Jul 20164.375%   15 Mar 2035 18 Jul 2016

50,000.000 735.24114.752000Local1.000000
114.752000 735.24 0.00Base

0.00
0.00
0.00 57,376.00

57,376.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC585055BU9 MEDTRONIC INC 18 Jul 20164.625%   15 Mar 2045 18 Jul 2016

50,000.000 777.26121.701000Local1.000000
121.701000 777.26 0.00Base

0.00
0.00
0.00 60,850.50

60,850.50

MILLENNIUM ADVISORS LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,670.14122.244000Local1.000000
122.244000 1,670.14 0.00Base

0.00
0.00
0.00 122,244.00

122,244.00
585055BU9 Total

0.00 0.002,447.40 183,094.50150,000.000 Local

2,447.40 0.00 0.00 183,094.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC586054AB4 MEMORIAL SLOAN KETTERING 18 Jul 20164.125%   01 Jul 2052 18 Jul 2016

50,000.000 85.94109.249000Local1.000000
109.249000 85.94 0.00Base

0.00
0.00
0.00 54,624.50

54,624.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC589331AS6 MERCK + CO INC 18 Jul 20163.6%   15 Sep 2042 18 Jul 2016

50,000.000 605.00104.678000Local1.000000
104.678000 605.00 0.00Base

0.00
0.00
0.00 52,339.00

52,339.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC589331AT4 MERCK + CO INC 18 Jul 20162.4%   15 Sep 2022 18 Jul 2016

50,000.000 403.33102.691000Local1.000000
102.691000 403.33 0.00Base

0.00
0.00
0.00 51,345.50

51,345.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58933YAT2 MERCK + CO INC 18 Jul 20163.7%   10 Feb 2045 18 Jul 2016

75,000.000 1,202.50107.340000Local1.000000
107.340000 1,202.50 0.00Base

0.00
0.00
0.00 80,505.00

80,505.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC59156RBB3 METLIFE INC 18 Jul 20164.368%   15 Sep 2023 18 Jul 2016

75,000.000 282.10110.381000Local1.000000
110.381000 282.10 0.00Base

0.00
0.00
0.00 82,785.75

82,785.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918AD6 MICROSOFT CORP 18 Jul 20165.2%   01 Jun 2039 18 Jul 2016

75,000.000 487.50124.501000Local1.000000
124.501000 487.50 0.00Base

0.00
0.00
0.00 93,375.75

93,375.75
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ASSET TRANSFER AT MARKET NON CASH USD/DTC594918AW4 MICROSOFT CORP 18 Jul 20163.625%   15 Dec 2023 18 Jul 2016

50,000.000 156.08110.222000Local1.000000
110.222000 156.08 0.00Base

0.00
0.00
0.00 55,111.00

55,111.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918BG8 MICROSOFT CORP 18 Jul 20162%   03 Nov 2020 18 Jul 2016

75,000.000 304.17102.558000Local1.000000
102.558000 304.17 0.00Base

0.00
0.00
0.00 76,918.50

76,918.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918BK9 MICROSOFT CORP 18 Jul 20164.2%   03 Nov 2035 18 Jul 2016

100,000.000 851.67113.878000Local1.000000
113.878000 851.67 0.00Base

0.00
0.00
0.00 113,878.00

113,878.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918BL7 MICROSOFT CORP 18 Jul 20164.45%   03 Nov 2045 18 Jul 2016

50,000.000 451.18115.086000Local1.000000
115.086000 451.18 0.00Base

0.00
0.00
0.00 57,543.00

57,543.00

BANK OF AMERICA SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,013.61113.610000Local1.000000
113.610000 1,013.61 0.00Base

0.00
0.00
0.00 113,610.00

113,610.00
594918BL7 Total

0.00 0.001,464.79 171,153.00150,000.000 Local

1,464.79 0.00 0.00 171,153.00Base

SMBC SECURITIES INC USD/DTC594918BN3 MICROSOFT CORP 08 Aug 20161.1%   08 Aug 2019 11 Aug 2016

200,000.000 18.3399.783000Local1.000000
99.783000 18.33 0.00Base

0.00
0.00
0.00 199,566.00

199,566.00

SMBC SECURITIES INC USD/DTC594918BP8 MICROSOFT CORP 08 Aug 20161.55%   08 Aug 2021 11 Aug 2016

200,000.000 25.8399.861000Local1.000000
99.861000 25.83 0.00Base

0.00
0.00
0.00 199,722.00

199,722.00

SMBC SECURITIES INC USD/DTC594918BR4 MICROSOFT CORP 08 Aug 20162.4%   08 Aug 2026 11 Aug 2016

100,000.000 20.00100.348000Local1.000000 0.00 0.00 100,348.00
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100.348000 20.00 0.00Base 0.00 100,348.00

SMBC SECURITIES INC USD/DTC594918BS2 MICROSOFT CORP 08 Aug 20163.45%   08 Aug 2036 11 Aug 2016

100,000.000 28.75101.165000Local1.000000
101.165000 28.75 0.00Base

0.00
0.00
0.00 101,165.00

101,165.00

BARCLAYS CAPITAL INC. USD/DTC594918BT0 MICROSOFT CORP 08 Aug 20163.7%   08 Aug 2046 11 Aug 2016

100,000.000 30.83102.138000Local1.000000
102.138000 30.83 0.00Base

0.00
0.00
0.00 102,138.00

102,138.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC59562HAJ7 MIDAMERICAN FUNDING LLC 18 Jul 20166.927%   01 Mar 2029 18 Jul 2016

75,000.000 1,948.22138.748000Local1.000000
138.748000 1,948.22 0.00Base

0.00
0.00
0.00 104,061.00

104,061.00

KEYBANC CAPITAL MARKETS INC USD/DTC606822AA2 MITSUBISHI UFJ FIN GRP 20 Jul 20162.95%   01 Mar 2021 25 Jul 2016

200,000.000 2,360.00103.975000Local1.000000
103.975000 2,360.00 0.00Base

0.00
0.00
0.00 207,950.00

207,950.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC60871RAG5 MOLSON COORS BREWING CO 20 Jul 20163%   15 Jul 2026 25 Jul 2016

100,000.000 150.00101.658000Local1.000000
101.658000 150.00 0.00Base

0.00
0.00
0.00 101,658.00

101,658.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC60871RAH3 MOLSON COORS BREWING CO 20 Jul 20164.2%   15 Jul 2046 25 Jul 2016

100,000.000 210.00105.915000Local1.000000
105.915000 210.00 0.00Base

0.00
0.00
0.00 105,915.00

105,915.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC609207AB1 MONDELEZ INTERNATIONAL 18 Jul 20164%   01 Feb 2024 18 Jul 2016

50,000.000 916.67109.422000Local1.000000
109.422000 916.67 0.00Base

0.00
0.00
0.00 54,711.00

54,711.00

WELLS FARGO SECURITIES LLC USD/DTC61166WAP6 MONSANTO CO 20 Jul 20164.4%   15 Jul 2044 25 Jul 2016

100,000.000 122.22102.482000Local1.000000
102.482000 122.22 0.00Base

0.00
0.00
0.00 102,482.00

102,482.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC61166WAQ4 MONSANTO CO 18 Jul 20164.7%   15 Jul 2064 18 Jul 2016
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50,000.000 6.5393.514000Local1.000000
93.514000 6.53 0.00Base

0.00
0.00
0.00 46,757.00

46,757.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC6174467U7 MORGAN STANLEY 18 Jul 20162.125%   25 Apr 2018 18 Jul 2016

50,000.000 239.06100.905000Local1.000000
100.905000 239.06 0.00Base

0.00
0.00
0.00 50,452.50

50,452.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC6174467Y9 MORGAN STANLEY 18 Jul 20164.35%   08 Sep 2026 18 Jul 2016

75,000.000 1,160.00105.450000Local1.000000
105.450000 1,160.00 0.00Base

0.00
0.00
0.00 79,087.50

79,087.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC6174468B8 MORGAN STANLEY 18 Jul 20162.2%   07 Dec 2018 18 Jul 2016

75,000.000 178.75100.949000Local1.000000
100.949000 178.75 0.00Base

0.00
0.00
0.00 75,711.75

75,711.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDJ2 MORGAN STANLEY 18 Jul 20163.75%   25 Feb 2023 18 Jul 2016

75,000.000 1,101.56106.072000Local1.000000
106.072000 1,101.56 0.00Base

0.00
0.00
0.00 79,554.00

79,554.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDR4 MORGAN STANLEY 18 Jul 20162.375%   23 Jul 2019 18 Jul 2016

75,000.000 855.98101.361000Local1.000000
101.361000 855.98 0.00Base

0.00
0.00
0.00 76,020.75

76,020.75

MORGAN STANLEY CO INCORPORATED USD/DTC61746BDX1 MORGAN STANLEY 15 Jul 20162.45%   01 Feb 2019 20 Jul 2016

200,000.000 2,354.72101.830000Local1.000000
101.830000 2,354.72 0.00Base

0.00
0.00
0.00 203,660.00

203,660.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

75,000.000 862.61101.725000Local1.000000
101.725000 862.61 0.00Base

0.00
0.00
0.00 76,293.75

76,293.75

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,422.78101.887000Local1.000000
101.887000 2,422.78 0.00Base

0.00
0.00
0.00 203,774.00

203,774.00
61746BDX1 Total
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0.00 0.005,640.11 483,727.75475,000.000 Local

5,640.11 0.00 0.00 483,727.75Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDZ6 MORGAN STANLEY 18 Jul 20163.875%   27 Jan 2026 18 Jul 2016

75,000.000 1,364.32105.834000Local1.000000
105.834000 1,364.32 0.00Base

0.00
0.00
0.00 79,375.50

79,375.50

KEYBANC CAPITAL MARKETS INC USD/DTC61747YDW2 MORGAN STANLEY 21 Jul 20162.65%   27 Jan 2020 26 Jul 2016

250,000.000 3,294.10102.243000Local1.000000
102.243000 3,294.10 0.00Base

0.00
0.00
0.00 255,607.50

255,607.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC61761JB32 MORGAN STANLEY 18 Jul 20162.8%   16 Jun 2020 18 Jul 2016

75,000.000 175.00102.349000Local1.000000
102.349000 175.00 0.00Base

0.00
0.00
0.00 76,761.75

76,761.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC61761JZN2 MORGAN STANLEY 18 Jul 20163.95%   23 Apr 2027 18 Jul 2016

50,000.000 455.35101.554000Local1.000000
101.554000 455.35 0.00Base

0.00
0.00
0.00 50,777.00

50,777.00

MORGAN STANLEY CO INCORPORATED USD/DTC61764RBF4 MORGAN STANLEY BAML TRUST 15 Jul 20163.249%   15 Feb 2048 20 Jul 2016

250,000.000 428.69105.796875Local
250,000.000

1.000000
105.796875 428.69 0.00Base

0.00
0.00
0.00 264,492.19

264,492.19

BANK OF AMERICA SECURITIES LLC USD/DTC61766LBQ1 MORGAN STANLEY BAML TRUST 20 Jul 20163.288%   15 Jan 2049 25 Jul 2016

303,000.000 664.18106.175781Local
303,000.000

1.000000
106.175781 664.18 0.00Base

0.00
0.00
0.00 321,712.62

321,712.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC620076BF5 MOTOROLA SOLUTIONS INC 18 Jul 20164%   01 Sep 2024 18 Jul 2016

50,000.000 750.0098.990000Local1.000000
98.990000 750.00 0.00Base

0.00
0.00
0.00 49,495.00

49,495.00

GOLDMAN SACHS + CO USD/DTC62854AAD6 MYLAN NV 20 Jul 20163.95%   15 Jun 2026 25 Jul 2016

100,000.000 504.72104.187000Local1.000000
104.187000 504.72 0.00Base

0.00
0.00
0.00 104,187.00

104,187.00
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MARKETAXESS EUROPE LIMITED USD/DTC62854AAE4 MYLAN NV 20 Jul 20162.5%   07 Jun 2019 25 Jul 2016

100,000.000 319.44101.845000Local1.000000
101.845000 319.44 0.00Base

0.00
0.00
0.00 101,845.00

101,845.00

BANK OF AMERICA SECURITIES LLC USD/DTC63254AAQ1 NATIONAL AUSTRALIA BK/NY 26 Jul 20161.375%   12 Jul 2019 29 Jul 2016

100,000.000 64.9399.517000Local1.000000
99.517000 64.93 0.00Base

0.00
0.00
0.00 99,517.00

99,517.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC63254AAR9 NATIONAL AUSTRALIA BK/NY 15 Jul 20161.875%   12 Jul 2021 20 Jul 2016

200,000.000 83.3399.241000Local1.000000
99.241000 83.33 0.00Base

0.00
0.00
0.00 198,482.00

198,482.00

NOMURA SECURITIES/FIXED INCOME USD/DTC63254AAS7 NATIONAL AUSTRALIA BK/NY 15 Jul 20162.5%   12 Jul 2026 20 Jul 2016

100,000.000 55.5698.407000Local1.000000
98.407000 55.56 0.00Base

0.00
0.00
0.00 98,407.00

98,407.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC637071AJ0 NATIONAL OILWELL VARCO I 18 Jul 20162.6%   01 Dec 2022 18 Jul 2016

125,000.000 406.2594.978000Local1.000000
94.978000 406.25 0.00Base

0.00
0.00
0.00 118,722.50

118,722.50

MILLENNIUM ADVISORS LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 390.0095.817000Local1.000000
95.817000 390.00 0.00Base

0.00
0.00
0.00 95,817.00

95,817.00
637071AJ0 Total

0.00 0.00796.25 214,539.50225,000.000 Local

796.25 0.00 0.00 214,539.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC637432MT9 NATIONAL RURAL UTIL COOP 18 Jul 20161%   30 Apr 2043 18 Jul 2016

125,000.000 1,088.5499.390000Local1.000000
99.390000 1,088.54 0.00Base

0.00
0.00
0.00 124,237.50

124,237.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC63946BAD2 NBCUNIVERSAL MEDIA LLC 18 Jul 20165.15%   30 Apr 2020 18 Jul 2016

75,000.000 815.42113.358000Local1.000000
113.358000 815.42 0.00Base

0.00
0.00
0.00 85,018.50

85,018.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC63946BAF7 NBCUNIVERSAL MEDIA LLC 18 Jul 20166.4%   30 Apr 2040 18 Jul 2016

75,000.000 1,013.33141.273000Local1.000000
141.273000 1,013.33 0.00Base

0.00
0.00
0.00 105,954.75

105,954.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC646139X83 NEW JERSEY ST TURNPIKE AUTH 18 Jul 20167.102%   01 Jan 2041 18 Jul 2016

75,000.000 221.94153.134000Local
75,000.000

1.000000
153.134000 221.94 0.00Base

0.00
0.00
0.00 114,850.50

114,850.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC64972FT63 NEW YORK CITY NY MUNI WTR FIN 18 Jul 20165.44%   15 Jun 2043 18 Jul 2016

50,000.000 234.22137.332000Local1.000000
137.332000 234.22 0.00Base

0.00
0.00
0.00 68,666.00

68,666.00

JEFFERIES + COMPANY INC USD/DTC651229AT3 NEWELL BRANDS INC 20 Jul 20162.6%   29 Mar 2019 25 Jul 2016

100,000.000 830.56102.658000Local1.000000
102.658000 830.56 0.00Base

0.00
0.00
0.00 102,658.00

102,658.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC651229AU0 NEWELL BRANDS INC 18 Jul 20163.15%   01 Apr 2021 18 Jul 2016

75,000.000 695.62104.301000Local1.000000
104.301000 695.62 0.00Base

0.00
0.00
0.00 78,225.75

78,225.75

MARKETAXESS EUROPE LIMITED USD/DTC651229AV8 NEWELL BRANDS INC 20 Jul 20163.85%   01 Apr 2023 25 Jul 2016

200,000.000 2,459.72107.039000Local1.000000
107.039000 2,459.72 0.00Base

0.00
0.00
0.00 214,078.00

214,078.00

GOLDMAN SACHS + CO USD/DTC651229AW6 NEWELL BRANDS INC 15 Jul 20164.2%   01 Apr 2026 20 Jul 2016

100,000.000 1,283.33109.171000Local1.000000
109.171000 1,283.33 0.00Base

0.00
0.00
0.00 109,171.00

109,171.00

GOLDMAN SACHS + CO USD/DTC651229AY2 NEWELL BRANDS INC 15 Jul 20165.5%   01 Apr 2046 20 Jul 2016

100,000.000 1,680.56123.404000Local1.000000
123.404000 1,680.56 0.00Base

0.00
0.00
0.00 123,404.00

123,404.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC651639AN6 NEWMONT MINING CORP 18 Jul 20163.5%   15 Mar 2022 18 Jul 2016
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50,000.000 588.19104.367000Local1.000000
104.367000 588.19 0.00Base

0.00
0.00
0.00 52,183.50

52,183.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC65334HAE2 NEXEN ENERGY ULC 18 Jul 20165.875%   10 Mar 2035 18 Jul 2016

175,000.000 3,598.43120.790000Local1.000000
120.790000 3,598.43 0.00Base

0.00
0.00
0.00 211,382.50

211,382.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC65473QAT0 NISOURCE FINANCE CORP 18 Jul 20166.8%   15 Jan 2019 18 Jul 2016

50,000.000 9.44112.414000Local1.000000
112.414000 9.44 0.00Base

0.00
0.00
0.00 56,207.00

56,207.00

MORGAN STANLEY CO INCORPORATED USD/DTC65473QBC6 NISOURCE FINANCE CORP 20 Jul 20164.8%   15 Feb 2044 25 Jul 2016

54,000.000 1,152.00116.585000Local1.000000
116.585000 1,152.00 0.00Base

0.00
0.00
0.00 62,955.90

62,955.90

BARCLAYS CAPITAL INC. USD/DTC65478AAD5 NISSAN AUTO RECEIVABLES OWNER 20 Jul 20161.37%   15 May 2020 25 Jul 2016

125,000.000 47.57100.390625Local
125,000.000

1.000000
100.390625 47.57 0.00Base

0.00
0.00
0.00 125,488.28

125,488.28

MARKETAXESS EUROPE LIMITED USD/DTC655044AF2 NOBLE ENERGY INC 20 Jul 20164.15%   15 Dec 2021 25 Jul 2016

200,000.000 922.22106.850000Local1.000000
106.850000 922.22 0.00Base

0.00
0.00
0.00 213,700.00

213,700.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC655044AG0 NOBLE ENERGY INC 18 Jul 20165.25%   15 Nov 2043 18 Jul 2016

50,000.000 444.79102.335000Local1.000000
102.335000 444.79 0.00Base

0.00
0.00
0.00 51,167.50

51,167.50

J.P. MORGAN SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,020.83104.206000Local1.000000
104.206000 1,020.83 0.00Base

0.00
0.00
0.00 104,206.00

104,206.00
655044AG0 Total

0.00 0.001,465.62 155,373.50150,000.000 Local

1,465.62 0.00 0.00 155,373.50Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC655844BJ6 NORFOLK SOUTHERN CORP 18 Jul 20163%   01 Apr 2022 18 Jul 2016

50,000.000 437.50104.270000Local1.000000
104.270000 437.50 0.00Base

0.00
0.00
0.00 52,135.00

52,135.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC655844BN7 NORFOLK SOUTHERN CORP 18 Jul 20164.8%   15 Aug 2043 18 Jul 2016

50,000.000 1,006.67117.441000Local1.000000
117.441000 1,006.67 0.00Base

0.00
0.00
0.00 58,720.50

58,720.50

SANTANDER BANK, N.A USD/DTC655844BS6 NORFOLK SOUTHERN CORP 20 Jul 20162.9%   15 Jun 2026 25 Jul 2016

100,000.000 418.89103.285000Local1.000000
103.285000 418.89 0.00Base

0.00
0.00
0.00 103,285.00

103,285.00

MILLENNIUM ADVISORS LLC USD/DTC665772CB3 NORTHERN STATES PWR MINN 19 Jul 20166.25%   01 Jun 2036 22 Jul 2016

175,000.000 1,549.48140.652000Local1.000000
140.652000 1,549.48 0.00Base

0.00
0.00
0.00 246,141.00

246,141.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC666807BH4 NORTHROP GRUMMAN CORP 18 Jul 20164.75%   01 Jun 2043 18 Jul 2016

50,000.000 296.87120.825000Local1.000000
120.825000 296.87 0.00Base

0.00
0.00
0.00 60,412.50

60,412.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC66989GAA8 NOVARTIS SECS INVEST LTD 18 Jul 20165.125%   10 Feb 2019 18 Jul 2016

50,000.000 1,110.42109.851000Local1.000000
109.851000 1,110.42 0.00Base

0.00
0.00
0.00 54,925.50

54,925.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC66989HAG3 NOVARTIS CAPITAL CORP 18 Jul 20163.4%   06 May 2024 18 Jul 2016

50,000.000 330.56108.753000Local1.000000
108.753000 330.56 0.00Base

0.00
0.00
0.00 54,376.50

54,376.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC66989HAK4 NOVARTIS CAPITAL CORP 18 Jul 20164%   20 Nov 2045 18 Jul 2016

75,000.000 466.67114.911000Local1.000000
114.911000 466.67 0.00Base

0.00
0.00
0.00 86,183.25

86,183.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC67021CAL1 NSTAR ELECTRIC CO 18 Jul 20162.7%   01 Jun 2026 18 Jul 2016

75,000.000 281.25101.345000Local1.000000 0.00 0.00 76,008.75
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101.345000 281.25 0.00Base 0.00 76,008.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC670346AM7 NUCOR CORP 18 Jul 20164%   01 Aug 2023 18 Jul 2016

50,000.000 916.67108.112000Local1.000000
108.112000 916.67 0.00Base

0.00
0.00
0.00 54,056.00

54,056.00

GOLDMAN SACHS + CO USD/DTC67066GAE4 NVIDIA CORP 13 Sep 20163.2%   16 Sep 2026 16 Sep 2016

50,000.000 0.0099.796000Local1.000000
99.796000 0.00 0.00Base

0.00
0.00
0.00 49,898.00

49,898.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC674599BY0 OCCIDENTAL PETROLEUM COR 18 Jul 20164.1%   01 Feb 2021 18 Jul 2016

50,000.000 939.58109.546000Local1.000000
109.546000 939.58 0.00Base

0.00
0.00
0.00 54,773.00

54,773.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC674599CH6 OCCIDENTAL PETROLEUM COR 20 Jul 20163.4%   15 Apr 2026 25 Jul 2016

100,000.000 1,048.33106.159000Local1.000000
106.159000 1,048.33 0.00Base

0.00
0.00
0.00 106,159.00

106,159.00

WELLS FARGO SECURITIES LLC USD/DTC674599CJ2 OCCIDENTAL PETROLEUM COR 20 Jul 20164.4%   15 Apr 2046 25 Jul 2016

100,000.000 1,356.67113.090000Local1.000000
113.090000 1,356.67 0.00Base

0.00
0.00
0.00 113,090.00

113,090.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC676167BH1 OEKB OEST. KONTROLLBANK 18 Jul 20161.125%   29 May 2018 18 Jul 2016

75,000.000 110.16100.233000Local1.000000
100.233000 110.16 0.00Base

0.00
0.00
0.00 75,174.75

75,174.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC676167BK4 OEKB OEST. KONTROLLBANK 18 Jul 20161.625%   12 Mar 2019 18 Jul 2016

50,000.000 279.86101.331000Local1.000000
101.331000 279.86 0.00Base

0.00
0.00
0.00 50,665.50

50,665.50

SG AMERICAS SECURITIES LLC USD/DTC676167BS7 OEKB OEST. KONTROLLBANK 15 Jul 20161.125%   26 Apr 2019 20 Jul 2016

100,000.000 262.50100.111000Local1.000000
100.111000 262.50 0.00Base

0.00
0.00
0.00 100,111.00

100,111.00

BANK OF AMERICA SECURITIES LLC USD/DTC677632G96 OHIO ST UNIV 15 Jul 20164.048%   01 Dec 2056 20 Jul 2016
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100,000.000 550.98112.310000Local1.000000
112.310000 550.98 0.00Base

0.00
0.00
0.00 112,310.00

112,310.00

CITIGROUP GLOBAL MARKETS INC. USD/DTC26 Jul 2016 29 Jul 2016

100,000.000 652.18114.380000Local1.000000
114.380000 652.18 0.00Base

0.00
0.00
0.00 114,380.00

114,380.00
677632G96 Total

0.00 0.001,203.16 226,690.00200,000.000 Local

1,203.16 0.00 0.00 226,690.00Base

MARKETAXESS EUROPE LIMITED USD/DTC680223AK0 OLD REPUBLIC INTL CORP 26 Aug 20163.875%   26 Aug 2026 31 Aug 2016

50,000.000 26.91100.796000Local1.000000
100.796000 26.91 0.00Base

0.00
0.00
0.00 50,398.00

50,398.00

CANTOR FITZGERALD + CO USD/DTC681936BJ8 OMEGA HLTHCARE INVESTORS 20 Jul 20164.375%   01 Aug 2023 25 Jul 2016

100,000.000 157.99100.653000Local1.000000
100.653000 157.99 0.00Base

0.00
0.00
0.00 100,653.00

100,653.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68233JAF1 ONCOR ELECTRIC DELIVERY 18 Jul 20167.5%   01 Sep 2038 18 Jul 2016

75,000.000 2,109.38147.119000Local1.000000
147.119000 2,109.38 0.00Base

0.00
0.00
0.00 110,339.25

110,339.25

MILLENNIUM ADVISORS LLC USD/DTC68235PAF5 ONE GAS INC 20 Jul 20164.658%   01 Feb 2044 25 Jul 2016

100,000.000 2,251.37115.469000Local1.000000
115.469000 2,251.37 0.00Base

0.00
0.00
0.00 115,469.00

115,469.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68268NAJ2 ONEOK PARTNERS LP 18 Jul 20163.375%   01 Oct 2022 18 Jul 2016

50,000.000 492.1997.180000Local1.000000
97.180000 492.19 0.00Base

0.00
0.00
0.00 48,590.00

48,590.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC6832348K7 ONTARIO (PROVINCE OF) 18 Jul 20164.4%   14 Apr 2020 18 Jul 2016

75,000.000 843.33110.755000Local1.000000
110.755000 843.33 0.00Base

0.00
0.00
0.00 83,066.25

83,066.25
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ASSET TRANSFER AT MARKET NON CASH USD/DTC683234C63 ONTARIO (PROVINCE OF) 18 Jul 20162.5%   10 Sep 2021 18 Jul 2016

50,000.000 437.50104.166000Local1.000000
104.166000 437.50 0.00Base

0.00
0.00
0.00 52,083.00

52,083.00

SG AMERICAS SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

300,000.000 2,812.50104.486000Local1.000000
104.486000 2,812.50 0.00Base

0.00
0.00
0.00 313,458.00

313,458.00
683234C63 Total

0.00 0.003,250.00 365,541.00350,000.000 Local

3,250.00 0.00 0.00 365,541.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC68323ABM5 ONTARIO (PROVINCE OF) 18 Jul 20161.1%   25 Oct 2017 18 Jul 2016

75,000.000 185.62100.178000Local1.000000
100.178000 185.62 0.00Base

0.00
0.00
0.00 75,133.50

75,133.50

BANK OF AMERICA SECURITIES LLC USD/DTC68323ADK7 ONTARIO (PROVINCE OF) 26 Jul 20161.625%   18 Jan 2019 29 Jul 2016

200,000.000 99.31101.097000Local1.000000
101.097000 99.31 0.00Base

0.00
0.00
0.00 202,194.00

202,194.00

NBC CLEARING SERVICES INCORPORATED USD/DTC68323ADP6 ONTARIO (PROVINCE OF) 15 Jul 20162.5%   27 Apr 2026 20 Jul 2016

100,000.000 576.39104.162000Local1.000000
104.162000 576.39 0.00Base

0.00
0.00
0.00 104,162.00

104,162.00

CIBC WORLD MARKETS CORP USD/DTC68323ADY7 ONTARIO (PROVINCE OF) 15 Jul 20161.25%   17 Jun 2019 20 Jul 2016

100,000.000 114.58100.128000Local1.000000
100.128000 114.58 0.00Base

0.00
0.00
0.00 100,128.00

100,128.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XAQ8 ORACLE CORP 18 Jul 20162.375%   15 Jan 2019 18 Jul 2016

50,000.000 3.30102.706000Local1.000000
102.706000 3.30 0.00Base

0.00
0.00
0.00 51,353.00

51,353.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XAX3 ORACLE CORP 18 Jul 20162.25%   08 Oct 2019 18 Jul 2016

125,000.000 765.63103.145000Local1.000000
103.145000 765.63 0.00Base

0.00
0.00
0.00 128,931.25

128,931.25
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ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBB0 ORACLE CORP 18 Jul 20162.5%   15 May 2022 18 Jul 2016

75,000.000 317.71102.532000Local1.000000
102.532000 317.71 0.00Base

0.00
0.00
0.00 76,899.00

76,899.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBC8 ORACLE CORP 18 Jul 20162.95%   15 May 2025 18 Jul 2016

25,000.000 124.97103.762000Local1.000000
103.762000 124.97 0.00Base

0.00
0.00
0.00 25,940.50

25,940.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBE4 ORACLE CORP 18 Jul 20163.9%   15 May 2035 18 Jul 2016

25,000.000 165.21103.043000Local1.000000
103.043000 165.21 0.00Base

0.00
0.00
0.00 25,760.75

25,760.75

MILLENNIUM ADVISORS LLC USD/DTC68389XBF1 ORACLE CORP 20 Jul 20164.125%   15 May 2045 25 Jul 2016

100,000.000 802.08103.587000Local1.000000
103.587000 802.08 0.00Base

0.00
0.00
0.00 103,587.00

103,587.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBG9 ORACLE CORP 18 Jul 20164.375%   15 May 2055 18 Jul 2016

25,000.000 185.33104.857000Local1.000000
104.857000 185.33 0.00Base

0.00
0.00
0.00 26,214.25

26,214.25

MILLENNIUM ADVISORS LLC USD/DTC68389XBJ3 ORACLE CORP 20 Jul 20164%   15 Jul 2046 25 Jul 2016

100,000.000 200.00102.289000Local1.000000
102.289000 200.00 0.00Base

0.00
0.00
0.00 102,289.00

102,289.00

US BANCORP INVESTMENTS INC USD/DTC68389XBL8 ORACLE CORP 20 Jul 20162.4%   15 Sep 2023 25 Jul 2016

200,000.000 240.00100.747000Local1.000000
100.747000 240.00 0.00Base

0.00
0.00
0.00 201,494.00

201,494.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC68389XBM6 ORACLE CORP 20 Jul 20162.65%   15 Jul 2026 25 Jul 2016

200,000.000 265.00100.522000Local1.000000
100.522000 265.00 0.00Base

0.00
0.00
0.00 201,044.00

201,044.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC685218AA7 ORANGE SA 18 Jul 20162.75%   06 Feb 2019 18 Jul 2016
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50,000.000 611.11102.874000Local1.000000
102.874000 611.11 0.00Base

0.00
0.00
0.00 51,437.00

51,437.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC693475AP0 PNC FINANCIAL SERVICES 18 Jul 20163.9%   29 Apr 2024 18 Jul 2016

75,000.000 625.63106.960000Local1.000000
106.960000 625.63 0.00Base

0.00
0.00
0.00 80,220.00

80,220.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC693476BN2 PNC FINANCIAL SERVICES 18 Jul 20163.3%   08 Mar 2022 18 Jul 2016

75,000.000 880.00106.270000Local1.000000
106.270000 880.00 0.00Base

0.00
0.00
0.00 79,702.50

79,702.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC69352PAE3 PPL CAPITAL FUNDING INC 18 Jul 20163.5%   01 Dec 2022 18 Jul 2016

125,000.000 546.87104.498000Local1.000000
104.498000 546.87 0.00Base

0.00
0.00
0.00 130,622.50

130,622.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC69353REM6 PNC BANK NA 21 Jul 20161.6%   01 Jun 2018 26 Jul 2016

250,000.000 611.11100.811000Local1.000000
100.811000 611.11 0.00Base

0.00
0.00
0.00 252,027.50

252,027.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC694308GE1 PACIFIC GAS + ELECTRIC 18 Jul 20166.05%   01 Mar 2034 18 Jul 2016

75,000.000 1,701.56132.933000Local1.000000
132.933000 1,701.56 0.00Base

0.00
0.00
0.00 99,699.75

99,699.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC694308HC4 PACIFIC GAS + ELECTRIC 18 Jul 20163.25%   15 Jun 2023 18 Jul 2016

75,000.000 209.90106.194000Local1.000000
106.194000 209.90 0.00Base

0.00
0.00
0.00 79,645.50

79,645.50

MORGAN STANLEY CO INCORPORATED USD/DTC694308HM2 PACIFIC GAS + ELECTRIC 20 Jul 20163.5%   15 Jun 2025 25 Jul 2016

100,000.000 388.89108.667000Local1.000000
108.667000 388.89 0.00Base

0.00
0.00
0.00 108,667.00

108,667.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC698299AW4 REPUBLIC OF PANAMA 18 Jul 20166.7%   26 Jan 2036 18 Jul 2016

75,000.000 2,372.92136.750000Local
75,000.000

1.000000
136.750000 2,372.92 0.00Base

0.00
0.00
0.00 102,562.50

102,562.50
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JEFFERIES + COMPANY INC USD/DTC698299BF0 REPUBLIC OF PANAMA 20 Jul 20163.875%   17 Mar 2028 25 Jul 2016

300,000.000 4,133.33108.640000Local1.000000
108.640000 4,133.33 0.00Base

0.00
0.00
0.00 325,920.00

325,920.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC70109HAL9 PARKER HANNIFIN CORP 18 Jul 20163.3%   21 Nov 2024 18 Jul 2016

75,000.000 378.13106.779000Local1.000000
106.779000 378.13 0.00Base

0.00
0.00
0.00 80,084.25

80,084.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448CM8 PEPSICO INC 18 Jul 20163.6%   01 Mar 2024 18 Jul 2016

50,000.000 675.00109.923000Local1.000000
109.923000 675.00 0.00Base

0.00
0.00
0.00 54,961.50

54,961.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448CS5 PEPSICO INC 18 Jul 20161.85%   30 Apr 2020 18 Jul 2016

50,000.000 195.28101.618000Local1.000000
101.618000 195.28 0.00Base

0.00
0.00
0.00 50,809.00

50,809.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448CZ9 PEPSICO INC 18 Jul 20164.6%   17 Jul 2045 18 Jul 2016

50,000.000 1,143.61119.821000Local1.000000
119.821000 1,143.61 0.00Base

0.00
0.00
0.00 59,910.50

59,910.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448DD7 PEPSICO INC 18 Jul 20164.45%   14 Apr 2046 18 Jul 2016

50,000.000 568.61118.056000Local1.000000
118.056000 568.61 0.00Base

0.00
0.00
0.00 59,028.00

59,028.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448DE5 PEPSICO INC 18 Jul 20161.5%   22 Feb 2019 18 Jul 2016

50,000.000 295.83100.981000Local1.000000
100.981000 295.83 0.00Base

0.00
0.00
0.00 50,490.50

50,490.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448DF2 PEPSICO INC 18 Jul 20162.85%   24 Feb 2026 18 Jul 2016

50,000.000 562.08105.113000Local1.000000
105.113000 562.08 0.00Base

0.00
0.00
0.00 52,556.50

52,556.50

MILLENNIUM ADVISORS LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,195.42105.552000Local1.000000 0.00 0.00 105,552.00
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105.552000 1,195.42 0.00Base 0.00 105,552.00
713448DF2 Total

0.00 0.001,757.50 158,108.50150,000.000 Local

1,757.50 0.00 0.00 158,108.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC715638BM3 REPUBLIC OF PERU 18 Jul 20165.625%   18 Nov 2050 18 Jul 2016

75,000.000 679.69128.250000Local1.000000
128.250000 679.69 0.00Base

0.00
0.00
0.00 96,187.50

96,187.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC715638BU5 REPUBLIC OF PERU 18 Jul 20164.125%   25 Aug 2027 18 Jul 2016

75,000.000 1,211.72111.875000Local1.000000
111.875000 1,211.72 0.00Base

0.00
0.00
0.00 83,906.25

83,906.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC716442AH1 PETRO CANADA 18 Jul 20165.35%   15 Jul 2033 18 Jul 2016

50,000.000 7.43109.625000Local1.000000
109.625000 7.43 0.00Base

0.00
0.00
0.00 54,812.50

54,812.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBE1 PETROLEOS MEXICANOS 18 Jul 20165.5%   27 Jun 2044 18 Jul 2016

50,000.000 145.1493.750000Local1.000000
93.750000 145.14 0.00Base

0.00
0.00
0.00 46,875.00

46,875.00

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 855.5694.240000Local1.000000
94.240000 855.56 0.00Base

0.00
0.00
0.00 188,480.00

188,480.00
71654QBE1 Total

0.00 0.001,000.70 235,355.00250,000.000 Local

1,000.70 0.00 0.00 235,355.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBG6 PETROLEOS MEXICANOS 18 Jul 20163.5%   30 Jan 2023 18 Jul 2016

50,000.000 806.9496.400000Local1.000000
96.400000 806.94 0.00Base

0.00
0.00
0.00 48,200.00

48,200.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBJ0 PETROLEOS MEXICANOS 18 Jul 20163.5%   18 Jul 2018 18 Jul 2016

50,000.000 865.28101.650000Local1.000000 0.00 0.00 50,825.00
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101.650000 865.28 0.00Base 0.00 50,825.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBR2 PETROLEOS MEXICANOS 18 Jul 20166.375%   23 Jan 2045 18 Jul 2016

175,000.000 5,361.19103.900000Local1.000000
103.900000 5,361.19 0.00Base

0.00
0.00
0.00 181,825.00

181,825.00

MILLENNIUM ADVISORS LLC USD/DTC71654QBU5 PETROLEOS MEXICANOS 20 Jul 20163.5%   23 Jul 2020 25 Jul 2016

200,000.000 38.89101.725000Local1.000000
101.725000 38.89 0.00Base

0.00
0.00
0.00 203,450.00

203,450.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBV3 PETROLEOS MEXICANOS 18 Jul 20164.25%   15 Jan 2025 18 Jul 2016

50,000.000 5.9098.850000Local1.000000
98.850000 5.90 0.00Base

0.00
0.00
0.00 49,425.00

49,425.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71656LBH3 PETROLEOS MEXICANOS 18 Jul 20165.5%   04 Feb 2019 18 Jul 2016

75,000.000 1,856.25106.150000Local1.000000
106.150000 1,856.25 0.00Base

0.00
0.00
0.00 79,612.50

79,612.50

GOLDMAN SACHS + CO USD/DTC71656LBJ9 PETROLEOS MEXICANOS 15 Jul 20166.375%   04 Feb 2021 20 Jul 2016

100,000.000 2,939.58110.450000Local1.000000
110.450000 2,939.58 0.00Base

0.00
0.00
0.00 110,450.00

110,450.00

MORGAN STANLEY CO INCORPORATED USD/DTC71656LBK6 PETROLEOS MEXICANOS 20 Jul 20166.875%   04 Aug 2026 25 Jul 2016

200,000.000 6,531.25116.100000Local1.000000
116.100000 6,531.25 0.00Base

0.00
0.00
0.00 232,200.00

232,200.00

US BANCORP INVESTMENTS INC USD/DTC717081CY7 PFIZER INC 20 Jul 20167.2%   15 Mar 2039 25 Jul 2016

100,000.000 2,600.00154.452000Local1.000000
154.452000 2,600.00 0.00Base

0.00
0.00
0.00 154,452.00

154,452.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC717081DL4 PFIZER INC 18 Jul 20162.1%   15 May 2019 18 Jul 2016

50,000.000 177.92102.285000Local1.000000
102.285000 177.92 0.00Base

0.00
0.00
0.00 51,142.50

51,142.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC717081DM2 PFIZER INC 18 Jul 20163.4%   15 May 2024 18 Jul 2016
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50,000.000 288.06109.095000Local1.000000
109.095000 288.06 0.00Base

0.00
0.00
0.00 54,547.50

54,547.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172AH2 PHILIP MORRIS INTL INC 18 Jul 20164.5%   26 Mar 2020 18 Jul 2016

50,000.000 687.50111.230000Local1.000000
111.230000 687.50 0.00Base

0.00
0.00
0.00 55,615.00

55,615.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172AW9 PHILIP MORRIS INTL INC 18 Jul 20164.125%   04 Mar 2043 18 Jul 2016

50,000.000 756.25110.149000Local1.000000
110.149000 756.25 0.00Base

0.00
0.00
0.00 55,074.50

55,074.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172BF5 PHILIP MORRIS INTL INC 18 Jul 20161.875%   15 Jan 2019 18 Jul 2016

75,000.000 3.91101.698000Local1.000000
101.698000 3.91 0.00Base

0.00
0.00
0.00 76,273.50

76,273.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC718172BL2 PHILIP MORRIS INTL INC 20 Jul 20164.25%   10 Nov 2044 25 Jul 2016

100,000.000 885.42112.543000Local1.000000
112.543000 885.42 0.00Base

0.00
0.00
0.00 112,543.00

112,543.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172BT5 PHILIP MORRIS INTL INC 18 Jul 20162.75%   25 Feb 2026 18 Jul 2016

50,000.000 538.54103.151000Local1.000000
103.151000 538.54 0.00Base

0.00
0.00
0.00 51,575.50

51,575.50

J.P. MORGAN SECURITIES LLC USD/DTC718172BU2 PHILIP MORRIS INTL INC 20 Jul 20162.125%   10 May 2023 25 Jul 2016

100,000.000 442.71100.376000Local1.000000
100.376000 442.71 0.00Base

0.00
0.00
0.00 100,376.00

100,376.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC718286BB2 REPUBLIC OF PHILIPPINES 18 Jul 20167.75%   14 Jan 2031 18 Jul 2016

175,000.000 75.35156.155000Local1.000000
156.155000 75.35 0.00Base

0.00
0.00
0.00 273,271.25

273,271.25

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC718286CA3 REPUBLIC OF PHILIPPINES 20 Jul 20163.7%   01 Mar 2041 25 Jul 2016

500,000.000 7,400.00114.980000Local1.000000
114.980000 7,400.00 0.00Base

0.00
0.00
0.00 574,900.00

574,900.00
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Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC718546AC8 PHILLIPS 66 18 Jul 20164.3%   01 Apr 2022 18 Jul 2016

50,000.000 627.08109.400000Local1.000000
109.400000 627.08 0.00Base

0.00
0.00
0.00 54,700.00

54,700.00

WELLS FARGO SECURITIES LLC USD/DTC718546AL8 PHILLIPS 66 20 Jul 20164.875%   15 Nov 2044 25 Jul 2016

100,000.000 947.92112.013000Local1.000000
112.013000 947.92 0.00Base

0.00
0.00
0.00 112,013.00

112,013.00

BANK OF AMERICA SECURITIES LLC USD/DTC724479AK6 PITNEY BOWES INC 15 Sep 20163.375%   01 Oct 2021 22 Sep 2016

50,000.000 0.0099.724000Local1.000000
99.724000 0.00 0.00Base

0.00
0.00
0.00 49,862.00

49,862.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC72650RBF8 PLAINS ALL AMER PIPELINE 18 Jul 20163.6%   01 Nov 2024 18 Jul 2016

50,000.000 375.0096.561000Local1.000000
96.561000 375.00 0.00Base

0.00
0.00
0.00 48,280.50

48,280.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC731011AU6 REPUBLIC OF POLAND 18 Jul 20163.25%   06 Apr 2026 18 Jul 2016

50,000.000 451.39104.360000Local1.000000
104.360000 451.39 0.00Base

0.00
0.00
0.00 52,180.00

52,180.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC73358WXQ2 PORT AUTH OF NEW YORK   NEW JE 18 Jul 20164.81%   15 Oct 2065 18 Jul 2016

50,000.000 607.93122.543000Local
50,000.000

1.000000
122.543000 607.93 0.00Base

0.00
0.00
0.00 61,271.50

61,271.50

BANK OF AMERICA SECURITIES LLC USD/DTC73474TAP5 PORT OF MORROW OR 15 Jul 20162.987%   01 Sep 2036 21 Jul 2016

100,000.000 0.00100.193000Local
100,000.000

1.000000
100.193000 0.00 0.00Base

0.00
0.00
0.00 100,193.00

100,193.00

BANK OF AMERICA SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

300,000.000 99.57100.312000Local
300,000.000

1.000000
100.312000 99.57 0.00Base

0.00
0.00
0.00 300,936.00

300,936.00
73474TAP5 Total

0.00 0.0099.57 401,129.00400,000.000 Local

99.57 0.00 0.00 401,129.00400,000.000 Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC74005PBQ6 PRAXAIR INC 18 Jul 20163.2%   30 Jan 2026 18 Jul 2016

50,000.000 737.78107.849000Local1.000000
107.849000 737.78 0.00Base

0.00
0.00
0.00 53,924.50

53,924.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC740189AG0 PRECISION CASTPARTS CORP 18 Jul 20162.5%   15 Jan 2023 18 Jul 2016

50,000.000 3.47103.397000Local1.000000
103.397000 3.47 0.00Base

0.00
0.00
0.00 51,698.50

51,698.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC741503AZ9 PRICELINE GROUP INC/THE 15 Jul 20163.6%   01 Jun 2026 20 Jul 2016

100,000.000 570.00104.204000Local1.000000
104.204000 570.00 0.00Base

0.00
0.00
0.00 104,204.00

104,204.00

BANK OF AMERICA SECURITIES LLC USD/DTC742718DY2 PROCTER + GAMBLE CO/THE 20 Jul 20162.3%   06 Feb 2022 25 Jul 2016

100,000.000 1,079.72103.750000Local1.000000
103.750000 1,079.72 0.00Base

0.00
0.00
0.00 103,750.00

103,750.00

MILLENNIUM ADVISORS LLC USD/DTC742718EN5 PROCTER + GAMBLE CO/THE 15 Jul 20161.85%   02 Feb 2021 20 Jul 2016

100,000.000 863.33102.182000Local1.000000
102.182000 863.33 0.00Base

0.00
0.00
0.00 102,182.00

102,182.00

AMHERST PIERPONT SECURITIES LLC USD/DTC742718EP0 PROCTER + GAMBLE CO/THE 20 Jul 20162.7%   02 Feb 2026 25 Jul 2016

100,000.000 1,297.50105.915000Local1.000000
105.915000 1,297.50 0.00Base

0.00
0.00
0.00 105,915.00

105,915.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC743315AN3 PROGRESSIVE CORP 18 Jul 20163.75%   23 Aug 2021 18 Jul 2016

75,000.000 1,117.19108.930000Local1.000000
108.930000 1,117.19 0.00Base

0.00
0.00
0.00 81,697.50

81,697.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74340XBE0 PROLOGIS LP 18 Jul 20163.75%   01 Nov 2025 18 Jul 2016

75,000.000 585.94106.958000Local1.000000
106.958000 585.94 0.00Base

0.00
0.00
0.00 80,218.50

80,218.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74432QBN4 PRUDENTIAL FINANCIAL INC 18 Jul 20166.625%   21 Jun 2040 18 Jul 2016
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50,000.000 230.03129.132000Local1.000000
129.132000 230.03 0.00Base

0.00
0.00
0.00 64,566.00

64,566.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC74432QBZ7 PRUDENTIAL FINANCIAL INC 18 Jul 20163.5%   15 May 2024 18 Jul 2016

75,000.000 444.79103.833000Local1.000000
103.833000 444.79 0.00Base

0.00
0.00
0.00 77,874.75

77,874.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC744448CD1 PUBLIC SERVICE COLORADO 18 Jul 20163.2%   15 Nov 2020 18 Jul 2016

50,000.000 271.11106.532000Local1.000000
106.532000 271.11 0.00Base

0.00
0.00
0.00 53,266.00

53,266.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC74456QBA3 PUB SVC ELEC + GAS 18 Jul 20163.65%   01 Sep 2042 18 Jul 2016

75,000.000 1,026.56105.066000Local1.000000
105.066000 1,026.56 0.00Base

0.00
0.00
0.00 78,799.50

78,799.50

WELLS FARGO SECURITIES LLC USD/DTC74456QBR6 PUBLIC SERVICE ELECTRIC 07 Sep 20162.25%   15 Sep 2026 13 Sep 2016

100,000.000 0.0099.671000Local1.000000
99.671000 0.00 0.00Base

0.00
0.00
0.00 99,671.00

99,671.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC747525AD5 QUALCOMM INC 18 Jul 20162.25%   20 May 2020 18 Jul 2016

75,000.000 262.50102.715000Local1.000000
102.715000 262.50 0.00Base

0.00
0.00
0.00 77,036.25

77,036.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC748149AF8 PROVINCE OF QUEBEC 18 Jul 20162.75%   25 Aug 2021 18 Jul 2016

75,000.000 807.81105.491000Local1.000000
105.491000 807.81 0.00Base

0.00
0.00
0.00 79,118.25

79,118.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC748149AG6 PROVINCE OF QUEBEC 18 Jul 20162.625%   13 Feb 2023 18 Jul 2016

75,000.000 836.72104.450000Local1.000000
104.450000 836.72 0.00Base

0.00
0.00
0.00 78,337.50

78,337.50

RBC CAPITAL MARKETS USD/DTC748149AJ0 PROVINCE OF QUEBEC 15 Jul 20162.5%   20 Apr 2026 20 Jul 2016

200,000.000 1,250.00102.813000Local1.000000
102.813000 1,250.00 0.00Base

0.00
0.00
0.00 205,626.00

205,626.00
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NBC CLEARING SERVICES INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 659.72102.783000Local1.000000
102.783000 659.72 0.00Base

0.00
0.00
0.00 102,783.00

102,783.00
748149AJ0 Total

0.00 0.001,909.72 308,409.00300,000.000 Local

1,909.72 0.00 0.00 308,409.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC74834LAU4 QUEST DIAGNOSTICS INC 18 Jul 20162.7%   01 Apr 2019 18 Jul 2016

50,000.000 393.75101.891000Local1.000000
101.891000 393.75 0.00Base

0.00
0.00
0.00 50,945.50

50,945.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74834LAY6 QUEST DIAGNOSTICS INC 18 Jul 20164.7%   30 Mar 2045 18 Jul 2016

50,000.000 691.94107.628000Local1.000000
107.628000 691.94 0.00Base

0.00
0.00
0.00 53,814.00

53,814.00

JEFFERIES + COMPANY INC USD/DTC754730AE9 RAYMOND JAMES FINANCIAL 20 Jul 20163.625%   15 Sep 2026 25 Jul 2016

200,000.000 261.81100.422000Local1.000000
100.422000 261.81 0.00Base

0.00
0.00
0.00 200,844.00

200,844.00

SUMRIDGE PARTNERS LLC USD/DTC754730AF6 RAYMOND JAMES FINANCIAL 20 Jul 20164.95%   15 Jul 2046 25 Jul 2016

100,000.000 178.7599.394000Local1.000000
99.394000 178.75 0.00Base

0.00
0.00
0.00 99,394.00

99,394.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC755111BT7 RAYTHEON COMPANY 18 Jul 20163.125%   15 Oct 2020 18 Jul 2016

50,000.000 394.96106.695000Local1.000000
106.695000 394.96 0.00Base

0.00
0.00
0.00 53,347.50

53,347.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC7591EPAK6 REGIONS FINANCIAL CORP 18 Jul 20163.2%   08 Feb 2021 18 Jul 2016

50,000.000 702.22102.870000Local1.000000
102.870000 702.22 0.00Base

0.00
0.00
0.00 51,435.00

51,435.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC760759AP5 REPUBLIC SERVICES INC 18 Jul 20163.55%   01 Jun 2022 18 Jul 2016

50,000.000 221.87107.341000Local1.000000 0.00 0.00 53,670.50
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107.341000 221.87 0.00Base 0.00 53,670.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC760942BA9 REPUBLICA ORIENT URUGUAY 18 Jul 20165.1%   18 Jun 2050 18 Jul 2016

75,000.000 297.50102.125000Local
75,000.000

1.000000
102.125000 297.50 0.00Base

0.00
0.00
0.00 76,593.75

76,593.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC761713BA3 REYNOLDS AMERICAN INC 18 Jul 20165.7%   15 Aug 2035 18 Jul 2016

50,000.000 1,195.42124.980000Local1.000000
124.980000 1,195.42 0.00Base

0.00
0.00
0.00 62,490.00

62,490.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC761713BB1 REYNOLDS AMERICAN INC 20 Jul 20165.85%   15 Aug 2045 25 Jul 2016

100,000.000 2,600.00132.231000Local1.000000
132.231000 2,600.00 0.00Base

0.00
0.00
0.00 132,231.00

132,231.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC761713BC9 REYNOLDS AMERICAN INC 18 Jul 20162.3%   12 Jun 2018 18 Jul 2016

50,000.000 108.61101.647000Local1.000000
101.647000 108.61 0.00Base

0.00
0.00
0.00 50,823.50

50,823.50

SUMRIDGE PARTNERS LLC USD/DTC761713BF2 REYNOLDS AMERICAN INC 20 Jul 20164%   12 Jun 2022 25 Jul 2016

100,000.000 477.78109.402000Local1.000000
109.402000 477.78 0.00Base

0.00
0.00
0.00 109,402.00

109,402.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC767201AS5 RIO TINTO FIN USA LTD 18 Jul 20163.75%   15 Jun 2025 18 Jul 2016

75,000.000 242.19106.055000Local1.000000
106.055000 242.19 0.00Base

0.00
0.00
0.00 79,541.25

79,541.25

JEFFERIES + COMPANY INC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 416.67106.463000Local1.000000
106.463000 416.67 0.00Base

0.00
0.00
0.00 106,463.00

106,463.00
767201AS5 Total

0.00 0.00658.86 186,004.25175,000.000 Local

658.86 0.00 0.00 186,004.25Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC76720AAC0 RIO TINTO FIN USA PLC 18 Jul 20163.5%   22 Mar 2022 18 Jul 2016
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50,000.000 554.17106.105000Local1.000000
106.105000 554.17 0.00Base

0.00
0.00
0.00 53,052.50

53,052.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC775109AW1 ROGERS COMMUNICATIONS IN 18 Jul 20163%   15 Mar 2023 18 Jul 2016

50,000.000 504.17103.743000Local1.000000
103.743000 504.17 0.00Base

0.00
0.00
0.00 51,871.50

51,871.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC780082AE3 ROYAL BANK OF CANADA 18 Jul 20162.3%   22 Mar 2021 18 Jul 2016

50,000.000 364.17102.733000Local1.000000
102.733000 364.17 0.00Base

0.00
0.00
0.00 51,366.50

51,366.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC78008SVD5 ROYAL BANK OF CANADA 18 Jul 20161.5%   16 Jan 2018 18 Jul 2016

75,000.000 0.00100.282000Local1.000000
100.282000 0.00 0.00Base

0.00
0.00
0.00 75,211.50

75,211.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC78011DAC8 ROYAL BANK OF CANADA 18 Jul 20161.2%   19 Sep 2017 18 Jul 2016

75,000.000 292.50100.103000Local1.000000
100.103000 292.50 0.00Base

0.00
0.00
0.00 75,077.25

75,077.25

SCOTIA CAPITAL (USA) INC USD/DTC78012KJZ1 ROYAL BANK OF CANADA 21 Jul 20162%   10 Dec 2018 26 Jul 2016

200,000.000 511.11101.493000Local1.000000
101.493000 511.11 0.00Base

0.00
0.00
0.00 202,986.00

202,986.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC78012KKU0 ROYAL BANK OF CANADA 18 Jul 20162.5%   19 Jan 2021 18 Jul 2016

75,000.000 921.87103.181000Local1.000000
103.181000 921.87 0.00Base

0.00
0.00
0.00 77,385.75

77,385.75

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC78012KRK5 ROYAL BANK OF CANADA 02 Aug 20161.5%   29 Jul 2019 05 Aug 2016

100,000.000 25.00100.285000Local1.000000
100.285000 25.00 0.00Base

0.00
0.00
0.00 100,285.00

100,285.00

US BANCORP INVESTMENTS INC USD/DTC797440BH6 SAN DIEGO G + E 20 Jul 20166%   01 Jun 2026 25 Jul 2016

100,000.000 900.00129.697000Local1.000000
129.697000 900.00 0.00Base

0.00
0.00
0.00 129,697.00

129,697.00
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CANTOR FITZGERALD + CO USD/DTC797440BU7 SAN DIEGO G + E 20 Jul 20162.5%   15 May 2026 25 Jul 2016

100,000.000 458.33101.604000Local1.000000
101.604000 458.33 0.00Base

0.00
0.00
0.00 101,604.00

101,604.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC80105NAG0 SANOFI 18 Jul 20164%   29 Mar 2021 18 Jul 2016

50,000.000 594.44110.484000Local1.000000
110.484000 594.44 0.00Base

0.00
0.00
0.00 55,242.00

55,242.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC80281LAC9 SANTANDER UK GROUP HLDGS 18 Jul 20162.875%   16 Oct 2020 18 Jul 2016

175,000.000 1,257.81100.080000Local1.000000
100.080000 1,257.81 0.00Base

0.00
0.00
0.00 175,140.00

175,140.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC80282KAE6 SANTANDER HOLDINGS USA 18 Jul 20164.5%   17 Jul 2025 18 Jul 2016

75,000.000 1,678.13103.719000Local1.000000
103.719000 1,678.13 0.00Base

0.00
0.00
0.00 77,789.25

77,789.25

GOLDMAN SACHS + CO USD/DTC80283LAK9 SANTANDER UK PLC 15 Jul 20162.5%   14 Mar 2019 20 Jul 2016

100,000.000 875.00100.921000Local1.000000
100.921000 875.00 0.00Base

0.00
0.00
0.00 100,921.00

100,921.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC80283LAM5 SANTANDER UK PLC 18 Jul 20163.05%   23 Aug 2018 18 Jul 2016

50,000.000 605.76102.054000Local1.000000
102.054000 605.76 0.00Base

0.00
0.00
0.00 51,027.00

51,027.00

J.P. MORGAN SECURITIES LLC USD/DTC80284QAF8 SANTANDER DRIVE AUTO RECEIVABL 20 Jul 20162.74%   15 Dec 2021 25 Jul 2016

125,000.000 95.14101.398438Local
125,000.000

1.000000
101.398438 95.14 0.00Base

0.00
0.00
0.00 126,748.05

126,748.05

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582AJ1 SHELL INTERNATIONAL FIN 18 Jul 20164.3%   22 Sep 2019 18 Jul 2016

50,000.000 680.83108.789000Local1.000000
108.789000 680.83 0.00Base

0.00
0.00
0.00 54,394.50

54,394.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582AN2 SHELL INTERNATIONAL FIN 18 Jul 20165.5%   25 Mar 2040 18 Jul 2016

50,000.000 847.92123.866000Local1.000000 0.00 0.00 61,933.00
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123.866000 847.92 0.00Base 0.00 61,933.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582BF8 SHELL INTERNATIONAL FIN 18 Jul 20164.375%   11 May 2045 18 Jul 2016

175,000.000 1,382.38109.914000Local1.000000
109.914000 1,382.38 0.00Base

0.00
0.00
0.00 192,349.50

192,349.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582BR2 SHELL INTERNATIONAL FIN 18 Jul 20161.375%   10 May 2019 18 Jul 2016

50,000.000 126.04100.269000Local1.000000
100.269000 126.04 0.00Base

0.00
0.00
0.00 50,134.50

50,134.50

KEYBANC CAPITAL MARKETS INC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 286.46100.330000Local1.000000
100.330000 286.46 0.00Base

0.00
0.00
0.00 100,330.00

100,330.00
822582BR2 Total

0.00 0.00412.50 150,464.50150,000.000 Local

412.50 0.00 0.00 150,464.50Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC822582BS0 SHELL INTERNATIONAL FIN 20 Jul 20161.875%   10 May 2021 25 Jul 2016

100,000.000 390.63101.032000Local1.000000
101.032000 390.63 0.00Base

0.00
0.00
0.00 101,032.00

101,032.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC822582BT8 SHELL INTERNATIONAL FIN 20 Jul 20162.875%   10 May 2026 25 Jul 2016

100,000.000 598.96102.396000Local1.000000
102.396000 598.96 0.00Base

0.00
0.00
0.00 102,396.00

102,396.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC828807CD7 SIMON PROPERTY GROUP LP 18 Jul 20165.65%   01 Feb 2020 18 Jul 2016

50,000.000 1,294.79112.865000Local1.000000
112.865000 1,294.79 0.00Base

0.00
0.00
0.00 56,432.50

56,432.50

MORGAN STANLEY CO INCORPORATED USD/DTC828807CF2 SIMON PROPERTY GROUP LP 20 Jul 20164.375%   01 Mar 2021 25 Jul 2016

200,000.000 3,500.00110.719000Local1.000000
110.719000 3,500.00 0.00Base

0.00
0.00
0.00 221,438.00

221,438.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC828807CJ4 SIMON PROPERTY GROUP LP 18 Jul 20162.15%   15 Sep 2017 18 Jul 2016
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50,000.000 361.32100.900000Local1.000000
100.900000 361.32 0.00Base

0.00
0.00
0.00 50,450.00

50,450.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC832696AF5 JM SMUCKER CO 18 Jul 20162.5%   15 Mar 2020 18 Jul 2016

50,000.000 420.14102.622000Local1.000000
102.622000 420.14 0.00Base

0.00
0.00
0.00 51,311.00

51,311.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC836205AM6 REPUBLIC OF SOUTH AFRICA 18 Jul 20166.875%   27 May 2019 18 Jul 2016

175,000.000 1,637.59112.000000Local1.000000
112.000000 1,637.59 0.00Base

0.00
0.00
0.00 196,000.00

196,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC837004CH1 SOUTH CAROLINA ELEC+GAS 18 Jul 20164.5%   01 Jun 2064 18 Jul 2016

50,000.000 281.25104.059000Local1.000000
104.059000 281.25 0.00Base

0.00
0.00
0.00 52,029.50

52,029.50

MILLENNIUM ADVISORS LLC USD/DTC837004CJ7 SOUTH CAROLINA ELEC+GAS 20 Jul 20165.1%   01 Jun 2065 25 Jul 2016

100,000.000 765.00118.859000Local1.000000
118.859000 765.00 0.00Base

0.00
0.00
0.00 118,859.00

118,859.00

RAYMOND JAMES/FI USD/DTC837151RW1 SOUTH CAROLINA ST PUBLIC SVC A 27 Jul 20162.388%   01 Dec 2023 01 Aug 2016

100,000.000 72.97101.926000Local1.000000
101.926000 72.97 0.00Base

0.00
0.00
0.00 101,926.00

101,926.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC842400FW8 SOUTHERN CAL EDISON 18 Jul 20163.9%   15 Mar 2043 18 Jul 2016

75,000.000 983.13108.509000Local1.000000
108.509000 983.13 0.00Base

0.00
0.00
0.00 81,381.75

81,381.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC842434CM2 SOUTHERN CALIF GAS CO 18 Jul 20163.15%   15 Sep 2024 18 Jul 2016

50,000.000 529.38106.692000Local1.000000
106.692000 529.38 0.00Base

0.00
0.00
0.00 53,346.00

53,346.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC842434CP5 SOUTHERN CALIF GAS CO 18 Jul 20163.2%   15 Jun 2025 18 Jul 2016

75,000.000 206.67106.429000Local1.000000
106.429000 206.67 0.00Base

0.00
0.00
0.00 79,821.75

79,821.75

Books Closed Prepared by State StreetPage 2768



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC842587CQ8 SOUTHERN CO 18 Jul 20161.85%   01 Jul 2019 18 Jul 2016

75,000.000 200.42101.020000Local1.000000
101.020000 200.42 0.00Base

0.00
0.00
0.00 75,765.00

75,765.00

MARKETAXESS EUROPE LIMITED USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 313.47101.339000Local1.000000
101.339000 313.47 0.00Base

0.00
0.00
0.00 101,339.00

101,339.00
842587CQ8 Total

0.00 0.00513.89 177,104.00175,000.000 Local

513.89 0.00 0.00 177,104.00Base

MILLENNIUM ADVISORS LLC USD/DTC842587CS4 SOUTHERN CO 20 Jul 20162.35%   01 Jul 2021 25 Jul 2016

100,000.000 398.19101.990000Local1.000000
101.990000 398.19 0.00Base

0.00
0.00
0.00 101,990.00

101,990.00

GOLDMAN SACHS + CO USD/DTC842587CU9 SOUTHERN CO 15 Jul 20162.95%   01 Jul 2023 20 Jul 2016

100,000.000 458.89103.256000Local1.000000
103.256000 458.89 0.00Base

0.00
0.00
0.00 103,256.00

103,256.00

GOLDMAN SACHS + CO USD/DTC842587CV7 SOUTHERN CO 15 Jul 20163.25%   01 Jul 2026 20 Jul 2016

100,000.000 505.56103.951000Local1.000000
103.951000 505.56 0.00Base

0.00
0.00
0.00 103,951.00

103,951.00

GOLDMAN SACHS + CO USD/DTC842587CW5 SOUTHERN CO 15 Jul 20164.25%   01 Jul 2036 20 Jul 2016

100,000.000 661.11108.440000Local1.000000
108.440000 661.11 0.00Base

0.00
0.00
0.00 108,440.00

108,440.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 720.14107.465000Local1.000000
107.465000 720.14 0.00Base

0.00
0.00
0.00 107,465.00

107,465.00
842587CW5 Total

0.00 0.001,381.25 215,905.00200,000.000 Local

1,381.25 0.00 0.00 215,905.00Base
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GOLDMAN SACHS + CO USD/DTC842587CX3 SOUTHERN CO 15 Jul 20164.4%   01 Jul 2046 20 Jul 2016

100,000.000 684.44108.718000Local1.000000
108.718000 684.44 0.00Base

0.00
0.00
0.00 108,718.00

108,718.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC84265VAJ4 SOUTHERN COPPER CORP 18 Jul 20165.875%   23 Apr 2045 18 Jul 2016

25,000.000 338.63101.898000Local1.000000
101.898000 338.63 0.00Base

0.00
0.00
0.00 25,474.50

25,474.50

BANK OF AMERICA SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,501.39101.500000Local1.000000
101.500000 1,501.39 0.00Base

0.00
0.00
0.00 101,500.00

101,500.00
84265VAJ4 Total

0.00 0.001,840.02 126,974.50125,000.000 Local

1,840.02 0.00 0.00 126,974.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC844741BA5 SOUTHWEST AIRLINES CO 18 Jul 20162.75%   06 Nov 2019 18 Jul 2016

50,000.000 267.36102.915000Local1.000000
102.915000 267.36 0.00Base

0.00
0.00
0.00 51,457.50

51,457.50

WELLS FARGO SECURITIES LLC USD/DTC845437BP6 SOUTHWESTERN ELEC POWER 26 Sep 20162.75%   01 Oct 2026 29 Sep 2016

100,000.000 0.0099.896000Local1.000000
99.896000 0.00 0.00Base

0.00
0.00
0.00 99,896.00

99,896.00

FTN FINANCIAL SECURITIES USD/DTC845743BQ5 SOUTHWESTERN PUBLIC SERV 26 Aug 20163.4%   15 Aug 2046 31 Aug 2016

50,000.000 89.72101.797000Local1.000000
101.797000 89.72 0.00Base

0.00
0.00
0.00 50,898.50

50,898.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC84756NAC3 SPECTRA ENERGY PARTNERS 18 Jul 20162.95%   25 Sep 2018 18 Jul 2016

50,000.000 454.79101.664000Local1.000000
101.664000 454.79 0.00Base

0.00
0.00
0.00 50,832.00

50,832.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC854502AF8 STANLEY BLACK + DECKER I 18 Jul 20161%   15 Dec 2053 18 Jul 2016

75,000.000 275.52105.372000Local1.000000
105.372000 275.52 0.00Base

0.00
0.00
0.00 79,029.00

79,029.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC855244AD1 STARBUCKS CORP 18 Jul 20163.85%   01 Oct 2023 18 Jul 2016

50,000.000 561.46111.469000Local1.000000
111.469000 561.46 0.00Base

0.00
0.00
0.00 55,734.50

55,734.50

US BANCORP INVESTMENTS INC USD/DTC855244AK5 STARBUCKS CORP 20 Jul 20162.45%   15 Jun 2026 25 Jul 2016

100,000.000 469.58102.448000Local1.000000
102.448000 469.58 0.00Base

0.00
0.00
0.00 102,448.00

102,448.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC85590AAQ7 STARWOOD HOTELS + RESORT 18 Jul 20163.75%   15 Mar 2025 18 Jul 2016

50,000.000 630.21104.437000Local1.000000
104.437000 630.21 0.00Base

0.00
0.00
0.00 52,218.50

52,218.50

BARCLAYS CAPITAL INC. USD/DTC857524AA0 REPUBLIC OF POLAND 20 Jul 20165.125%   21 Apr 2021

300,000.000 4,014.58113.970000Local1.000000
113.970000 4,014.58 0.00Base

0.00
0.00
0.00 341,910.00

341,910.00

BARCLAYS CAPITAL INC. USD/DTC20 Jul 2016 CANCEL

-300,000.000 -4,014.58113.970000Local1.000000
113.970000 -4,014.58 0.00Base

0.00
0.00
0.00 -341,910.00

-341,910.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC20 Jul 2016 25 Jul 2016

300,000.000 4,014.58113.970000Local1.000000
113.970000 4,014.58 0.00Base

0.00
0.00
0.00 341,910.00

341,910.00
857524AA0 Total

0.00 0.004,014.58 341,910.00300,000.000 Local

4,014.58 0.00 0.00 341,910.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC857524AB8 REPUBLIC OF POLAND 18 Jul 20165%   23 Mar 2022 18 Jul 2016

75,000.000 1,177.08114.155000Local1.000000
114.155000 1,177.08 0.00Base

0.00
0.00
0.00 85,616.25

85,616.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC85771PAK8 STATOIL ASA 18 Jul 20162.65%   15 Jan 2024 18 Jul 2016

125,000.000 9.20101.475000Local1.000000
101.475000 9.20 0.00Base

0.00
0.00
0.00 126,843.75

126,843.75
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ASSET TRANSFER AT MARKET NON CASH USD/DTC85771PAN2 STATOIL ASA 18 Jul 20163.7%   01 Mar 2024 18 Jul 2016

50,000.000 693.75108.450000Local1.000000
108.450000 693.75 0.00Base

0.00
0.00
0.00 54,225.00

54,225.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC85771PAR3 STATOIL ASA 18 Jul 20161.95%   08 Nov 2018 18 Jul 2016

50,000.000 184.17101.478000Local1.000000
101.478000 184.17 0.00Base

0.00
0.00
0.00 50,739.00

50,739.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC863667AH4 STRYKER CORP 18 Jul 20163.375%   01 Nov 2025 18 Jul 2016

50,000.000 351.56104.919000Local1.000000
104.919000 351.56 0.00Base

0.00
0.00
0.00 52,459.50

52,459.50

MILLENNIUM ADVISORS LLC USD/DTC863667AK7 STRYKER CORP 20 Jul 20162%   08 Mar 2019 25 Jul 2016

62,000.000 465.00101.633000Local1.000000
101.633000 465.00 0.00Base

0.00
0.00
0.00 63,012.46

63,012.46

JEFFERIES + COMPANY INC USD/DTC20 Jul 2016 25 Jul 2016

38,000.000 285.00101.499000Local1.000000
101.499000 285.00 0.00Base

0.00
0.00
0.00 38,569.62

38,569.62
863667AK7 Total

0.00 0.00750.00 101,582.08100,000.000 Local

750.00 0.00 0.00 101,582.08Base

MILLENNIUM ADVISORS LLC USD/DTC863667AN1 STRYKER CORP 20 Jul 20163.5%   15 Mar 2026 25 Jul 2016

100,000.000 1,312.50106.561000Local1.000000
106.561000 1,312.50 0.00Base

0.00
0.00
0.00 106,561.00

106,561.00

MILLENNIUM ADVISORS LLC USD/DTC86562MAE0 SUMITOMO MITSUI FINL GRP 15 Jul 20162.058%   14 Jul 2021 20 Jul 2016

100,000.000 34.3099.534000Local1.000000
99.534000 34.30 0.00Base

0.00
0.00
0.00 99,534.00

99,534.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 62.8899.554000Local1.000000
99.554000 62.88 0.00Base

0.00
0.00
0.00 99,554.00

99,554.00
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86562MAE0 Total

0.00 0.0097.18 199,088.00200,000.000 Local

97.18 0.00 0.00 199,088.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC86562MAF7 SUMITOMO MITSUI FINL GRP 15 Jul 20162.632%   14 Jul 2026 20 Jul 2016

100,000.000 43.8798.280000Local1.000000
98.280000 43.87 0.00Base

0.00
0.00
0.00 98,280.00

98,280.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC867224AA5 SUNCOR ENERGY INC 18 Jul 20163.6%   01 Dec 2024 18 Jul 2016

50,000.000 225.00105.348000Local1.000000
105.348000 225.00 0.00Base

0.00
0.00
0.00 52,674.00

52,674.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC86765BAQ2 SUNOCO LOGISTICS PARTNER 18 Jul 20165.35%   15 May 2045 18 Jul 2016

50,000.000 453.26102.136000Local1.000000
102.136000 453.26 0.00Base

0.00
0.00
0.00 51,068.00

51,068.00

SUMRIDGE PARTNERS LLC USD/DTC86765BAT6 SUNOCO LOGISTICS PARTNER 15 Jul 20163.9%   15 Jul 2026 20 Jul 2016

100,000.000 86.67100.032000Local1.000000
100.032000 86.67 0.00Base

0.00
0.00
0.00 100,032.00

100,032.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC867914BF9 SUNTRUST BANKS INC 18 Jul 20162.35%   01 Nov 2018 18 Jul 2016

50,000.000 244.79101.477000Local1.000000
101.477000 244.79 0.00Base

0.00
0.00
0.00 50,738.50

50,738.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC87165BAA1 SYNCHRONY FINANCIAL 18 Jul 20161.875%   15 Aug 2017 18 Jul 2016

50,000.000 393.23100.070000Local1.000000
100.070000 393.23 0.00Base

0.00
0.00
0.00 50,035.00

50,035.00

MARKETAXESS EUROPE LIMITED USD/DTC87165BAL7 SYNCHRONY FINANCIAL 08 Aug 20163.7%   04 Aug 2026 11 Aug 2016

100,000.000 71.9498.587000Local1.000000
98.587000 71.94 0.00Base

0.00
0.00
0.00 98,587.00

98,587.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC871829AZ0 SYSCO CORPORATION 18 Jul 20163.75%   01 Oct 2025 18 Jul 2016

25,000.000 273.44107.444000Local1.000000 0.00 0.00 26,861.00

Books Closed Prepared by State StreetPage 2773



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

107.444000 273.44 0.00Base 0.00 26,861.00

MARKETAXESS EUROPE LIMITED USD/DTC871829BC0 SYSCO CORPORATION 20 Jul 20163.3%   15 Jul 2026 25 Jul 2016

100,000.000 91.67105.120000Local1.000000
105.120000 91.67 0.00Base

0.00
0.00
0.00 105,120.00

105,120.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC875484AG2 TANGER PROPERTIES LP 18 Jul 20163.875%   01 Dec 2023 18 Jul 2016

50,000.000 242.19103.610000Local1.000000
103.610000 242.19 0.00Base

0.00
0.00
0.00 51,805.00

51,805.00

UBS SECURITIES LLC USD/DTC875484AJ6 TANGER PROPERTIES LP 08 Aug 20163.125%   01 Sep 2026 11 Aug 2016

100,000.000 26.0499.272000Local1.000000
99.272000 26.04 0.00Base

0.00
0.00
0.00 99,272.00

99,272.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC87612EBB1 TARGET CORP 18 Jul 20162.3%   26 Jun 2019 18 Jul 2016

50,000.000 63.89103.129000Local1.000000
103.129000 63.89 0.00Base

0.00
0.00
0.00 51,564.50

51,564.50

BANK OF AMERICA SECURITIES LLC USD/DTC87612EBE5 TARGET CORP 20 Jul 20162.5%   15 Apr 2026 25 Jul 2016

100,000.000 722.22103.598000Local1.000000
103.598000 722.22 0.00Base

0.00
0.00
0.00 103,598.00

103,598.00

ROBERT W.BAIRD CO.INCORPORATE USD/DTC87612EBF2 TARGET CORP 20 Jul 20163.625%   15 Apr 2046 25 Jul 2016

50,000.000 523.61105.535000Local1.000000
105.535000 523.61 0.00Base

0.00
0.00
0.00 52,767.50

52,767.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC879385AD4 TELEFONICA EUROPE BV 18 Jul 20168.25%   15 Sep 2030 18 Jul 2016

50,000.000 1,386.46142.710000Local1.000000
142.710000 1,386.46 0.00Base

0.00
0.00
0.00 71,355.00

71,355.00

ASSET TRANSFER AT MARKET NON CASH USD/FED880591EP3 TENN VALLEY AUTHORITY 18 Jul 20163.5%   15 Dec 2042 18 Jul 2016

75,000.000 226.04110.121000Local1.000000
110.121000 226.04 0.00Base

0.00
0.00
0.00 82,590.75

82,590.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC88166HAD9 TEVA PHARMA FIN IV LLC 18 Jul 20162.25%   18 Mar 2020 18 Jul 2016
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50,000.000 368.75100.701000Local1.000000
100.701000 368.75 0.00Base

0.00
0.00
0.00 50,350.50

50,350.50

PERSHING LLC USD/DTC88167AAB7 TEVA PHARMACEUTICALS NE 20 Jul 20161.7%   19 Jul 2019 25 Jul 2016

200,000.000 37.78100.374000Local1.000000
100.374000 37.78 0.00Base

0.00
0.00
0.00 200,748.00

200,748.00

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC88167AAC5 TEVA PHARMACEUTICALS NE 20 Jul 20162.2%   21 Jul 2021 25 Jul 2016

200,000.000 48.89100.287000Local1.000000
100.287000 48.89 0.00Base

0.00
0.00
0.00 200,574.00

200,574.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC88167AAE1 TEVA PHARMACEUTICALS NE 20 Jul 20163.15%   01 Oct 2026 25 Jul 2016

100,000.000 35.00100.951000Local1.000000
100.951000 35.00 0.00Base

0.00
0.00
0.00 100,951.00

100,951.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC88167AAF8 TEVA PHARMACEUTICALS NE 20 Jul 20164.1%   01 Oct 2046 25 Jul 2016

100,000.000 45.56101.521000Local1.000000
101.521000 45.56 0.00Base

0.00
0.00
0.00 101,521.00

101,521.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC882508AY0 TEXAS INSTRUMENTS INC 18 Jul 20162.75%   12 Mar 2021 18 Jul 2016

50,000.000 473.61105.628000Local1.000000
105.628000 473.61 0.00Base

0.00
0.00
0.00 52,814.00

52,814.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC882508BA1 TEXAS INSTRUMENTS INC 20 Jul 20161.85%   15 May 2022 25 Jul 2016

100,000.000 405.97100.493000Local1.000000
100.493000 405.97 0.00Base

0.00
0.00
0.00 100,493.00

100,493.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC883556BB7 THERMO FISHER SCIENTIFIC 18 Jul 20161.85%   15 Jan 2018 18 Jul 2016

75,000.000 3.85100.694000Local1.000000
100.694000 3.85 0.00Base

0.00
0.00
0.00 75,520.50

75,520.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC883556BF8 THERMO FISHER SCIENTIFIC 18 Jul 20164.15%   01 Feb 2024 18 Jul 2016

50,000.000 951.04109.175000Local1.000000
109.175000 951.04 0.00Base

0.00
0.00
0.00 54,587.50

54,587.50
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J.P. MORGAN SECURITIES LLC USD/DTC883556BR2 THERMO FISHER SCIENTIFIC 14 Sep 20162.95%   19 Sep 2026 19 Sep 2016

30,000.000 0.0098.787000Local1.000000
98.787000 0.00 0.00Base

0.00
0.00
0.00 29,636.10

29,636.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC884903BT1 THOMSON REUTERS CORP 18 Jul 20163.85%   29 Sep 2024 18 Jul 2016

50,000.000 486.60106.153000Local1.000000
106.153000 486.60 0.00Base

0.00
0.00
0.00 53,076.50

53,076.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC88579YAG6 3M COMPANY 18 Jul 20161.625%   15 Jun 2019 18 Jul 2016

50,000.000 69.97101.572000Local1.000000
101.572000 69.97 0.00Base

0.00
0.00
0.00 50,786.00

50,786.00

MORGAN STANLEY CO INCORPORATED USD/DTC88579YAU5 3M COMPANY 14 Sep 20161.625%   19 Sep 2021 19 Sep 2016

50,000.000 0.0099.947000Local1.000000
99.947000 0.00 0.00Base

0.00
0.00
0.00 49,973.50

49,973.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AD7 TIME WARNER INC 18 Jul 20166.5%   15 Nov 2036 18 Jul 2016

75,000.000 826.04127.761000Local1.000000
127.761000 826.04 0.00Base

0.00
0.00
0.00 95,820.75

95,820.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AU9 TIME WARNER INC 18 Jul 20164.65%   01 Jun 2044 18 Jul 2016

50,000.000 290.62109.472000Local1.000000
109.472000 290.62 0.00Base

0.00
0.00
0.00 54,736.00

54,736.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AV7 TIME WARNER INC 18 Jul 20163.55%   01 Jun 2024 18 Jul 2016

50,000.000 221.87106.069000Local1.000000
106.069000 221.87 0.00Base

0.00
0.00
0.00 53,034.50

53,034.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AX3 TIME WARNER INC 18 Jul 20164.85%   15 Jul 2045 18 Jul 2016

75,000.000 10.10113.528000Local1.000000
113.528000 10.10 0.00Base

0.00
0.00
0.00 85,146.00

85,146.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JAL2 TIME WARNER CABLE LLC 18 Jul 20166.75%   01 Jul 2018 18 Jul 2016

50,000.000 140.63109.604000Local1.000000 0.00 0.00 54,802.00
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109.604000 140.63 0.00Base 0.00 54,802.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JAY4 TIME WARNER CABLE LLC 18 Jul 20165.875%   15 Nov 2040 18 Jul 2016

75,000.000 746.61111.613000Local1.000000
111.613000 746.61 0.00Base

0.00
0.00
0.00 83,709.75

83,709.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JBA5 TIME WARNER CABLE LLC 18 Jul 20164%   01 Sep 2021 18 Jul 2016

50,000.000 750.00105.907000Local1.000000
105.907000 750.00 0.00Base

0.00
0.00
0.00 52,953.50

52,953.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JBB3 TIME WARNER CABLE LLC 18 Jul 20165.5%   01 Sep 2041 18 Jul 2016

50,000.000 1,031.25108.121000Local1.000000
108.121000 1,031.25 0.00Base

0.00
0.00
0.00 54,060.50

54,060.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC89114QBC1 TORONTO DOMINION BANK 18 Jul 20162.5%   14 Dec 2020 18 Jul 2016

75,000.000 166.67102.833000Local1.000000
102.833000 166.67 0.00Base

0.00
0.00
0.00 77,124.75

77,124.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC89114QBE7 TORONTO DOMINION BANK 18 Jul 20161.95%   22 Jan 2019 18 Jul 2016

75,000.000 706.88101.362000Local1.000000
101.362000 706.88 0.00Base

0.00
0.00
0.00 76,021.50

76,021.50

MILLENNIUM ADVISORS LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 32.50101.463000Local1.000000
101.463000 32.50 0.00Base

0.00
0.00
0.00 202,926.00

202,926.00
89114QBE7 Total

0.00 0.00739.38 278,947.50275,000.000 Local

739.38 0.00 0.00 278,947.50Base

SCOTIA CAPITAL (USA) INC USD/DTC89114QBG2 TORONTO DOMINION BANK 20 Jul 20162.125%   07 Apr 2021 25 Jul 2016

100,000.000 637.50101.263000Local1.000000
101.263000 637.50 0.00Base

0.00
0.00
0.00 101,263.00

101,263.00

BONY/TORONTO DOMINION SECURITIES IN USD/DTC89114QBJ6 TORONTO DOMINION BANK 15 Jul 20161.45%   13 Aug 2019 20 Jul 2016
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100,000.000 28.1999.857000Local1.000000
99.857000 28.19 0.00Base

0.00
0.00
0.00 99,857.00

99,857.00

SMBC SECURITIES INC USD/DTC89114QBL1 TORONTO DOMINION BANK 15 Jul 20161.8%   13 Jul 2021 20 Jul 2016

100,000.000 35.0099.442000Local1.000000
99.442000 35.00 0.00Base

0.00
0.00
0.00 99,442.00

99,442.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89152UAG7 TOTAL CAPITAL SA 18 Jul 20162.125%   10 Aug 2018 18 Jul 2016

50,000.000 460.42101.556000Local1.000000
101.556000 460.42 0.00Base

0.00
0.00
0.00 50,778.00

50,778.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89153VAL3 TOTAL CAPITAL INTL SA 18 Jul 20163.75%   10 Apr 2024 18 Jul 2016

50,000.000 500.00109.260000Local1.000000
109.260000 500.00 0.00Base

0.00
0.00
0.00 54,630.00

54,630.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89236TBB0 TOYOTA MOTOR CREDIT CORP 18 Jul 20162.1%   17 Jan 2019 18 Jul 2016

75,000.000 783.13101.804000Local1.000000
101.804000 783.13 0.00Base

0.00
0.00
0.00 76,353.00

76,353.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89236TCU7 TOYOTA MOTOR CREDIT CORP 18 Jul 20161.7%   19 Feb 2019 18 Jul 2016

50,000.000 347.08101.028000Local1.000000
101.028000 347.08 0.00Base

0.00
0.00
0.00 50,514.00

50,514.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89352HAM1 TRANSCANADA PIPELINES 18 Jul 20164.625%   01 Mar 2034 18 Jul 2016

75,000.000 1,300.78107.946000Local1.000000
107.946000 1,300.78 0.00Base

0.00
0.00
0.00 80,959.50

80,959.50

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 1,850.00109.316000Local1.000000
109.316000 1,850.00 0.00Base

0.00
0.00
0.00 109,316.00

109,316.00
89352HAM1 Total

0.00 0.003,150.78 190,275.50175,000.000 Local

3,150.78 0.00 0.00 190,275.50Base
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J.P. MORGAN SECURITIES LLC USD/DTC89356BAB4 TRANSCANADA TRUST 08 Aug 20161%   15 Aug 2076 11 Aug 2016

50,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000.00

50,000.00

MILLENNIUM ADVISORS LLC USD/DTC893574AG8 TRANSCONT GAS PIPE LINE 20 Jul 20167.85%   01 Feb 2026 25 Jul 2016

200,000.000 7,980.83127.379000Local1.000000
127.379000 7,980.83 0.00Base

0.00
0.00
0.00 254,758.00

254,758.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC900123AY6 REPUBLIC OF TURKEY 18 Jul 20166.875%   17 Mar 2036 18 Jul 2016

75,000.000 1,704.42124.778000Local1.000000
124.778000 1,704.42 0.00Base

0.00
0.00
0.00 93,583.50

93,583.50

MORGAN STANLEY CO INCORPORATED USD/DTC900123BG4 REPUBLIC OF TURKEY 07 Sep 20166.75%   30 May 2040 12 Sep 2016

250,000.000 4,781.25121.190000Local1.000000
121.190000 4,781.25 0.00Base

0.00
0.00
0.00 302,975.00

302,975.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC900123CK4 REPUBLIC OF TURKEY 18 Jul 20164.875%   09 Oct 2026 18 Jul 2016

325,000.000 5,589.32106.334000Local1.000000
106.334000 5,589.32 0.00Base

0.00
0.00
0.00 345,585.50

345,585.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC90131HAA3 21ST CENTURY FOX AMERICA 18 Jul 20164%   01 Oct 2023 18 Jul 2016

50,000.000 583.33109.196000Local1.000000
109.196000 583.33 0.00Base

0.00
0.00
0.00 54,598.00

54,598.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC90131HAB1 21ST CENTURY FOX AMERICA 18 Jul 20165.4%   01 Oct 2043 18 Jul 2016

50,000.000 787.50120.183000Local1.000000
120.183000 787.50 0.00Base

0.00
0.00
0.00 60,091.50

60,091.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC902494AT0 TYSON FOODS INC 18 Jul 20164.5%   15 Jun 2022 18 Jul 2016

50,000.000 193.75111.061000Local1.000000
111.061000 193.75 0.00Base

0.00
0.00
0.00 55,530.50

55,530.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC90265EAL4 UDR INC 16 Aug 20162.95%   01 Sep 2026 23 Aug 2016

25,000.000 0.00100.000000Local1.000000 0.00 0.00 25,000.00
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100.000000 0.00 0.00Base 0.00 25,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC907818DU9 UNION PACIFIC CORP 18 Jul 20164.75%   15 Dec 2043 18 Jul 2016

50,000.000 204.51120.376000Local1.000000
120.376000 204.51 0.00Base

0.00
0.00
0.00 60,188.00

60,188.00

SUMRIDGE PARTNERS LLC USD/DTC907818EH7 UNION PACIFIC CORP 20 Jul 20162.75%   01 Mar 2026 25 Jul 2016

100,000.000 1,100.00104.247000Local1.000000
104.247000 1,100.00 0.00Base

0.00
0.00
0.00 104,247.00

104,247.00

MILLENNIUM ADVISORS LLC USD/DTC907818EJ3 UNION PACIFIC CORP 20 Jul 20164.05%   01 Mar 2046 25 Jul 2016

100,000.000 1,620.00112.206000Local1.000000
112.206000 1,620.00 0.00Base

0.00
0.00
0.00 112,206.00

112,206.00

BANK OF AMERICA SECURITIES LLC USD/DTC907818EK0 UNION PACIFIC CORP 08 Aug 20163.35%   15 Aug 2046 11 Aug 2016

100,000.000 27.9298.544000Local1.000000
98.544000 27.92 0.00Base

0.00
0.00
0.00 98,544.00

98,544.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC90932EAA1 UNITED AIR 2016 2 AA PTT 13 Sep 20162.875%   07 Apr 2030 27 Sep 2016

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91086QAV0 UNITED MEXICAN STATES 18 Jul 20166.05%   11 Jan 2040 18 Jul 2016

50,000.000 42.01127.500000Local1.000000
127.500000 42.01 0.00Base

0.00
0.00
0.00 63,750.00

63,750.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91086QBA5 UNITED MEXICAN STATES 18 Jul 20163.625%   15 Mar 2022 18 Jul 2016

180,000.000 2,193.13106.250000Local1.000000
106.250000 2,193.13 0.00Base

0.00
0.00
0.00 191,250.00

191,250.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91086QBB3 UNITED MEXICAN STATES 18 Jul 20164.75%   08 Mar 2044 18 Jul 2016

180,000.000 3,040.00108.750000Local1.000000
108.750000 3,040.00 0.00Base

0.00
0.00
0.00 195,750.00

195,750.00

SCOTIA CAPITAL (USA) INC USD/DTC91086QBG2 UNITED MEXICAN STATES 20 Jul 20164.125%   21 Jan 2026 25 Jul 2016

Books Closed Prepared by State StreetPage 2780



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300,000.000 137.50109.800000Local1.000000
109.800000 137.50 0.00Base

0.00
0.00
0.00 329,400.00

329,400.00

JEFFERIES + COMPANY INC USD/DTC91087BAB6 UNITED MEXICAN STATES 24 Aug 20164.35%   15 Jan 2047 29 Aug 2016

200,000.000 435.00104.025000Local1.000000
104.025000 435.00 0.00Base

0.00
0.00
0.00 208,050.00

208,050.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC911312AQ9 UNITED PARCEL SERVICE 18 Jul 20162.45%   01 Oct 2022 18 Jul 2016

75,000.000 535.94103.473000Local1.000000
103.473000 535.94 0.00Base

0.00
0.00
0.00 77,604.75

77,604.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC91159HHH6 US BANCORP 18 Jul 20162.2%   25 Apr 2019 18 Jul 2016

50,000.000 247.50102.431000Local1.000000
102.431000 247.50 0.00Base

0.00
0.00
0.00 51,215.50

51,215.50

MILLENNIUM ADVISORS LLC USD/DTC91159HHL7 US BANCORP 20 Jul 20162.35%   29 Jan 2021 25 Jul 2016

200,000.000 2,297.78102.917000Local1.000000
102.917000 2,297.78 0.00Base

0.00
0.00
0.00 205,834.00

205,834.00

JEFFERIES + COMPANY INC USD/DTC91159HHN3 US BANCORP 26 Jul 20162.375%   22 Jul 2026 29 Jul 2016

100,000.000 46.1899.594000Local1.000000
99.594000 46.18 0.00Base

0.00
0.00
0.00 99,594.00

99,594.00

GOLDMAN SACHS + CO USD/FED912810EZ7 US TREASURY N/B 20 Jul 20166.625%   15 Feb 2027 21 Jul 2016

1,000,000.000 28,574.86149.007813Local1.000000
149.007813 28,574.86 0.00Base

0.00
0.00
0.00 1,490,078.13

1,490,078.13

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FF0 US TREASURY N/B 18 Jul 20165.25%   15 Nov 2028 18 Jul 2016

750,000.000 6,633.83139.481000Local1.000000
139.481000 6,633.83 0.00Base

0.00
0.00
0.00 1,046,107.50

1,046,107.50

GOLDMAN SACHS + CO USD/FED912810FP8 US TREASURY N/B 15 Jul 20165.375%   15 Feb 2031 18 Jul 2016

400,000.000 9,096.15147.546875Local1.000000
147.546875 9,096.15 0.00Base

0.00
0.00
0.00 590,187.50

590,187.50
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GOLDMAN SACHS + CO USD/FED912810FT0 US TREASURY N/B 30 Sep 20164.5%   15 Feb 2036 OPEN

1,000,000.000 5,991.85140.894531Local1.000000
140.894531 5,991.85 0.00Base

0.00
0.00
0.00 1,408,945.31

1,408,945.31

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PW2 US TREASURY N/B 18 Jul 20164.375%   15 Feb 2038 18 Jul 2016

450,000.000 8,221.15141.887000Local1.000000
141.887000 8,221.15 0.00Base

0.00
0.00
0.00 638,491.50

638,491.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810QC5 US TREASURY N/B 20 Jul 20164.5%   15 Aug 2039 21 Jul 2016

500,000.000 9,704.67143.593750Local1.000000
143.593750 9,704.67 0.00Base

0.00
0.00
0.00 717,968.75

717,968.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QD3 US TREASURY N/B 18 Jul 20164.375%   15 Nov 2039 18 Jul 2016

400,000.000 2,948.37141.609000Local1.000000
141.609000 2,948.37 0.00Base

0.00
0.00
0.00 566,436.00

566,436.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QH4 US TREASURY N/B 18 Jul 20164.375%   15 May 2040 18 Jul 2016

525,000.000 3,869.74141.672000Local1.000000
141.672000 3,869.74 0.00Base

0.00
0.00
0.00 743,778.00

743,778.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810QK7 US TREASURY N/B 20 Jul 20163.875%   15 Aug 2040 21 Jul 2016

500,000.000 8,356.80131.875000Local1.000000
131.875000 8,356.80 0.00Base

0.00
0.00
0.00 659,375.00

659,375.00

GOLDMAN SACHS + CO USD/FED912810QL5 US TREASURY N/B 20 Jul 20164.25%   15 Nov 2040 21 Jul 2016

700,000.000 5,416.44139.257813Local1.000000
139.257813 5,416.44 0.00Base

0.00
0.00
0.00 974,804.69

974,804.69

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QS0 US TREASURY N/B 18 Jul 20163.75%   15 Aug 2041 18 Jul 2016

75,000.000 1,174.45130.141000Local1.000000
130.141000 1,174.45 0.00Base

0.00
0.00
0.00 97,605.75

97,605.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QT8 US TREASURY N/B 18 Jul 20163.125%   15 Nov 2041 18 Jul 2016

500,000.000 2,632.47117.836000Local1.000000 0.00 0.00 589,180.00
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117.836000 2,632.47 0.00Base 0.00 589,180.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810QU5 US TREASURY N/B 20 Jul 20163.125%   15 Feb 2042 21 Jul 2016

500,000.000 6,739.35117.687500Local1.000000
117.687500 6,739.35 0.00Base

0.00
0.00
0.00 588,437.50

588,437.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QW1 US TREASURY N/B 18 Jul 20163%   15 May 2042 18 Jul 2016

325,000.000 1,642.66115.363000Local1.000000
115.363000 1,642.66 0.00Base

0.00
0.00
0.00 374,929.75

374,929.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QX9 US TREASURY N/B 18 Jul 20162.75%   15 Aug 2042 18 Jul 2016

250,000.000 2,883.68110.016000Local1.000000
110.016000 2,883.68 0.00Base

0.00
0.00
0.00 275,040.00

275,040.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QY7 US TREASURY N/B 18 Jul 20162.75%   15 Nov 2042 18 Jul 2016

825,000.000 3,822.35109.887000Local1.000000
109.887000 3,822.35 0.00Base

0.00
0.00
0.00 906,567.75

906,567.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RB6 US TREASURY N/B 18 Jul 20162.875%   15 May 2043 18 Jul 2016

125,000.000 605.47112.297000Local1.000000
112.297000 605.47 0.00Base

0.00
0.00
0.00 140,371.25

140,371.25

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

800,000.000 4,187.50112.140625Local1.000000
112.140625 4,187.50 0.00Base

0.00
0.00
0.00 897,125.00

897,125.00
912810RB6 Total

0.00 0.004,792.97 1,037,496.25925,000.000 Local

4,792.97 0.00 0.00 1,037,496.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RC4 US TREASURY N/B 18 Jul 20163.625%   15 Aug 2043 18 Jul 2016

175,000.000 2,649.04128.703000Local1.000000
128.703000 2,649.04 0.00Base

0.00
0.00
0.00 225,230.25

225,230.25

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810RD2 US TREASURY N/B 20 Jul 20163.75%   15 Nov 2043 21 Jul 2016
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500,000.000 3,413.72131.343750Local1.000000
131.343750 3,413.72 0.00Base

0.00
0.00
0.00 656,718.75

656,718.75

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810RE0 US TREASURY N/B 20 Jul 20163.625%   15 Feb 2044 21 Jul 2016

1,000,000.000 15,635.30128.394531Local1.000000
128.394531 15,635.30 0.00Base

0.00
0.00
0.00 1,283,945.31

1,283,945.31

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810RG5 US TREASURY N/B 20 Jul 20163.375%   15 May 2044 21 Jul 2016

1,000,000.000 6,144.70122.843750Local1.000000
122.843750 6,144.70 0.00Base

0.00
0.00
0.00 1,228,437.50

1,228,437.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RH3 US TREASURY N/B 18 Jul 20163.125%   15 Aug 2044 18 Jul 2016

825,000.000 10,765.80117.547000Local1.000000
117.547000 10,765.80 0.00Base

0.00
0.00
0.00 969,762.75

969,762.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RJ9 US TREASURY N/B 18 Jul 20163%   15 Nov 2044 18 Jul 2016

300,000.000 1,516.30114.816000Local1.000000
114.816000 1,516.30 0.00Base

0.00
0.00
0.00 344,448.00

344,448.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RK6 US TREASURY N/B 18 Jul 20162.5%   15 Feb 2045 18 Jul 2016

1,375,000.000 14,354.40104.008000Local1.000000
104.008000 14,354.40 0.00Base

0.00
0.00
0.00 1,430,110.00

1,430,110.00

JPMORGAN CHASE BANK USD/FED20 Jul 2016 21 Jul 2016

500,000.000 5,391.48104.132812Local1.000000
104.132812 5,391.48 0.00Base

0.00
0.00
0.00 520,664.06

520,664.06
912810RK6 Total

0.00 0.0019,745.88 1,950,774.061,875,000.000 Local

19,745.88 0.00 0.00 1,950,774.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RM2 US TREASURY N/B 18 Jul 20163%   15 May 2045 18 Jul 2016

625,000.000 3,158.97114.836000Local1.000000
114.836000 3,158.97 0.00Base

0.00
0.00
0.00 717,725.00

717,725.00
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ASSET TRANSFER AT MARKET NON CASH USD/FED912810RN0 US TREASURY N/B 18 Jul 20162.875%   15 Aug 2045 18 Jul 2016

125,000.000 1,500.69112.176000Local1.000000
112.176000 1,500.69 0.00Base

0.00
0.00
0.00 140,220.00

140,220.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912810RP5 US TREASURY N/B 20 Jul 20163%   15 Nov 2045 21 Jul 2016

800,000.000 4,369.57114.750000Local1.000000
114.750000 4,369.57 0.00Base

0.00
0.00
0.00 918,000.00

918,000.00

GOLDMAN SACHS + CO USD/FED912810RQ3 US TREASURY N/B 15 Jul 20162.5%   15 Feb 2046 18 Jul 2016

150,000.000 1,586.54104.500000Local1.000000
104.500000 1,586.54 0.00Base

0.00
0.00
0.00 156,750.00

156,750.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 1,826.92104.148000Local1.000000
104.148000 1,826.92 0.00Base

0.00
0.00
0.00 182,259.00

182,259.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

500,000.000 5,391.48104.031250Local1.000000
104.031250 5,391.48 0.00Base

0.00
0.00
0.00 520,156.25

520,156.25
912810RQ3 Total

0.00 0.008,804.94 859,165.25825,000.000 Local

8,804.94 0.00 0.00 859,165.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RS9 US TREASURY N/B 18 Jul 20162.5%   15 May 2046 18 Jul 2016

100,000.000 421.20104.246000Local1.000000
104.246000 421.20 0.00Base

0.00
0.00
0.00 104,246.00

104,246.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A75 US TREASURY N/B 18 Jul 20161.5%   31 Dec 2018 18 Jul 2016

1,225,000.000 798.91101.711000Local1.000000
101.711000 798.91 0.00Base

0.00
0.00
0.00 1,245,959.75

1,245,959.75

MORGAN STANLEY CO INCORPORATED USD/FED912828B33 US TREASURY N/B 20 Jul 20161.5%   31 Jan 2019 21 Jul 2016

1,000,000.000 7,087.91101.769531Local1.000000
101.769531 7,087.91 0.00Base

0.00
0.00
0.00 1,017,695.31

1,017,695.31
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828B66 US TREASURY N/B 18 Jul 20162.75%   15 Feb 2024 18 Jul 2016

175,000.000 2,009.61109.328000Local1.000000
109.328000 2,009.61 0.00Base

0.00
0.00
0.00 191,324.00

191,324.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B90 US TREASURY N/B 18 Jul 20162%   28 Feb 2021 18 Jul 2016

1,225,000.000 9,187.50103.938000Local1.000000
103.938000 9,187.50 0.00Base

0.00
0.00
0.00 1,273,240.50

1,273,240.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828C57 US TREASURY N/B 20 Jul 20162.25%   31 Mar 2021 21 Jul 2016

1,000,000.000 6,885.25105.117188Local1.000000
105.117188 6,885.25 0.00Base

0.00
0.00
0.00 1,051,171.88

1,051,171.88

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828D56 US TREASURY N/B 20 Jul 20162.375%   15 Aug 2024 21 Jul 2016

1,000,000.000 10,243.82106.742188Local1.000000
106.742188 10,243.82 0.00Base

0.00
0.00
0.00 1,067,421.88

1,067,421.88

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D72 US TREASURY N/B 18 Jul 20162%   31 Aug 2021 18 Jul 2016

500,000.000 3,750.00104.027000Local1.000000
104.027000 3,750.00 0.00Base

0.00
0.00
0.00 520,135.00

520,135.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D80 US TREASURY N/B 18 Jul 20161.625%   31 Aug 2019 18 Jul 2016

1,325,000.000 8,074.22102.246000Local1.000000
102.246000 8,074.22 0.00Base

0.00
0.00
0.00 1,354,759.50

1,354,759.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G20 US TREASURY N/B 18 Jul 20160.875%   15 Nov 2017 18 Jul 2016

1,225,000.000 1,805.88100.242000Local1.000000
100.242000 1,805.88 0.00Base

0.00
0.00
0.00 1,227,964.50

1,227,964.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G38 US TREASURY N/B 18 Jul 20162.25%   15 Nov 2024 18 Jul 2016

300,000.000 1,137.23105.723000Local1.000000
105.723000 1,137.23 0.00Base

0.00
0.00
0.00 317,169.00

317,169.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828G53 US TREASURY N/B 20 Jul 20161.875%   30 Nov 2021 21 Jul 2016

1,000,000.000 2,612.70103.449219Local1.000000 0.00 0.00 1,034,492.19
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103.449219 2,612.70 0.00Base 0.00 1,034,492.19

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828G61 US TREASURY N/B 20 Jul 20161.5%   30 Nov 2019 21 Jul 2016

1,000,000.000 2,090.16101.863281Local1.000000
101.863281 2,090.16 0.00Base

0.00
0.00
0.00 1,018,632.81

1,018,632.81

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828G87 US TREASURY N/B 20 Jul 20162.125%   31 Dec 2021 21 Jul 2016

1,000,000.000 1,212.64104.742187Local1.000000
104.742187 1,212.64 0.00Base

0.00
0.00
0.00 1,047,421.87

1,047,421.87

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G95 US TREASURY N/B 18 Jul 20161.625%   31 Dec 2019 18 Jul 2016

1,225,000.000 865.49102.246000Local1.000000
102.246000 865.49 0.00Base

0.00
0.00
0.00 1,252,513.50

1,252,513.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H37 US TREASURY N/B 18 Jul 20160.875%   15 Jan 2018 18 Jul 2016

400,000.000 9.51100.266000Local1.000000
100.266000 9.51 0.00Base

0.00
0.00
0.00 401,064.00

401,064.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H52 US TREASURY N/B 18 Jul 20161.25%   31 Jan 2020 18 Jul 2016

400,000.000 2,293.96100.941000Local1.000000
100.941000 2,293.96 0.00Base

0.00
0.00
0.00 403,764.00

403,764.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H86 US TREASURY N/B 18 Jul 20161.5%   31 Jan 2022 18 Jul 2016

825,000.000 5,677.54101.320000Local1.000000
101.320000 5,677.54 0.00Base

0.00
0.00
0.00 835,890.00

835,890.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H94 US TREASURY N/B 18 Jul 20161%   15 Feb 2018 18 Jul 2016

825,000.000 3,445.05100.449000Local1.000000
100.449000 3,445.05 0.00Base

0.00
0.00
0.00 828,704.25

828,704.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J27 US TREASURY N/B 18 Jul 20162%   15 Feb 2025 18 Jul 2016

1,025,000.000 8,560.44103.719000Local1.000000
103.719000 8,560.44 0.00Base

0.00
0.00
0.00 1,063,119.75

1,063,119.75

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016
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1,000,000.000 8,626.37103.851563Local1.000000
103.851563 8,626.37 0.00Base

0.00
0.00
0.00 1,038,515.63

1,038,515.63
912828J27 Total

0.00 0.0017,186.81 2,101,635.382,025,000.000 Local

17,186.81 0.00 0.00 2,101,635.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J43 US TREASURY N/B 18 Jul 20161.75%   28 Feb 2022 18 Jul 2016

500,000.000 3,281.25102.633000Local1.000000
102.633000 3,281.25 0.00Base

0.00
0.00
0.00 513,165.00

513,165.00

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 6,800.27102.687500Local1.000000
102.687500 6,800.27 0.00Base

0.00
0.00
0.00 1,026,875.00

1,026,875.00
912828J43 Total

0.00 0.0010,081.52 1,540,040.001,500,000.000 Local

10,081.52 0.00 0.00 1,540,040.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J50 US TREASURY N/B 18 Jul 20161.375%   29 Feb 2020 18 Jul 2016

825,000.000 4,253.91101.356000Local1.000000
101.356000 4,253.91 0.00Base

0.00
0.00
0.00 836,187.00

836,187.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828J68 US TREASURY N/B 20 Jul 20161%   15 Mar 2018 21 Jul 2016

1,000,000.000 3,478.26100.460938Local1.000000
100.460938 3,478.26 0.00Base

0.00
0.00
0.00 1,004,609.38

1,004,609.38

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J76 US TREASURY N/B 18 Jul 20161.75%   31 Mar 2022 18 Jul 2016

400,000.000 2,065.57102.586000Local1.000000
102.586000 2,065.57 0.00Base

0.00
0.00
0.00 410,344.00

410,344.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828J84 US TREASURY N/B 20 Jul 20161.375%   31 Mar 2020 21 Jul 2016

1,000,000.000 4,207.65101.375000Local1.000000
101.375000 4,207.65 0.00Base

0.00
0.00
0.00 1,013,750.00

1,013,750.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JH4 US TREASURY N/B 18 Jul 20164%   15 Aug 2018 18 Jul 2016
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400,000.000 6,681.32106.895000Local1.000000
106.895000 6,681.32 0.00Base

0.00
0.00
0.00 427,580.00

427,580.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K25 US TREASURY N/B 18 Jul 20160.75%   15 Apr 2018 18 Jul 2016

325,000.000 612.70100.043000Local1.000000
100.043000 612.70 0.00Base

0.00
0.00
0.00 325,139.75

325,139.75

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,987.70100.035156Local1.000000
100.035156 1,987.70 0.00Base

0.00
0.00
0.00 1,000,351.56

1,000,351.56
912828K25 Total

0.00 0.002,600.40 1,325,491.311,325,000.000 Local

2,600.40 0.00 0.00 1,325,491.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K58 US TREASURY N/B 18 Jul 20161.375%   30 Apr 2020 18 Jul 2016

575,000.000 1,654.30101.344000Local1.000000
101.344000 1,654.30 0.00Base

0.00
0.00
0.00 582,728.00

582,728.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K74 US TREASURY N/B 18 Jul 20162%   15 Aug 2025 18 Jul 2016

825,000.000 6,890.11103.652000Local1.000000
103.652000 6,890.11 0.00Base

0.00
0.00
0.00 855,129.00

855,129.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K82 US TREASURY N/B 18 Jul 20161%   15 Aug 2018 18 Jul 2016

500,000.000 2,087.91100.535000Local1.000000
100.535000 2,087.91 0.00Base

0.00
0.00
0.00 502,675.00

502,675.00

BARCLAYS BANK PLC USD/FED912828KD1 US TREASURY N/B 20 Jul 20162.75%   15 Feb 2019 21 Jul 2016

1,000,000.000 11,861.26105.023438Local1.000000
105.023438 11,861.26 0.00Base

0.00
0.00
0.00 1,050,234.38

1,050,234.38

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L24 US TREASURY N/B 18 Jul 20161.875%   31 Aug 2022 18 Jul 2016

250,000.000 1,757.81103.137000Local1.000000
103.137000 1,757.81 0.00Base

0.00
0.00
0.00 257,842.50

257,842.50
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828L32 US TREASURY N/B 18 Jul 20161.375%   31 Aug 2020 18 Jul 2016

325,000.000 1,675.78101.242000Local1.000000
101.242000 1,675.78 0.00Base

0.00
0.00
0.00 329,036.50

329,036.50

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,343.07101.234375Local1.000000
101.234375 5,343.07 0.00Base

0.00
0.00
0.00 1,012,343.75

1,012,343.75
912828L32 Total

0.00 0.007,018.85 1,341,380.251,325,000.000 Local

7,018.85 0.00 0.00 1,341,380.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L40 US TREASURY N/B 18 Jul 20161%   15 Sep 2018 18 Jul 2016

175,000.000 584.92100.508000Local1.000000
100.508000 584.92 0.00Base

0.00
0.00
0.00 175,889.00

175,889.00

MORGAN STANLEY CO INCORPORATED USD/FED912828L57 US TREASURY N/B 20 Jul 20161.75%   30 Sep 2022 21 Jul 2016

500,000.000 2,677.60102.437500Local1.000000
102.437500 2,677.60 0.00Base

0.00
0.00
0.00 512,187.50

512,187.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L65 US TREASURY N/B 18 Jul 20161.375%   30 Sep 2020 18 Jul 2016

900,000.000 3,651.64101.211000Local1.000000
101.211000 3,651.64 0.00Base

0.00
0.00
0.00 910,899.00

910,899.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L81 US TREASURY N/B 18 Jul 20160.875%   15 Oct 2018 18 Jul 2016

825,000.000 1,814.55100.242000Local1.000000
100.242000 1,814.55 0.00Base

0.00
0.00
0.00 826,996.50

826,996.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L99 US TREASURY N/B 18 Jul 20161.375%   31 Oct 2020 18 Jul 2016

1,800,000.000 5,178.67101.184000Local1.000000
101.184000 5,178.67 0.00Base

0.00
0.00
0.00 1,821,312.00

1,821,312.00

MORGAN STANLEY CO INCORPORATED USD/FED912828LJ7 US TREASURY N/B 20 Jul 20163.625%   15 Aug 2019 21 Jul 2016

1,000,000.000 15,635.30108.359375Local1.000000
108.359375 15,635.30 0.00Base

0.00
0.00
0.00 1,083,593.75

1,083,593.75
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828M56 US TREASURY N/B 18 Jul 20162.25%   15 Nov 2025 18 Jul 2016

650,000.000 2,463.99105.777000Local1.000000
105.777000 2,463.99 0.00Base

0.00
0.00
0.00 687,550.50

687,550.50

CITIGROUP GLOBAL MARKETS INC. USD/FED912828M64 US TREASURY N/B 20 Jul 20161.25%   15 Nov 2018 21 Jul 2016

1,000,000.000 2,275.82101.082031Local1.000000
101.082031 2,275.82 0.00Base

0.00
0.00
0.00 1,010,820.31

1,010,820.31

GOLDMAN SACHS + CO USD/FED912828M80 US TREASURY N/B 20 Jul 20162%   30 Nov 2022 21 Jul 2016

500,000.000 1,393.44103.894531Local1.000000
103.894531 1,393.44 0.00Base

0.00
0.00
0.00 519,472.66

519,472.66

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N22 US TREASURY N/B 18 Jul 20161.25%   15 Dec 2018 18 Jul 2016

1,225,000.000 1,296.96101.106000Local1.000000
101.106000 1,296.96 0.00Base

0.00
0.00
0.00 1,238,548.50

1,238,548.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N30 US TREASURY N/B 18 Jul 20162.125%   31 Dec 2022 18 Jul 2016

1,075,000.000 993.21104.582000Local1.000000
104.582000 993.21 0.00Base

0.00
0.00
0.00 1,124,256.50

1,124,256.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N63 US TREASURY N/B 18 Jul 20161.125%   15 Jan 2019 18 Jul 2016

325,000.000 9.94100.789000Local1.000000
100.789000 9.94 0.00Base

0.00
0.00
0.00 327,564.25

327,564.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N89 US TREASURY N/B 18 Jul 20161.375%   31 Jan 2021 18 Jul 2016

825,000.000 5,204.41101.121000Local1.000000
101.121000 5,204.41 0.00Base

0.00
0.00
0.00 834,248.25

834,248.25

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 6,497.25101.113281Local1.000000
101.113281 6,497.25 0.00Base

0.00
0.00
0.00 1,011,132.81

1,011,132.81
912828N89 Total

0.00 0.0011,701.66 1,845,381.061,825,000.000 Local
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11,701.66 0.00 0.00 1,845,381.06Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828ND8 US TREASURY N/B 20 Jul 20163.5%   15 May 2020 21 Jul 2016

1,000,000.000 6,372.28109.296875Local1.000000
109.296875 6,372.28 0.00Base

0.00
0.00
0.00 1,092,968.75

1,092,968.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NT3 US TREASURY N/B 18 Jul 20162.625%   15 Aug 2020 18 Jul 2016

250,000.000 2,740.39106.234000Local1.000000
106.234000 2,740.39 0.00Base

0.00
0.00
0.00 265,585.00

265,585.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P20 US TREASURY N/B 18 Jul 20160.75%   31 Jan 2018 18 Jul 2016

325,000.000 1,118.30100.066000Local1.000000
100.066000 1,118.30 0.00Base

0.00
0.00
0.00 325,214.50

325,214.50

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,500,000.000 5,315.93100.066406Local1.000000
100.066406 5,315.93 0.00Base

0.00
0.00
0.00 1,500,996.09

1,500,996.09
912828P20 Total

0.00 0.006,434.23 1,826,210.591,825,000.000 Local

6,434.23 0.00 0.00 1,826,210.59Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P38 US TREASURY N/B 18 Jul 20161.75%   31 Jan 2023 18 Jul 2016

1,325,000.000 10,638.22102.246000Local1.000000
102.246000 10,638.22 0.00Base

0.00
0.00
0.00 1,354,759.50

1,354,759.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P46 US TREASURY N/B 18 Jul 20161.625%   15 Feb 2026 18 Jul 2016

625,000.000 4,241.07100.266000Local1.000000
100.266000 4,241.07 0.00Base

0.00
0.00
0.00 626,662.50

626,662.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 7,008.93100.355469Local1.000000
100.355469 7,008.93 0.00Base

0.00
0.00
0.00 1,003,554.69

1,003,554.69
912828P46 Total

0.00 0.0011,250.00 1,630,217.191,625,000.000 Local
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July 1, 2016
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11,250.00 0.00 0.00 1,630,217.19Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828P87 US TREASURY N/B 20 Jul 20161.125%   28 Feb 2021 21 Jul 2016

500,000.000 2,185.80100.054687Local1.000000
100.054687 2,185.80 0.00Base

0.00
0.00
0.00 500,273.44

500,273.44

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PA2 US TREASURY N/B 18 Jul 20161.875%   30 Sep 2017 18 Jul 2016

1,225,000.000 6,777.66101.445000Local1.000000
101.445000 6,777.66 0.00Base

0.00
0.00
0.00 1,242,701.25

1,242,701.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PC8 US TREASURY N/B 18 Jul 20162.625%   15 Nov 2020 18 Jul 2016

400,000.000 1,769.02106.449000Local1.000000
106.449000 1,769.02 0.00Base

0.00
0.00
0.00 425,796.00

425,796.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PF1 US TREASURY N/B 18 Jul 20161.875%   31 Oct 2017 18 Jul 2016

825,000.000 3,236.67101.535000Local1.000000
101.535000 3,236.67 0.00Base

0.00
0.00
0.00 837,663.75

837,663.75

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828PT1 US TREASURY N/B 20 Jul 20162.625%   31 Jan 2018 21 Jul 2016

1,000,000.000 12,403.85102.914063Local1.000000
102.914063 12,403.85 0.00Base

0.00
0.00
0.00 1,029,140.63

1,029,140.63

GOLDMAN SACHS + CO USD/FED912828Q37 US TREASURY N/B 15 Jul 20161.25%   31 Mar 2021 18 Jul 2016

400,000.000 1,489.07100.585937Local1.000000
100.585937 1,489.07 0.00Base

0.00
0.00
0.00 402,343.75

402,343.75

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 1,187.67100.520000Local1.000000
100.520000 1,187.67 0.00Base

0.00
0.00
0.00 326,690.00

326,690.00
912828Q37 Total

0.00 0.002,676.74 729,033.75725,000.000 Local

2,676.74 0.00 0.00 729,033.75Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828Q45 US TREASURY N/B 20 Jul 20160.875%   31 Mar 2018 21 Jul 2016
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July 1, 2016
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,500,000.000 4,016.39100.257813Local1.000000
100.257813 4,016.39 0.00Base

0.00
0.00
0.00 1,503,867.19

1,503,867.19

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q52 US TREASURY N/B 18 Jul 20160.875%   15 Apr 2019 18 Jul 2016

250,000.000 549.86100.109000Local1.000000
100.109000 549.86 0.00Base

0.00
0.00
0.00 250,272.50

250,272.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q78 US TREASURY N/B 18 Jul 20161.375%   30 Apr 2021 18 Jul 2016

875,000.000 2,517.41101.066000Local1.000000
101.066000 2,517.41 0.00Base

0.00
0.00
0.00 884,327.50

884,327.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828Q94 US TREASURY N/B 20 Jul 20160.75%   30 Apr 2018 21 Jul 2016

1,000,000.000 1,671.20100.039063Local1.000000
100.039063 1,671.20 0.00Base

0.00
0.00
0.00 1,000,390.63

1,000,390.63

BARCLAYS BANK PLC USD/FED912828QN3 US TREASURY N/B 20 Jul 20163.125%   15 May 2021 21 Jul 2016

1,000,000.000 5,689.54109.265625Local1.000000
109.265625 5,689.54 0.00Base

0.00
0.00
0.00 1,092,656.25

1,092,656.25

DEUTSCHE BANK AG NEW YORK USD/FED912828QQ6 US TREASURY N/B 20 Jul 20162.375%   31 May 2018 21 Jul 2016

1,000,000.000 3,309.43103.070313Local1.000000
103.070313 3,309.43 0.00Base

0.00
0.00
0.00 1,030,703.13

1,030,703.13

GOLDMAN SACHS + CO USD/FED912828R28 US TREASURY N/B 20 Jul 20161.625%   30 Apr 2023 21 Jul 2016

1,000,000.000 3,620.92101.453125Local1.000000
101.453125 3,620.92 0.00Base

0.00
0.00
0.00 1,014,531.25

1,014,531.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R36 US TREASURY N/B 18 Jul 20161.625%   15 May 2026 18 Jul 2016

500,000.000 1,368.89100.277000Local1.000000
100.277000 1,368.89 0.00Base

0.00
0.00
0.00 501,385.00

501,385.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 2,958.56100.351563Local1.000000
100.351563 2,958.56 0.00Base

0.00
0.00
0.00 1,003,515.63

1,003,515.63
912828R36 Total
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Units/Original Face
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0.00 0.004,327.45 1,504,900.631,500,000.000 Local

4,327.45 0.00 0.00 1,504,900.63Base

DEUTSCHE BANK AG NEW YORK USD/FED912828R51 US TREASURY N/B 20 Jul 20160.875%   31 May 2018 21 Jul 2016

1,000,000.000 1,219.26100.281250Local1.000000
100.281250 1,219.26 0.00Base

0.00
0.00
0.00 1,002,812.50

1,002,812.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R69 US TREASURY N/B 18 Jul 20161.625%   31 May 2023 18 Jul 2016

175,000.000 357.41101.375000Local1.000000
101.375000 357.41 0.00Base

0.00
0.00
0.00 177,406.25

177,406.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R77 US TREASURY N/B 18 Jul 20161.375%   31 May 2021 18 Jul 2016

450,000.000 777.66101.109000Local1.000000
101.109000 777.66 0.00Base

0.00
0.00
0.00 454,990.50

454,990.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

500,000.000 957.99101.109375Local1.000000
101.109375 957.99 0.00Base

0.00
0.00
0.00 505,546.88

505,546.88
912828R77 Total

0.00 0.001,735.65 960,537.38950,000.000 Local

1,735.65 0.00 0.00 960,537.38Base

CITIGROUP GLOBAL MARKETS INC. USD/FED912828R85 US TREASURY N/B 20 Jul 20160.875%   15 Jun 2019 21 Jul 2016

1,000,000.000 860.66100.062500Local1.000000
100.062500 860.66 0.00Base

0.00
0.00
0.00 1,000,625.00

1,000,625.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828R93 US TREASURY N/B 31 Aug 20160.625%   30 Jun 2018 01 Sep 2016

2,000,000.000 2,139.9599.742188Local1.000000
99.742188 2,139.95 0.00Base

0.00
0.00
0.00 1,994,843.75

1,994,843.75

GOLDMAN SACHS + CO USD/FED912828RE2 US TREASURY N/B 20 Jul 20161.5%   31 Aug 2018 21 Jul 2016

1,000,000.000 5,828.80101.578125Local1.000000
101.578125 5,828.80 0.00Base

0.00
0.00
0.00 1,015,781.25

1,015,781.25

Books Closed Prepared by State StreetPage 2795



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828RH5 US TREASURY N/B 18 Jul 20161.375%   30 Sep 2018 18 Jul 2016

175,000.000 710.04101.324000Local1.000000
101.324000 710.04 0.00Base

0.00
0.00
0.00 177,317.00

177,317.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RP7 US TREASURY N/B 18 Jul 20161.75%   31 Oct 2018 18 Jul 2016

825,000.000 3,020.89102.215000Local1.000000
102.215000 3,020.89 0.00Base

0.00
0.00
0.00 843,273.75

843,273.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RR3 US TREASURY N/B 18 Jul 20162%   15 Nov 2021 18 Jul 2016

825,000.000 2,779.89104.106000Local1.000000
104.106000 2,779.89 0.00Base

0.00
0.00
0.00 858,874.50

858,874.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828S27 US TREASURY N/B 29 Jul 20161.125%   30 Jun 2021 01 Aug 2016

1,000,000.000 978.26100.406250Local1.000000
100.406250 978.26 0.00Base

0.00
0.00
0.00 1,004,062.50

1,004,062.50

HSBC SECURITIES (USA) INC. USD/FED30 Sep 2016 OPEN

1,200,000.000 3,485.0699.886718Local1.000000
99.886718 3,485.06 0.00Base

0.00
0.00
0.00 1,198,640.62

1,198,640.62
912828S27 Total

0.00 0.004,463.32 2,202,703.122,200,000.000 Local

4,463.32 0.00 0.00 2,202,703.12Base

JPMORGAN CHASE BANK USD/FED912828S35 US TREASURY N/B 18 Jul 20161.375%   30 Jun 2023 19 Jul 2016

300,000.000 212.9899.988281Local1.000000
99.988281 212.98 0.00Base

0.00
0.00
0.00 299,964.84

299,964.84

CITIGROUP GLOBAL MARKETS INC. USD/FED912828S43 US TREASURY N/B 15 Jul 20160.75%   15 Jul 2019 18 Jul 2016

500,000.000 30.5799.691406Local1.000000
99.691406 30.57 0.00Base

0.00
0.00
0.00 498,457.03

498,457.03

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

500,000.000 61.1499.703125Local1.000000
99.703125 61.14 0.00Base

0.00
0.00
0.00 498,515.63

498,515.63
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CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 122.2899.691406Local1.000000
99.691406 122.28 0.00Base

0.00
0.00
0.00 996,914.06

996,914.06
912828S43 Total

0.00 0.00213.99 1,993,886.722,000,000.000 Local

213.99 0.00 0.00 1,993,886.72Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828S68 US TREASURY N/B 29 Jul 20160.75%   31 Jul 2018 01 Aug 2016

1,000,000.000 20.38100.156250Local1.000000
100.156250 20.38 0.00Base

0.00
0.00
0.00 1,001,562.50

1,001,562.50

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828SF8 US TREASURY N/B 20 Jul 20162%   15 Feb 2022 21 Jul 2016

1,000,000.000 8,626.37104.062500Local1.000000
104.062500 8,626.37 0.00Base

0.00
0.00
0.00 1,040,625.00

1,040,625.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SH4 US TREASURY N/B 18 Jul 20161.375%   28 Feb 2019 18 Jul 2016

825,000.000 4,253.91101.473000Local1.000000
101.473000 4,253.91 0.00Base

0.00
0.00
0.00 837,152.25

837,152.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TG5 US TREASURY N/B 18 Jul 20160.5%   31 Jul 2017 18 Jul 2016

1,225,000.000 2,810.1099.875000Local1.000000
99.875000 2,810.10 0.00Base

0.00
0.00
0.00 1,223,468.75

1,223,468.75

HSBC SECURITIES (USA) INC. USD/FED912828TH3 US TREASURY N/B 20 Jul 20160.875%   31 Jul 2019 21 Jul 2016

1,000,000.000 4,134.62100.046875Local1.000000
100.046875 4,134.62 0.00Base

0.00
0.00
0.00 1,000,468.75

1,000,468.75

CITIGROUP GLOBAL MARKETS INC. USD/FED912828TJ9 US TREASURY N/B 20 Jul 20161.625%   15 Aug 2022 21 Jul 2016

1,000,000.000 7,008.93101.804688Local1.000000
101.804688 7,008.93 0.00Base

0.00
0.00
0.00 1,018,046.88

1,018,046.88

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TM2 US TREASURY N/B 18 Jul 20160.625%   31 Aug 2017 18 Jul 2016

1,650,000.000 3,867.1999.977000Local1.000000 0.00 0.00 1,649,620.50
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99.977000 3,867.19 0.00Base 0.00 1,649,620.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TN0 US TREASURY N/B 18 Jul 20161%   31 Aug 2019 18 Jul 2016

825,000.000 3,093.75100.332000Local1.000000
100.332000 3,093.75 0.00Base

0.00
0.00
0.00 827,739.00

827,739.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TR1 US TREASURY N/B 18 Jul 20161%   30 Sep 2019 18 Jul 2016

1,225,000.000 3,614.76100.285000Local1.000000
100.285000 3,614.76 0.00Base

0.00
0.00
0.00 1,228,491.25

1,228,491.25

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UA6 US TREASURY N/B 18 Jul 20160.625%   30 Nov 2017 18 Jul 2016

825,000.000 662.1499.906000Local1.000000
99.906000 662.14 0.00Base

0.00
0.00
0.00 824,224.50

824,224.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UN8 US TREASURY N/B 18 Jul 20162%   15 Feb 2023 18 Jul 2016

825,000.000 6,890.11103.926000Local1.000000
103.926000 6,890.11 0.00Base

0.00
0.00
0.00 857,389.50

857,389.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 8,626.38103.988281Local1.000000
103.988281 8,626.38 0.00Base

0.00
0.00
0.00 1,039,882.81

1,039,882.81
912828UN8 Total

0.00 0.0015,516.49 1,897,272.311,825,000.000 Local

15,516.49 0.00 0.00 1,897,272.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UU2 US TREASURY N/B 18 Jul 20160.75%   31 Mar 2018 18 Jul 2016

400,000.000 885.25100.043000Local1.000000
100.043000 885.25 0.00Base

0.00
0.00
0.00 400,172.00

400,172.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VA5 US TREASURY N/B 18 Jul 20161.125%   30 Apr 2020 18 Jul 2016

175,000.000 411.94100.406000Local1.000000
100.406000 411.94 0.00Base

0.00
0.00
0.00 175,710.50

175,710.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VB3 US TREASURY N/B 18 Jul 20161.75%   15 May 2023 18 Jul 2016
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400,000.000 1,179.35102.266000Local1.000000
102.266000 1,179.35 0.00Base

0.00
0.00
0.00 409,064.00

409,064.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VE7 US TREASURY N/B 18 Jul 20161%   31 May 2018 18 Jul 2016

825,000.000 1,059.43100.488000Local1.000000
100.488000 1,059.43 0.00Base

0.00
0.00
0.00 829,026.00

829,026.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VF4 US TREASURY N/B 18 Jul 20161.375%   31 May 2020 18 Jul 2016

825,000.000 1,456.71101.301000Local1.000000
101.301000 1,456.71 0.00Base

0.00
0.00
0.00 835,733.25

835,733.25

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828VP2 US TREASURY N/B 20 Jul 20162%   31 Jul 2020 21 Jul 2016

1,000,000.000 9,450.55103.761719Local1.000000
103.761719 9,450.55 0.00Base

0.00
0.00
0.00 1,037,617.19

1,037,617.19

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VV9 US TREASURY N/B 18 Jul 20162.125%   31 Aug 2020 18 Jul 2016

825,000.000 6,574.22104.246000Local1.000000
104.246000 6,574.22 0.00Base

0.00
0.00
0.00 860,029.50

860,029.50

MORGAN STANLEY CO INCORPORATED USD/FED912828VZ0 US TREASURY N/B 20 Jul 20162%   30 Sep 2020 21 Jul 2016

1,000,000.000 6,120.22103.800781Local1.000000
103.800781 6,120.22 0.00Base

0.00
0.00
0.00 1,038,007.81

1,038,007.81

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WC0 US TREASURY N/B 18 Jul 20161.75%   31 Oct 2020 18 Jul 2016

1,075,000.000 3,936.31102.738000Local1.000000
102.738000 3,936.31 0.00Base

0.00
0.00
0.00 1,104,433.50

1,104,433.50

CITIGROUP GLOBAL MARKETS INC. USD/FED912828WE6 US TREASURY N/B 20 Jul 20162.75%   15 Nov 2023 21 Jul 2016

1,000,000.000 5,006.79109.289063Local1.000000
109.289063 5,006.79 0.00Base

0.00
0.00
0.00 1,092,890.63

1,092,890.63

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WN6 US TREASURY N/B 18 Jul 20162%   31 May 2021 18 Jul 2016

575,000.000 1,476.78104.016000Local1.000000
104.016000 1,476.78 0.00Base

0.00
0.00
0.00 598,092.00

598,092.00
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BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

500,000.000 1,393.44104.019531Local1.000000
104.019531 1,393.44 0.00Base

0.00
0.00
0.00 520,097.66

520,097.66
912828WN6 Total

0.00 0.002,870.22 1,118,189.661,075,000.000 Local

2,870.22 0.00 0.00 1,118,189.66Base

BARCLAYS BANK PLC USD/FED912828WY2 US TREASURY N/B 20 Jul 20162.25%   31 Jul 2021 21 Jul 2016

1,000,000.000 10,631.87105.292969Local1.000000
105.292969 10,631.87 0.00Base

0.00
0.00
0.00 1,052,929.69

1,052,929.69

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WZ9 US TREASURY N/B 18 Jul 20161.75%   30 Apr 2022 18 Jul 2016

500,000.000 1,830.84102.566000Local1.000000
102.566000 1,830.84 0.00Base

0.00
0.00
0.00 512,830.00

512,830.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XB1 US TREASURY N/B 18 Jul 20162.125%   15 May 2025 18 Jul 2016

500,000.000 1,790.08104.750000Local1.000000
104.750000 1,790.08 0.00Base

0.00
0.00
0.00 523,750.00

523,750.00

BARCLAYS BANK PLC USD/FED18 Jul 2016 19 Jul 2016

200,000.000 750.68105.074218Local1.000000
105.074218 750.68 0.00Base

0.00
0.00
0.00 210,148.44

210,148.44

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 21 Jul 2016

500,000.000 1,934.44104.820312Local1.000000
104.820312 1,934.44 0.00Base

0.00
0.00
0.00 524,101.56

524,101.56
912828XB1 Total

0.00 0.004,475.20 1,258,000.001,200,000.000 Local

4,475.20 0.00 0.00 1,258,000.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XD7 US TREASURY N/B 18 Jul 20161.875%   31 May 2022 18 Jul 2016

175,000.000 421.36103.223000Local1.000000
103.223000 421.36 0.00Base

0.00
0.00
0.00 180,640.25

180,640.25
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828XE5 US TREASURY N/B 18 Jul 20161.5%   31 May 2020 18 Jul 2016

500,000.000 963.11101.785000Local1.000000
101.785000 963.11 0.00Base

0.00
0.00
0.00 508,925.00

508,925.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XF2 US TREASURY N/B 18 Jul 20161.125%   15 Jun 2018 18 Jul 2016

250,000.000 238.22100.738000Local1.000000
100.738000 238.22 0.00Base

0.00
0.00
0.00 251,845.00

251,845.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XG0 US TREASURY N/B 18 Jul 20162.125%   30 Jun 2022 18 Jul 2016

250,000.000 230.98104.645000Local1.000000
104.645000 230.98 0.00Base

0.00
0.00
0.00 261,612.50

261,612.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XH8 US TREASURY N/B 18 Jul 20161.625%   30 Jun 2020 18 Jul 2016

125,000.000 88.32102.238000Local1.000000
102.238000 88.32 0.00Base

0.00
0.00
0.00 127,797.50

127,797.50

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 927.31102.218750Local1.000000
102.218750 927.31 0.00Base

0.00
0.00
0.00 1,022,187.50

1,022,187.50
912828XH8 Total

0.00 0.001,015.63 1,149,985.001,125,000.000 Local

1,015.63 0.00 0.00 1,149,985.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XK1 US TREASURY N/B 18 Jul 20160.875%   15 Jul 2018 18 Jul 2016

575,000.000 13.67100.273000Local1.000000
100.273000 13.67 0.00Base

0.00
0.00
0.00 576,569.75

576,569.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XM7 US TREASURY N/B 18 Jul 20161.625%   31 Jul 2020 18 Jul 2016

175,000.000 1,304.69102.234000Local1.000000
102.234000 1,304.69 0.00Base

0.00
0.00
0.00 178,909.50

178,909.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XP0 US TREASURY N/B 18 Jul 20160.625%   31 Jul 2017 18 Jul 2016

400,000.000 1,146.98100.000000Local1.000000
100.000000 1,146.98 0.00Base

0.00
0.00
0.00 400,000.00

400,000.00

Books Closed Prepared by State StreetPage 2801



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATEPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XQ8 US TREASURY N/B 18 Jul 20162%   31 Jul 2022 18 Jul 2016

175,000.000 1,605.77103.906000Local1.000000
103.906000 1,605.77 0.00Base

0.00
0.00
0.00 181,835.50

181,835.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC913017BP3 UNITED TECHNOLOGIES CORP 18 Jul 20166.125%   15 Jul 2038 18 Jul 2016

75,000.000 12.76138.230000Local1.000000
138.230000 12.76 0.00Base

0.00
0.00
0.00 103,672.50

103,672.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC913017BQ1 UNITED TECHNOLOGIES CORP 18 Jul 20166.125%   01 Feb 2019 18 Jul 2016

50,000.000 1,403.65111.783000Local1.000000
111.783000 1,403.65 0.00Base

0.00
0.00
0.00 55,891.50

55,891.50

JEFFERIES + COMPANY INC USD/DTC913017BV0 UNITED TECHNOLOGIES CORP 20 Jul 20163.1%   01 Jun 2022 25 Jul 2016

30,000.000 139.50106.636000Local1.000000
106.636000 139.50 0.00Base

0.00
0.00
0.00 31,990.80

31,990.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PBV3 UNITEDHEALTH GROUP INC 18 Jul 20162.875%   15 Mar 2022 18 Jul 2016

50,000.000 483.16104.118000Local1.000000
104.118000 483.16 0.00Base

0.00
0.00
0.00 52,059.00

52,059.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCL4 UNITEDHEALTH GROUP INC 18 Jul 20161.9%   16 Jul 2018 18 Jul 2016

50,000.000 0.00101.474000Local1.000000
101.474000 0.00 0.00Base

0.00
0.00
0.00 50,737.00

50,737.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCM2 UNITEDHEALTH GROUP INC 18 Jul 20162.7%   15 Jul 2020 18 Jul 2016

25,000.000 1.88104.297000Local1.000000
104.297000 1.88 0.00Base

0.00
0.00
0.00 26,074.25

26,074.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCP5 UNITEDHEALTH GROUP INC 18 Jul 20163.75%   15 Jul 2025 18 Jul 2016

25,000.000 2.60110.659000Local1.000000
110.659000 2.60 0.00Base

0.00
0.00
0.00 27,664.75

27,664.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCQ3 UNITEDHEALTH GROUP INC 18 Jul 20164.625%   15 Jul 2035 18 Jul 2016
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50,000.000 6.42118.034000Local1.000000
118.034000 6.42 0.00Base

0.00
0.00
0.00 59,017.00

59,017.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCR1 UNITEDHEALTH GROUP INC 18 Jul 20164.75%   15 Jul 2045 18 Jul 2016

25,000.000 3.30122.376000Local1.000000
122.376000 3.30 0.00Base

0.00
0.00
0.00 30,594.00

30,594.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCT7 UNITEDHEALTH GROUP INC 18 Jul 20161.7%   15 Feb 2019 18 Jul 2016

50,000.000 332.92100.794000Local1.000000
100.794000 332.92 0.00Base

0.00
0.00
0.00 50,397.00

50,397.00

DEUTSCHE BANK SECURITIES INC USD/DTC91324PCU4 UNITEDHEALTH GROUP INC 20 Jul 20162.125%   15 Mar 2021 25 Jul 2016

200,000.000 1,770.83102.053000Local1.000000
102.053000 1,770.83 0.00Base

0.00
0.00
0.00 204,106.00

204,106.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC913366EP1 UNIV OF CALIFORNIA CA RGTS MED 18 Jul 20166.548%   15 May 2048 18 Jul 2016

75,000.000 832.14145.793000Local
75,000.000

1.000000
145.793000 832.14 0.00Base

0.00
0.00
0.00 109,344.75

109,344.75

MORGAN STANLEY CO INCORPORATED USD/DTC914713P22 UNIV OF NORTH CAROLINA NC AT C 20 Jul 20163.327%   01 Dec 2036 25 Jul 2016

100,000.000 499.05109.510000Local
100,000.000

1.000000
109.510000 499.05 0.00Base

0.00
0.00
0.00 109,510.00

109,510.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91911TAE3 VALE OVERSEAS LIMITED 18 Jul 20168.25%   17 Jan 2034 18 Jul 2016

50,000.000 2,051.04106.000000Local1.000000
106.000000 2,051.04 0.00Base

0.00
0.00
0.00 53,000.00

53,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91911TAM5 VALE OVERSEAS LIMITED 18 Jul 20164.375%   11 Jan 2022 18 Jul 2016

50,000.000 30.3895.250000Local1.000000
95.250000 30.38 0.00Base

0.00
0.00
0.00 47,625.00

47,625.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC91911TAN3 VALE OVERSEAS LIMITED 15 Jul 20165.875%   10 Jun 2021 20 Jul 2016

100,000.000 652.78101.450000Local1.000000
101.450000 652.78 0.00Base

0.00
0.00
0.00 101,450.00

101,450.00
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J.P. MORGAN SECURITIES LLC USD/DTC91911TAP8 VALE OVERSEAS LIMITED 08 Aug 20166.25%   10 Aug 2026

100,000.000 17.36102.490000Local1.000000
102.490000 17.36 0.00Base

0.00
0.00
0.00 102,490.00

102,490.00

J.P. MORGAN SECURITIES LLC USD/DTC08 Aug 2016 CANCEL

-100,000.000 -17.36102.490000Local1.000000
102.490000 -17.36 0.00Base

0.00
0.00
0.00 -102,490.00

-102,490.00

J P MORGAN CHASE/J P MORGAN INTL USD/DTC08 Aug 2016 112 Aug 2016

100,000.000 17.36102.490000Local1.000000
102.490000 17.36 0.00Base

0.00
0.00
0.00 102,490.00

102,490.00
91911TAP8 Total

0.00 0.0017.36 102,490.00100,000.000 Local

17.36 0.00 0.00 102,490.00Base

MORGAN STANLEY CO INCORPORATED USD/DTC91912EAA3 VALE SA 20 Jul 20165.625%   11 Sep 2042 25 Jul 2016

100,000.000 2,093.7583.447000Local1.000000
83.447000 2,093.75 0.00Base

0.00
0.00
0.00 83,447.00

83,447.00

RBC CAPITAL MARKETS USD/DTC91913YAL4 VALERO ENERGY CORP 20 Jul 20166.625%   15 Jun 2037 25 Jul 2016

100,000.000 736.11113.471000Local1.000000
113.471000 736.11 0.00Base

0.00
0.00
0.00 113,471.00

113,471.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92276MBA2 VENTAS REALTY LP/CAP CRP 18 Jul 20162%   15 Feb 2018 18 Jul 2016

75,000.000 629.17100.369000Local1.000000
100.369000 629.17 0.00Base

0.00
0.00
0.00 75,276.75

75,276.75

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC92277GAJ6 VENTAS REALTY LP 14 Sep 20163.25%   15 Oct 2026 21 Sep 2016

50,000.000 0.0099.811000Local1.000000
99.811000 0.00 0.00Base

0.00
0.00
0.00 49,905.50

49,905.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC92343VBC7 VERIZON COMMUNICATIONS 20 Jul 20163.5%   01 Nov 2021 25 Jul 2016

200,000.000 1,633.33107.996000Local1.000000
107.996000 1,633.33 0.00Base

0.00
0.00
0.00 215,992.00

215,992.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBQ6 VERIZON COMMUNICATIONS 18 Jul 20164.5%   15 Sep 2020 18 Jul 2016

75,000.000 1,134.38110.983000Local1.000000
110.983000 1,134.38 0.00Base

0.00
0.00
0.00 83,237.25

83,237.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBR4 VERIZON COMMUNICATIONS 18 Jul 20165.15%   15 Sep 2023 18 Jul 2016

75,000.000 1,298.23116.931000Local1.000000
116.931000 1,298.23 0.00Base

0.00
0.00
0.00 87,698.25

87,698.25

J.P. MORGAN SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 3,719.44117.210000Local1.000000
117.210000 3,719.44 0.00Base

0.00
0.00
0.00 234,420.00

234,420.00
92343VBR4 Total

0.00 0.005,017.67 322,118.25275,000.000 Local

5,017.67 0.00 0.00 322,118.25Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBT0 VERIZON COMMUNICATIONS 18 Jul 20166.55%   15 Sep 2043 18 Jul 2016

75,000.000 1,651.15138.799000Local1.000000
138.799000 1,651.15 0.00Base

0.00
0.00
0.00 104,099.25

104,099.25

US BANCORP INVESTMENTS INC USD/DTC20 Jul 2016 25 Jul 2016

100,000.000 2,365.28137.896000Local1.000000
137.896000 2,365.28 0.00Base

0.00
0.00
0.00 137,896.00

137,896.00
92343VBT0 Total

0.00 0.004,016.43 241,995.25175,000.000 Local

4,016.43 0.00 0.00 241,995.25Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBZ6 VERIZON COMMUNICATIONS 18 Jul 20165.05%   15 Mar 2034 18 Jul 2016

50,000.000 848.68112.844000Local1.000000
112.844000 848.68 0.00Base

0.00
0.00
0.00 56,422.00

56,422.00

MILLENNIUM ADVISORS LLC USD/DTC92343VCK8 VERIZON COMMUNICATIONS 15 Jul 20164.862%   21 Aug 2046 20 Jul 2016

100,000.000 2,012.33112.334000Local1.000000
112.334000 2,012.33 0.00Base

0.00
0.00
0.00 112,334.00

112,334.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

75,000.000 1,468.73111.876000Local1.000000
111.876000 1,468.73 0.00Base

0.00
0.00
0.00 83,907.00

83,907.00
92343VCK8 Total

0.00 0.003,481.06 196,241.00175,000.000 Local

3,481.06 0.00 0.00 196,241.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCQ5 VERIZON COMMUNICATIONS 18 Jul 20164.4%   01 Nov 2034 18 Jul 2016

75,000.000 687.50104.884000Local1.000000
104.884000 687.50 0.00Base

0.00
0.00
0.00 78,663.00

78,663.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCR3 VERIZON COMMUNICATIONS 18 Jul 20163.5%   01 Nov 2024 18 Jul 2016

75,000.000 546.87107.064000Local1.000000
107.064000 546.87 0.00Base

0.00
0.00
0.00 80,298.00

80,298.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCV4 VERIZON COMMUNICATIONS 18 Jul 20164.272%   15 Jan 2036 18 Jul 2016

50,000.000 5.93104.710000Local1.000000
104.710000 5.93 0.00Base

0.00
0.00
0.00 52,355.00

52,355.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCX0 VERIZON COMMUNICATIONS 18 Jul 20164.522%   15 Sep 2048 18 Jul 2016

50,000.000 759.95106.824000Local1.000000
106.824000 759.95 0.00Base

0.00
0.00
0.00 53,412.00

53,412.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92553PAP7 VIACOM INC 18 Jul 20164.375%   15 Mar 2043 18 Jul 2016

50,000.000 735.2485.003000Local1.000000
85.003000 735.24 0.00Base

0.00
0.00
0.00 42,501.50

42,501.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC927804FQ2 VIRGINIA ELEC + POWER CO 18 Jul 20163.45%   15 Feb 2024 18 Jul 2016

75,000.000 1,085.31107.892000Local1.000000
107.892000 1,085.31 0.00Base

0.00
0.00
0.00 80,919.00

80,919.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92826CAA0 VISA INC 18 Jul 20161.2%   14 Dec 2017 18 Jul 2016

175,000.000 186.67100.436000Local1.000000 0.00 0.00 175,763.00
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100.436000 186.67 0.00Base 0.00 175,763.00

MARKETAXESS EUROPE LIMITED USD/DTC92826CAB8 VISA INC 20 Jul 20162.2%   14 Dec 2020 25 Jul 2016

100,000.000 250.56103.338000Local1.000000
103.338000 250.56 0.00Base

0.00
0.00
0.00 103,338.00

103,338.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92826CAC6 VISA INC 18 Jul 20162.8%   14 Dec 2022 18 Jul 2016

50,000.000 124.44105.658000Local1.000000
105.658000 124.44 0.00Base

0.00
0.00
0.00 52,829.00

52,829.00

MILLENNIUM ADVISORS LLC USD/DTC92826CAD4 VISA INC 20 Jul 20163.15%   14 Dec 2025 25 Jul 2016

100,000.000 358.75106.943000Local1.000000
106.943000 358.75 0.00Base

0.00
0.00
0.00 106,943.00

106,943.00

MILLENNIUM ADVISORS LLC USD/DTC92826CAE2 VISA INC 20 Jul 20164.15%   14 Dec 2035 25 Jul 2016

100,000.000 472.64114.551000Local1.000000
114.551000 472.64 0.00Base

0.00
0.00
0.00 114,551.00

114,551.00

BANK OF AMERICA SECURITIES LLC USD/DTC92826CAF9 VISA INC 20 Jul 20164.3%   14 Dec 2045 25 Jul 2016

100,000.000 489.72117.391000Local1.000000
117.391000 489.72 0.00Base

0.00
0.00
0.00 117,391.00

117,391.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92857WBC3 VODAFONE GROUP PLC 18 Jul 20162.95%   19 Feb 2023 18 Jul 2016

50,000.000 602.29101.364000Local1.000000
101.364000 602.29 0.00Base

0.00
0.00
0.00 50,682.00

50,682.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92857WBD1 VODAFONE GROUP PLC 18 Jul 20164.375%   19 Feb 2043 18 Jul 2016

75,000.000 1,339.8497.616000Local1.000000
97.616000 1,339.84 0.00Base

0.00
0.00
0.00 73,212.00

73,212.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92857WBE9 VODAFONE GROUP PLC 18 Jul 20161.5%   19 Feb 2018 18 Jul 2016

50,000.000 306.25100.097000Local1.000000
100.097000 306.25 0.00Base

0.00
0.00
0.00 50,048.50

50,048.50

MORGAN STANLEY CO INCORPORATED USD/DTC929089AB6 VOYA FINANCIAL INC 20 Jul 20163.65%   15 Jun 2026 25 Jul 2016
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100,000.000 425.8399.980000Local1.000000
99.980000 425.83 0.00Base

0.00
0.00
0.00 99,980.00

99,980.00

SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC929089AC4 VOYA FINANCIAL INC 15 Jul 20164.8%   15 Jun 2046 20 Jul 2016

100,000.000 493.33100.741000Local1.000000
100.741000 493.33 0.00Base

0.00
0.00
0.00 100,741.00

100,741.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92936MAC1 WPP FINANCE 2010 18 Jul 20163.625%   07 Sep 2022 18 Jul 2016

50,000.000 649.48105.120000Local1.000000
105.120000 649.48 0.00Base

0.00
0.00
0.00 52,560.00

52,560.00

WELLS FARGO SECURITIES LLC USD/DTC92939FAT6 WF RBS COMMERCIAL MORTGAGE 15 Jul 20163.41%   15 Aug 2047 20 Jul 2016

250,000.000 449.93107.203125Local
250,000.000

1.000000
107.203125 449.93 0.00Base

0.00
0.00
0.00 268,007.81

268,007.81

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC931142BF9 WAL MART STORES INC 20 Jul 20167.55%   15 Feb 2030 25 Jul 2016

100,000.000 3,355.56153.065000Local1.000000
153.065000 3,355.56 0.00Base

0.00
0.00
0.00 153,065.00

153,065.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142CB7 WAL MART STORES INC 18 Jul 20165.25%   01 Sep 2035 18 Jul 2016

50,000.000 984.37132.487000Local1.000000
132.487000 984.37 0.00Base

0.00
0.00
0.00 66,243.50

66,243.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142CM3 WAL MART STORES INC 18 Jul 20166.2%   15 Apr 2038 18 Jul 2016

50,000.000 783.61143.667000Local1.000000
143.667000 783.61 0.00Base

0.00
0.00
0.00 71,833.50

71,833.50

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC931142CS0 WAL MART STORES INC 20 Jul 20165.625%   01 Apr 2040 25 Jul 2016

100,000.000 1,781.25137.046000Local1.000000
137.046000 1,781.25 0.00Base

0.00
0.00
0.00 137,046.00

137,046.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142CV3 WAL MART STORES INC 18 Jul 20164.875%   08 Jul 2040 18 Jul 2016

75,000.000 81.25124.725000Local1.000000
124.725000 81.25 0.00Base

0.00
0.00
0.00 93,543.75

93,543.75
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142DF7 WAL MART STORES INC 18 Jul 20161.125%   11 Apr 2018 18 Jul 2016

50,000.000 148.44100.416000Local1.000000
100.416000 148.44 0.00Base

0.00
0.00
0.00 50,208.00

50,208.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142DG5 WAL MART STORES INC 18 Jul 20164%   11 Apr 2043 18 Jul 2016

50,000.000 527.78112.818000Local1.000000
112.818000 527.78 0.00Base

0.00
0.00
0.00 56,409.00

56,409.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142DJ9 WAL MART STORES INC 18 Jul 20161.95%   15 Dec 2018 18 Jul 2016

50,000.000 83.96102.488000Local1.000000
102.488000 83.96 0.00Base

0.00
0.00
0.00 51,244.00

51,244.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931422AH2 WALGREEN CO 18 Jul 20163.1%   15 Sep 2022 18 Jul 2016

50,000.000 520.97103.865000Local1.000000
103.865000 520.97 0.00Base

0.00
0.00
0.00 51,932.50

51,932.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC931427AB4 WALGREENS BOOTS ALLIANCE 18 Jul 20164.5%   18 Nov 2034 18 Jul 2016

50,000.000 362.50107.841000Local1.000000
107.841000 362.50 0.00Base

0.00
0.00
0.00 53,920.50

53,920.50

BARCLAYS CAPITAL INC. USD/DTC931427AM0 WALGREENS BOOTS ALLIANCE 20 Jul 20161.75%   30 May 2018 25 Jul 2016

200,000.000 525.00100.849000Local1.000000
100.849000 525.00 0.00Base

0.00
0.00
0.00 201,698.00

201,698.00

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC931427AR9 WALGREENS BOOTS ALLIANCE 20 Jul 20164.65%   01 Jun 2046 25 Jul 2016

50,000.000 348.75111.553000Local1.000000
111.553000 348.75 0.00Base

0.00
0.00
0.00 55,776.50

55,776.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC942683AG8 ACTAVIS INC 18 Jul 20161.875%   01 Oct 2017 18 Jul 2016

50,000.000 273.44100.550000Local1.000000
100.550000 273.44 0.00Base

0.00
0.00
0.00 50,275.00

50,275.00

SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC948741AM5 WEINGARTEN REALTY INVEST 26 Aug 20163.25%   15 Aug 2026 31 Aug 2016

50,000.000 90.28100.332000Local1.000000 0.00 0.00 50,166.00
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100.332000 90.28 0.00Base 0.00 50,166.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94973VBH9 ANTHEM INC 18 Jul 20162.25%   15 Aug 2019 18 Jul 2016

75,000.000 707.81100.512000Local1.000000
100.512000 707.81 0.00Base

0.00
0.00
0.00 75,384.00

75,384.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94973VBJ5 ANTHEM INC 18 Jul 20163.5%   15 Aug 2024 18 Jul 2016

50,000.000 734.03104.329000Local1.000000
104.329000 734.03 0.00Base

0.00
0.00
0.00 52,164.50

52,164.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746RE3 WELLS FARGO + COMPANY 18 Jul 20164.48%   16 Jan 2024 18 Jul 2016

50,000.000 0.00109.479000Local1.000000
109.479000 0.00 0.00Base

0.00
0.00
0.00 54,739.50

54,739.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746RF0 WELLS FARGO + COMPANY 18 Jul 20165.606%   15 Jan 2044 18 Jul 2016

75,000.000 11.68122.128000Local1.000000
122.128000 11.68 0.00Base

0.00
0.00
0.00 91,596.00

91,596.00

MILLENNIUM ADVISORS LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 311.44122.283000Local1.000000
122.283000 311.44 0.00Base

0.00
0.00
0.00 244,566.00

244,566.00
949746RF0 Total

0.00 0.00323.12 336,162.00275,000.000 Local

323.12 0.00 0.00 336,162.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746RS2 WELLS FARGO + COMPANY 18 Jul 20162.5%   04 Mar 2021 18 Jul 2016

75,000.000 687.50101.993000Local1.000000
101.993000 687.50 0.00Base

0.00
0.00
0.00 76,494.75

76,494.75

JEFFERIES + COMPANY INC USD/DTC949746SA0 WELLS FARGO + COMPANY 20 Jul 20162.1%   26 Jul 2021 25 Jul 2016

200,000.000 0.00100.033000Local1.000000
100.033000 0.00 0.00Base

0.00
0.00
0.00 200,066.00

200,066.00

MORGAN STANLEY CO INCORPORATED USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 0.00100.019000Local1.000000 0.00 0.00 200,038.00
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100.019000 0.00 0.00Base 0.00 200,038.00
949746SA0 Total

0.00 0.000.00 400,104.00400,000.000 Local

0.00 0.00 0.00 400,104.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BFN5 WELLS FARGO + COMPANY 18 Jul 20164.125%   15 Aug 2023 18 Jul 2016

50,000.000 865.10107.545000Local1.000000
107.545000 865.10 0.00Base

0.00
0.00
0.00 53,772.50

53,772.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BFQ8 WELLS FARGO + COMPANY 18 Jul 20162.15%   15 Jan 2019 18 Jul 2016

50,000.000 2.99101.700000Local1.000000
101.700000 2.99 0.00Base

0.00
0.00
0.00 50,850.00

50,850.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BFR6 WELLS FARGO + COMPANY 18 Jul 20163%   22 Jan 2021 18 Jul 2016

75,000.000 1,087.50104.366000Local1.000000
104.366000 1,087.50 0.00Base

0.00
0.00
0.00 78,274.50

78,274.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BGL8 WELLS FARGO + COMPANY 18 Jul 20164.3%   22 Jul 2027 18 Jul 2016

75,000.000 1,558.75108.635000Local1.000000
108.635000 1,558.75 0.00Base

0.00
0.00
0.00 81,476.25

81,476.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BGP9 WELLS FARGO + COMPANY 18 Jul 20163.55%   29 Sep 2025 18 Jul 2016

75,000.000 791.35106.116000Local1.000000
106.116000 791.35 0.00Base

0.00
0.00
0.00 79,587.00

79,587.00

WELLS FARGO SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

200,000.000 2,287.78106.631000Local1.000000
106.631000 2,287.78 0.00Base

0.00
0.00
0.00 213,262.00

213,262.00
94974BGP9 Total

0.00 0.003,079.13 292,849.00275,000.000 Local

3,079.13 0.00 0.00 292,849.00Base

MORGAN STANLEY CO INCORPORATED USD/DTC94974BGT1 WELLS FARGO + COMPANY 20 Jul 20164.4%   14 Jun 2046 25 Jul 2016

100,000.000 501.11103.661000Local1.000000 0.00 0.00 103,661.00
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103.661000 501.11 0.00Base 0.00 103,661.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94978SAA7 WELLS FARGO CAPITAL X 18 Jul 20165.95%   01 Dec 2086 18 Jul 2016

50,000.000 256.18107.000000Local1.000000
107.000000 256.18 0.00Base

0.00
0.00
0.00 53,500.00

53,500.00

NOMURA SECURITIES/FIXED INCOME USD/DTC94988J5D5 WELLS FARGO BANK NA 15 Jul 20161.75%   24 May 2019 20 Jul 2016

200,000.000 466.67101.140000Local1.000000
101.140000 466.67 0.00Base

0.00
0.00
0.00 202,280.00

202,280.00

WELLS FARGO SECURITIES LLC USD/DTC94988XAU0 WELLS FARGO COMMERCIAL 20 Jul 20163.817%   15 Aug 2050 25 Jul 2016

100,000.000 254.47110.093750Local
100,000.000

1.000000
110.093750 254.47 0.00Base

0.00
0.00
0.00 110,093.75

110,093.75

WELLS FARGO SECURITIES LLC USD/DTC94989HAF7 WELLS FARGO COMMERCIAL 20 Jul 20162.632%   15 May 2048 25 Jul 2016

350,000.000 614.13103.109375Local
350,000.000

1.000000
103.109375 614.13 0.00Base

0.00
0.00
0.00 360,882.81

360,882.81

WELLS FARGO SECURITIES LLC USD/DTC95000AAT4 WELLS FARGO COMMERCIAL 20 Jul 20163.541%   15 Dec 2048 25 Jul 2016

100,000.000 236.07108.171875Local
100,000.000

1.000000
108.171875 236.07 0.00Base

0.00
0.00
0.00 108,171.88

108,171.88

MORGAN STANLEY CO INCORPORATED USD/DTC960413AG7 WESTLAKE CHEMICAL CORP 08 Aug 20165%   15 Aug 2046 11 Aug 2016

100,000.000 13.8999.875000Local1.000000
99.875000 13.89 0.00Base

0.00
0.00
0.00 99,875.00

99,875.00

MORGAN STANLEY CO INCORPORATED USD/DTC960413AH5 WESTLAKE CHEMICAL CORP 08 Aug 20163.6%   15 Aug 2026 11 Aug 2016

100,000.000 10.00100.091000Local1.000000
100.091000 10.00 0.00Base

0.00
0.00
0.00 100,091.00

100,091.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC961214CF8 WESTPAC BANKING CORP 18 Jul 20162.25%   17 Jan 2019 18 Jul 2016

50,000.000 559.38101.797000Local1.000000
101.797000 559.38 0.00Base

0.00
0.00
0.00 50,898.50

50,898.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC961214CM3 WESTPAC BANKING CORP 18 Jul 20161.55%   25 May 2018 18 Jul 2016
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175,000.000 384.27100.395000Local1.000000
100.395000 384.27 0.00Base

0.00
0.00
0.00 175,691.25

175,691.25

SCOTIA CAPITAL (USA) INC USD/DTC961214CY7 WESTPAC BANKING CORP 26 Aug 20161.6%   19 Aug 2019 30 Aug 2016

100,000.000 48.8999.985000Local1.000000
99.985000 48.89 0.00Base

0.00
0.00
0.00 99,985.00

99,985.00

BANK OF AMERICA SECURITIES LLC USD/DTC961214DA8 WESTPAC BANKING CORP 11 Aug 20162%   19 Aug 2021 19 Aug 2016

50,000.000 0.0099.929000Local1.000000
99.929000 0.00 0.00Base

0.00
0.00
0.00 49,964.50

49,964.50

BANK OF AMERICA SECURITIES LLC USD/DTC961214DC4 WESTPAC BANKING CORP 11 Aug 20162.7%   19 Aug 2026 19 Aug 2016

50,000.000 0.0099.861000Local1.000000
99.861000 0.00 0.00Base

0.00
0.00
0.00 49,930.50

49,930.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC962166BW3 WEYERHAEUSER CO 18 Jul 20164.625%   15 Sep 2023 18 Jul 2016

50,000.000 777.26111.183000Local1.000000
111.183000 777.26 0.00Base

0.00
0.00
0.00 55,591.50

55,591.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC96950FAD6 WILLIAMS PARTNERS LP 18 Jul 20165.25%   15 Mar 2020 18 Jul 2016

50,000.000 882.29105.463000Local1.000000
105.463000 882.29 0.00Base

0.00
0.00
0.00 52,731.50

52,731.50

MILLENNIUM ADVISORS LLC USD/DTC96950FAF1 WILLIAMS PARTNERS LP 20 Jul 20166.3%   15 Apr 2040 25 Jul 2016

100,000.000 1,750.00104.655000Local1.000000
104.655000 1,750.00 0.00Base

0.00
0.00
0.00 104,655.00

104,655.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC96950FAQ7 WILLIAMS PARTNERS LP 18 Jul 20163.9%   15 Jan 2025 18 Jul 2016

75,000.000 8.1394.828000Local1.000000
94.828000 8.13 0.00Base

0.00
0.00
0.00 71,121.00

71,121.00

KEYBANC CAPITAL MARKETS INC USD/DTC976656BZ0 WISC ELEC POWER 20 Jul 20165.7%   01 Dec 2036 25 Jul 2016

100,000.000 855.00132.385000Local1.000000
132.385000 855.00 0.00Base

0.00
0.00
0.00 132,385.00

132,385.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC976657AL0 WEC ENERGY GROUP INC 18 Jul 20163.55%   15 Jun 2025 18 Jul 2016

50,000.000 152.85107.569000Local1.000000
107.569000 152.85 0.00Base

0.00
0.00
0.00 53,784.50

53,784.50

J.P. MORGAN SECURITIES LLC USD/DTC20 Jul 2016 25 Jul 2016

42,000.000 165.67108.073000Local1.000000
108.073000 165.67 0.00Base

0.00
0.00
0.00 45,390.66

45,390.66
976657AL0 Total

0.00 0.00318.52 99,175.1692,000.000 Local

318.52 0.00 0.00 99,175.16Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC983024AL4 WYETH LLC 18 Jul 20166%   15 Feb 2036 18 Jul 2016

50,000.000 1,258.33133.513000Local1.000000
133.513000 1,258.33 0.00Base

0.00
0.00
0.00 66,756.50

66,756.50

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC983024AN0 WYETH LLC 20 Jul 20165.95%   01 Apr 2037 25 Jul 2016

100,000.000 1,884.17134.647000Local1.000000
134.647000 1,884.17 0.00Base

0.00
0.00
0.00 134,647.00

134,647.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC98385XAM8 XTO ENERGY INC 18 Jul 20166.75%   01 Aug 2037 18 Jul 2016

50,000.000 1,546.88147.643000Local1.000000
147.643000 1,546.88 0.00Base

0.00
0.00
0.00 73,821.50

73,821.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC98420EAD7 XLIT LTD 18 Jul 20165.5%   31 Mar 2045 18 Jul 2016

50,000.000 809.7297.952000Local1.000000
97.952000 809.72 0.00Base

0.00
0.00
0.00 48,976.00

48,976.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC98956PAF9 ZIMMER BIOMET HOLDINGS 18 Jul 20163.55%   01 Apr 2025 18 Jul 2016

50,000.000 517.71104.090000Local1.000000
104.090000 517.71 0.00Base

0.00
0.00
0.00 52,045.00

52,045.00

MILLENNIUM ADVISORS LLC USD/DTC98956PAK8 ZIMMER BIOMET HOLDINGS 20 Jul 20162.7%   01 Apr 2020 25 Jul 2016

100,000.000 855.00101.895000Local1.000000
101.895000 855.00 0.00Base

0.00
0.00
0.00 101,895.00

101,895.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC98978VAH6 ZOETIS INC 18 Jul 20164.7%   01 Feb 2043 18 Jul 2016

50,000.000 1,077.08104.152000Local1.000000
104.152000 1,077.08 0.00Base

0.00
0.00
0.00 52,076.00

52,076.00

COMMONWEALTH BANK OF AUSTRALIA USD/CEDACI0NNX60 COOPERATIEVE RABOBANK UA 02 Aug 20161.875%   19 Jul 2021 05 Aug 2016

100,000.000 83.3399.310000Local1.000000
99.310000 83.33 0.00Base

0.00
0.00
0.00 99,310.00

99,310.00

1,762,715.80486,747,597.410 Local
1,762,715.80443,641,739.000 Base

0.00
0.00

0.00
0.00

515,153,447.59
515,153,447.59

US DOLLAR Total

FIXED INCOME  Total
486,747,597.410
443,641,739.000 Base 1,762,715.80 0.00 0.00 515,153,447.59

675,191,738.340.000.001,762,715.80

646,785,888.160

443,641,739.000

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20161.000% 31 Dec 2030 19 Jul 2016

STIF FUND

509,051.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 509,051.94

509,051.94

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

10,579,687.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,579,687.25

10,579,687.25

STATE STREET BANK AND TRUST USD/CSW22 Jul 201631 Dec 2030 22 Jul 2016

STIF FUND

49,702.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,702.72

49,702.72

STATE STREET BANK AND TRUST USD/CSW25 Jul 201631 Dec 2030 25 Jul 2016

STIF FUND

46,648,026.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,648,026.99

46,648,026.99

STATE STREET BANK AND TRUST USD/CSW26 Jul 201631 Dec 2030 26 Jul 2016

STIF FUND

217,920.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,920.84

217,920.84

STATE STREET BANK AND TRUST USD/CSW27 Jul 201631 Dec 2030 27 Jul 2016

STIF FUND

2,156,483.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,156,483.71

2,156,483.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.513% 31 Dec 2030 01 Aug 2016

STIF FUND

1,918,084.190 0.00100.000000Local1.000000 0.00 0.00 1,918,084.19

Books Closed Prepared by State StreetPage 2816



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,918,084.19

STATE STREET BANK AND TRUST USD/CSW02 Aug 201631 Dec 2030 02 Aug 2016

STIF FUND

478,582.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 478,582.31

478,582.31

STATE STREET BANK AND TRUST USD/CSW05 Aug 201631 Dec 2030 05 Aug 2016

STIF FUND

400,540.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 400,540.09

400,540.09

STATE STREET BANK AND TRUST USD/CSW11 Aug 201631 Dec 2030 11 Aug 2016

STIF FUND

28,951,993.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,951,993.01

28,951,993.01

STATE STREET BANK AND TRUST USD/CSW12 Aug 201631 Dec 2030 12 Aug 2016

STIF FUND

1,850,402.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,850,402.30

1,850,402.30

STATE STREET BANK AND TRUST USD/CSW16 Aug 201631 Dec 2030 16 Aug 2016

STIF FUND

4,992,297.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,992,297.70

4,992,297.70

STATE STREET BANK AND TRUST USD/CSW17 Aug 201631 Dec 2030 17 Aug 2016

STIF FUND

93,018.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 93,018.09

93,018.09

STATE STREET BANK AND TRUST USD/CSW18 Aug 201631 Dec 2030 18 Aug 2016

STIF FUND

15,878,245.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,878,245.55

15,878,245.55
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SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW19 Aug 201631 Dec 2030 19 Aug 2016

STIF FUND

207,047.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 207,047.34

207,047.34

STATE STREET BANK AND TRUST USD/CSW22 Aug 201631 Dec 2030 22 Aug 2016

STIF FUND

67,830.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,830.60

67,830.60

STATE STREET BANK AND TRUST USD/CSW23 Aug 201631 Dec 2030 23 Aug 2016

STIF FUND

11,725.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,725.00

11,725.00

STATE STREET BANK AND TRUST USD/CSW24 Aug 201631 Dec 2030 24 Aug 2016

STIF FUND

44,074.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,074.25

44,074.25

STATE STREET BANK AND TRUST USD/CSW29 Aug 201631 Dec 2030 29 Aug 2016

STIF FUND

602,154.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 602,154.91

602,154.91

STATE STREET BANK AND TRUST USD/CSW30 Aug 201631 Dec 2030 30 Aug 2016

STIF FUND

699,657.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 699,657.32

699,657.32

STATE STREET BANK AND TRUST USD/CSW31 Aug 201631 Dec 2030 31 Aug 2016

STIF FUND

494,435.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 494,435.02

494,435.02

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016
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FUND:
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SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

1,860,765.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,860,765.95

1,860,765.95

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

489,985.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 489,985.09

489,985.09

STATE STREET BANK AND TRUST USD/CSW06 Sep 201631 Dec 2030 06 Sep 2016

STIF FUND

42,474.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,474.20

42,474.20

STATE STREET BANK AND TRUST USD/CSW13 Sep 201631 Dec 2030 13 Sep 2016

STIF FUND

144,457.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 144,457.97

144,457.97

STATE STREET BANK AND TRUST USD/CSW14 Sep 201631 Dec 2030 14 Sep 2016

STIF FUND

2,106,859.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,106,859.57

2,106,859.57

STATE STREET BANK AND TRUST USD/CSW16 Sep 201631 Dec 2030 16 Sep 2016

STIF FUND

143,965.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 143,965.48

143,965.48

STATE STREET BANK AND TRUST USD/CSW19 Sep 201631 Dec 2030 19 Sep 2016

STIF FUND

1,761,535.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,761,535.37

1,761,535.37

STATE STREET BANK AND TRUST USD/CSW21 Sep 201631 Dec 2030 21 Sep 2016

STIF FUND

3,143,053.390 0.00100.000000Local1.000000 0.00 0.00 3,143,053.39
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SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,143,053.39

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

106,117.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 106,117.65

106,117.65

STATE STREET BANK AND TRUST USD/CSW27 Sep 201631 Dec 2030 27 Sep 2016

STIF FUND

699,055.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 699,055.00

699,055.00

STATE STREET BANK AND TRUST USD/CSW29 Sep 201631 Dec 2030 29 Sep 2016

STIF FUND

90,178.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,178.23

90,178.23
86199E9B7 Total

0.00 0.000.00 127,439,409.03127,439,409.030 Local

0.00 0.00 0.00 127,439,409.03Base

0.00127,439,409.030 Local
0.00Base

0.00
0.00

0.00
0.00

127,439,409.03
127,439,409.03

US DOLLAR Total

CASH EQUIVALENTS  Total
127,439,409.030

Base 0.00 0.00 0.00 127,439,409.03

FIXED INCOME
US DOLLAR

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC00206RCN0 AT+T INC 21 Jul 20163.4%   15 May 2025 26 Jul 2016

100,000.000 670.56103.456000Local1.000000
103.456000 670.56 0.00Base

0.00
0.00
0.00 103,456.00

103,456.00

MARKETAXESS EUROPE LIMITED USD/DTC00206RCR1 AT+T INC 07 Sep 20162.8%   17 Feb 2021 12 Sep 2016
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SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

250,000.000 486.11103.290000Local1.000000
103.290000 486.11 0.00Base

0.00
0.00
0.00 258,225.00

258,225.00

MORGAN STANLEY CO INCORPORATED USD/TBA01F022485 FNMA TBA 15 YR 2.5 10 Aug 20162.5%   18 Aug 2031 16 Aug 2016

3,200,000.000 3,333.33103.671875Local
3,200,000.000

1.000000
103.671875 3,333.33 0.00Base

0.00
0.00
0.00 3,317,500.00

3,317,500.00

BARCLAYS BANK PLC USD/TBA10 Aug 2016 16 Aug 2016

3,200,000.000 3,333.33103.671875Local
3,200,000.000

1.000000
103.671875 3,333.33 0.00Base

0.00
0.00
0.00 3,317,500.00

3,317,500.00
01F022485 Total

0.00 0.006,666.66 6,635,000.006,400,000.000 Local

6,666.66 0.00 0.00 6,635,000.006,400,000.000 Base

BNP PARIBAS U.S.A NEW YORK BRANCH USD/TBA01F022493 FNMA TBA 15 YR 2.5 12 Sep 20162.5%   19 Sep 2031 19 Sep 2016

775,000.000 968.75103.187500Local
775,000.000

1.000000
103.187500 968.75 0.00Base

0.00
0.00
0.00 799,703.13

799,703.13

MORGAN STANLEY CO INCORPORATED USD/TBA12 Sep 2016 19 Sep 2016

775,000.000 968.75103.187499Local
775,000.000

1.000000
103.187499 968.75 0.00Base

0.00
0.00
0.00 799,703.12

799,703.12

MORGAN STANLEY CO INCORPORATED USD/TBA13 Sep 2016 19 Sep 2016

2,425,000.000 3,031.25103.343750Local
2,425,000.000

1.000000
103.343750 3,031.25 0.00Base

0.00
0.00
0.00 2,506,085.94

2,506,085.94
01F022493 Total

0.00 0.004,968.75 4,105,492.193,975,000.000 Local

4,968.75 0.00 0.00 4,105,492.193,975,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/TBA01F030488 FNMA TBA 15 YR 3 10 Aug 20163%   18 Aug 2031 16 Aug 2016

3,450,000.000 4,312.50104.960937Local
3,450,000.000

1.000000
104.960937 4,312.50 0.00Base

0.00
0.00
0.00 3,621,152.34

3,621,152.34

MORGAN STANLEY CO INCORPORATED USD/TBA10 Aug 2016 16 Aug 2016

700,000.000 875.00104.960938Local1.000000 0.00 0.00 734,726.57
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FUND:
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SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

700,000.000 104.960938 875.00 0.00Base 0.00 734,726.57

MORGAN STANLEY CO INCORPORATED USD/TBA10 Aug 2016 16 Aug 2016

2,750,000.000 3,437.50104.960938Local
2,750,000.000

1.000000
104.960938 3,437.50 0.00Base

0.00
0.00
0.00 2,886,425.80

2,886,425.80
01F030488 Total

0.00 0.008,625.00 7,242,304.716,900,000.000 Local

8,625.00 0.00 0.00 7,242,304.716,900,000.000 Base

GOLDMAN SACHS + CO USD/TBA01F030496 FNMA TBA 15 YR 3 14 Sep 20163%   19 Sep 2031 19 Sep 2016

750,000.000 1,125.00104.812500Local
750,000.000

1.000000
104.812500 1,125.00 0.00Base

0.00
0.00
0.00 786,093.75

786,093.75

BARCLAYS BANK PLC USD/TBA14 Sep 2016 19 Sep 2016

2,700,000.000 4,050.00104.839844Local
2,700,000.000

1.000000
104.839844 4,050.00 0.00Base

0.00
0.00
0.00 2,830,675.78

2,830,675.78

CITIGROUP GLOBAL MARKETS INC. USD/TBA14 Sep 2016 19 Sep 2016

750,000.000 1,125.00104.812500Local
750,000.000

1.000000
104.812500 1,125.00 0.00Base

0.00
0.00
0.00 786,093.75

786,093.75

CITIGROUP GLOBAL MARKETS INC. USD/TBA14 Sep 2016 19 Sep 2016

2,700,000.000 4,050.00104.839844Local
2,700,000.000

1.000000
104.839844 4,050.00 0.00Base

0.00
0.00
0.00 2,830,675.78

2,830,675.78
01F030496 Total

0.00 0.0010,350.00 7,233,539.066,900,000.000 Local

10,350.00 0.00 0.00 7,233,539.066,900,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/TBA01F030686 FNMA TBA 30 YR 3 21 Jul 20163%   16 Aug 2046 11 Aug 2016

1,500,000.000 1,250.00103.593750Local
1,500,000.000

1.000000
103.593750 1,250.00 0.00Base

0.00
0.00
0.00 1,553,906.25

1,553,906.25

GOLDMAN SACHS + CO USD/TBA21 Jul 2016 11 Aug 2016

1,500,000.000 1,250.00103.593750Local
1,500,000.000

1.000000
103.593750 1,250.00 0.00Base

0.00
0.00
0.00 1,553,906.25

1,553,906.25
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JPMORGAN CHASE BANK USD/TBA08 Aug 2016 11 Aug 2016

750,000.000 625.00103.671875Local
750,000.000

1.000000
103.671875 625.00 0.00Base

0.00
0.00
0.00 777,539.06

777,539.06

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Aug 2016 11 Aug 2016

750,000.000 625.00103.671875Local
750,000.000

1.000000
103.671875 625.00 0.00Base

0.00
0.00
0.00 777,539.06

777,539.06

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Aug 2016 11 Aug 2016

3,000,000.000 2,500.00103.660156Local
3,000,000.000

1.000000
103.660156 2,500.00 0.00Base

0.00
0.00
0.00 3,109,804.69

3,109,804.69

GOLDMAN SACHS + CO USD/TBA09 Aug 2016 11 Aug 2016

2,750,000.000 2,291.67103.859375Local
2,750,000.000

1.000000
103.859375 2,291.67 0.00Base

0.00
0.00
0.00 2,856,132.81

2,856,132.81
01F030686 Total

0.00 0.008,541.67 10,628,828.1210,250,000.000 Local

8,541.67 0.00 0.00 10,628,828.1210,250,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/TBA01F030694 FNMA TBA 30 YR 3 09 Sep 20163%   14 Sep 2046 14 Sep 2016

2,250,000.000 2,437.50103.546875Local
2,250,000.000

1.000000
103.546875 2,437.50 0.00Base

0.00
0.00
0.00 2,329,804.69

2,329,804.69

GOLDMAN SACHS + CO USD/TBA09 Sep 2016 14 Sep 2016

750,000.000 812.50103.578125Local
750,000.000

1.000000
103.578125 812.50 0.00Base

0.00
0.00
0.00 776,835.94

776,835.94

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Sep 2016 14 Sep 2016

2,250,000.000 2,437.50103.546875Local
2,250,000.000

1.000000
103.546875 2,437.50 0.00Base

0.00
0.00
0.00 2,329,804.69

2,329,804.69

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Sep 2016 14 Sep 2016

750,000.000 812.50103.578125Local
750,000.000

1.000000
103.578125 812.50 0.00Base

0.00
0.00
0.00 776,835.94

776,835.94
01F030694 Total

Books Closed Prepared by State StreetPage 2823



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.006,500.00 6,213,281.266,000,000.000 Local

6,500.00 0.00 0.00 6,213,281.266,000,000.000 Base

JPMORGAN CHASE BANK USD/TBA01F032484 FNMA TBA 15 YR 3.5 11 Aug 20163.5%   18 Aug 2031 16 Aug 2016

1,500,000.000 2,187.50105.875000Local
1,500,000.000

1.000000
105.875000 2,187.50 0.00Base

0.00
0.00
0.00 1,588,125.00

1,588,125.00

CITIGROUP GLOBAL MARKETS INC. USD/TBA11 Aug 2016 16 Aug 2016

1,500,000.000 2,187.50105.875000Local
1,500,000.000

1.000000
105.875000 2,187.50 0.00Base

0.00
0.00
0.00 1,588,125.00

1,588,125.00
01F032484 Total

0.00 0.004,375.00 3,176,250.003,000,000.000 Local

4,375.00 0.00 0.00 3,176,250.003,000,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/TBA01F032682 FNMA TBA 30 YR 3.5 18 Jul 20163.5%   16 Aug 2046 11 Aug 2016

2,500,000.000 2,430.56105.281250Local
2,500,000.000

1.000000
105.281250 2,430.56 0.00Base

0.00
0.00
0.00 2,632,031.25

2,632,031.25

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA18 Jul 2016 11 Aug 2016

2,500,000.000 2,430.56105.281250Local
2,500,000.000

1.000000
105.281250 2,430.56 0.00Base

0.00
0.00
0.00 2,632,031.25

2,632,031.25

NOMURA SECURITIES INTERNATIONAL INC USD/TBA21 Jul 2016 11 Aug 2016

1,500,000.000 1,458.33105.343750Local
1,500,000.000

1.000000
105.343750 1,458.33 0.00Base

0.00
0.00
0.00 1,580,156.25

1,580,156.25

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA21 Jul 2016 11 Aug 2016

1,500,000.000 1,458.33105.343750Local
1,500,000.000

1.000000
105.343750 1,458.33 0.00Base

0.00
0.00
0.00 1,580,156.25

1,580,156.25

MORGAN STANLEY CO INCORPORATED USD/TBA05 Aug 2016 617 Aug 2016

4,000,000.000 3,888.89105.445313Local
4,000,000.000

1.000000
105.445313 3,888.89 0.00Base

0.00
0.00
0.00 4,217,812.50

4,217,812.50

BANK OF AMERICA INTL NY UNITED STAT USD/TBA05 Aug 2016 11 Aug 2016

500,000.000 486.11105.445312Local1.000000 0.00 0.00 527,226.56
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500,000.000 105.445312 486.11 0.00Base 0.00 527,226.56

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA05 Aug 2016 11 Aug 2016

1,000,000.000 972.22105.445312Local
1,000,000.000

1.000000
105.445312 972.22 0.00Base

0.00
0.00
0.00 1,054,453.12

1,054,453.12
01F032682 Total

0.00 0.0013,125.00 14,223,867.1813,500,000.000 Local

13,125.00 0.00 0.00 14,223,867.1813,500,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/TBA01F032690 FNMA TBA 30 YR 3.5 08 Sep 20163.5%   14 Sep 2046 14 Sep 2016

750,000.000 947.92105.468750Local
750,000.000

1.000000
105.468750 947.92 0.00Base

0.00
0.00
0.00 791,015.63

791,015.63

MORGAN STANLEY CO INCORPORATED USD/TBA08 Sep 2016 14 Sep 2016

3,250,000.000 4,107.64105.453125Local
3,250,000.000

1.000000
105.453125 4,107.64 0.00Base

0.00
0.00
0.00 3,427,226.56

3,427,226.56

MORGAN STANLEY CO INCORPORATED USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 947.92105.468749Local
750,000.000

1.000000
105.468749 947.92 0.00Base

0.00
0.00
0.00 791,015.62

791,015.62
01F032690 Total

0.00 0.006,003.48 5,009,257.814,750,000.000 Local

6,003.48 0.00 0.00 5,009,257.814,750,000.000 Base

MORGAN STANLEY CO INCORPORATED USD/TBA01F040685 FNMA TBA 30 YR 4 04 Aug 20164%   16 Aug 2046 11 Aug 2016

750,000.000 833.33107.250000Local
750,000.000

1.000000
107.250000 833.33 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00

NOMURA SECURITIES INTERNATIONAL INC USD/TBA04 Aug 2016 11 Aug 2016

750,000.000 833.33107.250000Local
750,000.000

1.000000
107.250000 833.33 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00

BANK OF AMERICA INTL NY UNITED STAT USD/TBA04 Aug 2016 11 Aug 2016

750,000.000 833.33107.250000Local
750,000.000

1.000000
107.250000 833.33 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00
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BARCLAYS BANK PLC USD/TBA04 Aug 2016 11 Aug 2016

1,500,000.000 1,666.67107.226562Local
1,500,000.000

1.000000
107.226562 1,666.67 0.00Base

0.00
0.00
0.00 1,608,398.43

1,608,398.43

BANK OF AMERICA INTL NY UNITED STAT USD/TBA04 Aug 2016 11 Aug 2016

750,000.000 833.33107.250000Local
750,000.000

1.000000
107.250000 833.33 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00

BANK OF AMERICA INTL NY UNITED STAT USD/TBA04 Aug 2016 11 Aug 2016

1,500,000.000 1,666.67107.226563Local
1,500,000.000

1.000000
107.226563 1,666.67 0.00Base

0.00
0.00
0.00 1,608,398.44

1,608,398.44
01F040685 Total

0.00 0.006,666.66 6,434,296.876,000,000.000 Local

6,666.66 0.00 0.00 6,434,296.876,000,000.000 Base

BARCLAYS BANK PLC USD/TBA01F040693 FNMA TBA 30 YR 4 08 Sep 20164%   14 Sep 2046 14 Sep 2016

1,500,000.000 2,166.67107.292969Local
1,500,000.000

1.000000
107.292969 2,166.67 0.00Base

0.00
0.00
0.00 1,609,394.53

1,609,394.53

BARCLAYS BANK PLC USD/TBA01F042681 FNMA TBA 30 YR 4.5 05 Aug 20164.5%   16 Aug 2046 11 Aug 2016

725,000.000 906.25109.093750Local
725,000.000

1.000000
109.093750 906.25 0.00Base

0.00
0.00
0.00 790,929.69

790,929.69

BANK OF AMERICA INTL NY UNITED STAT USD/TBA05 Aug 2016 11 Aug 2016

725,000.000 906.25109.093750Local
725,000.000

1.000000
109.093750 906.25 0.00Base

0.00
0.00
0.00 790,929.69

790,929.69

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Aug 2016 11 Aug 2016

2,025,000.000 2,531.25109.304687Local
2,025,000.000

1.000000
109.304687 2,531.25 0.00Base

0.00
0.00
0.00 2,213,419.92

2,213,419.92

BARCLAYS BANK PLC USD/TBA09 Aug 2016 11 Aug 2016

1,500,000.000 1,875.00109.296875Local
1,500,000.000

1.000000
109.296875 1,875.00 0.00Base

0.00
0.00
0.00 1,639,453.12

1,639,453.12
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BARCLAYS BANK PLC USD/TBA09 Aug 2016 11 Aug 2016

525,000.000 656.25109.296875Local
525,000.000

1.000000
109.296875 656.25 0.00Base

0.00
0.00
0.00 573,808.59

573,808.59
01F042681 Total

0.00 0.006,875.00 6,008,541.015,500,000.000 Local

6,875.00 0.00 0.00 6,008,541.015,500,000.000 Base

GOLDMAN SACHS + CO USD/TBA01F042699 FNMA TBA 30 YR 4.5 09 Sep 20164.5%   14 Sep 2046 14 Sep 2016

2,025,000.000 3,290.63109.679687Local
2,025,000.000

1.000000
109.679687 3,290.63 0.00Base

0.00
0.00
0.00 2,221,013.67

2,221,013.67

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Sep 2016 14 Sep 2016

2,025,000.000 3,290.62109.679687Local
2,025,000.000

1.000000
109.679687 3,290.62 0.00Base

0.00
0.00
0.00 2,221,013.67

2,221,013.67
01F042699 Total

0.00 0.006,581.25 4,442,027.344,050,000.000 Local

6,581.25 0.00 0.00 4,442,027.344,050,000.000 Base

BARCLAYS BANK PLC USD/TBA01F050684 FNMA TBA 30 YR 5 09 Aug 20165%   16 Aug 2046 11 Aug 2016

1,750,000.000 2,430.56110.757812Local
1,750,000.000

1.000000
110.757812 2,430.56 0.00Base

0.00
0.00
0.00 1,938,261.71

1,938,261.71

GOLDMAN SACHS + CO USD/TBA09 Aug 2016 11 Aug 2016

1,000,000.000 1,388.89110.781250Local
1,000,000.000

1.000000
110.781250 1,388.89 0.00Base

0.00
0.00
0.00 1,107,812.50

1,107,812.50

GOLDMAN SACHS + CO USD/TBA09 Aug 2016 11 Aug 2016

750,000.000 1,041.67110.781250Local
750,000.000

1.000000
110.781250 1,041.67 0.00Base

0.00
0.00
0.00 830,859.38

830,859.38
01F050684 Total

0.00 0.004,861.12 3,876,933.593,500,000.000 Local

4,861.12 0.00 0.00 3,876,933.593,500,000.000 Base

Books Closed Prepared by State StreetPage 2827



NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. USD/TBA01F050692 FNMA TBA 30 YR 5 09 Sep 20165%   14 Sep 2046 14 Sep 2016

2,250,000.000 4,062.50111.000000Local
2,250,000.000

1.000000
111.000000 4,062.50 0.00Base

0.00
0.00
0.00 2,497,500.00

2,497,500.00

BARCLAYS BANK PLC USD/TBA09 Sep 2016 14 Sep 2016

1,750,000.000 3,159.72111.000000Local
1,750,000.000

1.000000
111.000000 3,159.72 0.00Base

0.00
0.00
0.00 1,942,500.00

1,942,500.00

BARCLAYS BANK PLC USD/TBA09 Sep 2016 14 Sep 2016

500,000.000 902.78111.000000Local
500,000.000

1.000000
111.000000 902.78 0.00Base

0.00
0.00
0.00 555,000.00

555,000.00
01F050692 Total

0.00 0.008,125.00 4,995,000.004,500,000.000 Local

8,125.00 0.00 0.00 4,995,000.004,500,000.000 Base

BARCLAYS BANK PLC USD/TBA01F052680 FNMA TBA 30 YR 5.5 09 Aug 20165.5%   16 Aug 2046 11 Aug 2016

2,000,000.000 3,055.56112.218750Local
2,000,000.000

1.000000
112.218750 3,055.56 0.00Base

0.00
0.00
0.00 2,244,375.00

2,244,375.00

BARCLAYS BANK PLC USD/TBA01F052698 FNMA TBA 30 YR 5.5 12 Sep 20165.5%   14 Sep 2046 14 Sep 2016

2,000,000.000 3,972.22112.691407Local
2,000,000.000

1.000000
112.691407 3,972.22 0.00Base

0.00
0.00
0.00 2,253,828.13

2,253,828.13

NOMURA SECURITIES INTERNATIONAL INC USD/TBA02R030681 FHLMC TBA 30 YR 3 21 Jul 20163%   15 Aug 2046 11 Aug 2016

2,000,000.000 1,666.67103.531250Local
2,000,000.000

1.000000
103.531250 1,666.67 0.00Base

0.00
0.00
0.00 2,070,625.00

2,070,625.00

CITIGROUP GLOBAL MARKETS INC. USD/TBA21 Jul 2016 11 Aug 2016

1,750,000.000 1,458.33103.531250Local
1,750,000.000

1.000000
103.531250 1,458.33 0.00Base

0.00
0.00
0.00 1,811,796.88

1,811,796.88

MORGAN STANLEY CO INCORPORATED USD/TBA21 Jul 2016 617 Aug 2016

250,000.000 208.33103.531248Local
250,000.000

1.000000
103.531248 208.33 0.00Base

0.00
0.00
0.00 258,828.12

258,828.12
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CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Aug 2016 11 Aug 2016

1,500,000.000 1,250.00103.648437Local
1,500,000.000

1.000000
103.648437 1,250.00 0.00Base

0.00
0.00
0.00 1,554,726.56

1,554,726.56

BNP PARIBAS U.S.A NEW YORK BRANCH USD/TBA08 Aug 2016 11 Aug 2016

750,000.000 625.00103.687500Local
750,000.000

1.000000
103.687500 625.00 0.00Base

0.00
0.00
0.00 777,656.25

777,656.25

MORGAN STANLEY CO INCORPORATED USD/TBA02R030681 FHLMC TBA 30 YR 3 08 Aug 2016 63%   15 Aug 2046 17 Aug 2016

750,000.000 625.00103.687500Local
750,000.000

1.000000
103.687500 625.00 0.00Base

0.00
0.00
0.00 777,656.25

777,656.25

MORGAN STANLEY CO INCORPORATED USD/TBA08 Aug 2016 617 Aug 2016

1,500,000.000 1,250.00103.648437Local
1,500,000.000

1.000000
103.648437 1,250.00 0.00Base

0.00
0.00
0.00 1,554,726.56

1,554,726.56
02R030681 Total

0.00 0.007,083.33 8,806,015.628,500,000.000 Local

7,083.33 0.00 0.00 8,806,015.628,500,000.000 Base

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R030699 FHLMC TBA 30 YR 3 08 Sep 20163%   14 Sep 2046 14 Sep 2016

750,000.000 812.50103.757812Local
750,000.000

1.000000
103.757812 812.50 0.00Base

0.00
0.00
0.00 778,183.59

778,183.59

BARCLAYS BANK PLC USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 812.50103.753906Local
750,000.000

1.000000
103.753906 812.50 0.00Base

0.00
0.00
0.00 778,154.30

778,154.30

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 812.50103.753906Local
750,000.000

1.000000
103.753906 812.50 0.00Base

0.00
0.00
0.00 778,154.30

778,154.30
02R030699 Total

0.00 0.002,437.50 2,334,492.192,250,000.000 Local

2,437.50 0.00 0.00 2,334,492.192,250,000.000 Base
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CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R032489 FHLMC TBA 15 YR 3.5 10 Aug 20163.5%   18 Aug 2031 16 Aug 2016

1,500,000.000 2,187.50105.984375Local
1,500,000.000

1.000000
105.984375 2,187.50 0.00Base

0.00
0.00
0.00 1,589,765.63

1,589,765.63

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R032497 FHLMC TBA 15 YR 3.5 12 Sep 20163.5%   19 Sep 2031 19 Sep 2016

1,500,000.000 2,625.00105.859375Local
1,500,000.000

1.000000
105.859375 2,625.00 0.00Base

0.00
0.00
0.00 1,587,890.63

1,587,890.63

BANK OF AMERICA INTL NY UNITED STAT USD/TBA02R032687 FHLMC TBA 30 YR 3.5 18 Jul 20163.5%   16 Aug 2046 11 Aug 2016

1,500,000.000 1,458.33105.218750Local
1,500,000.000

1.000000
105.218750 1,458.33 0.00Base

0.00
0.00
0.00 1,578,281.25

1,578,281.25

GOLDMAN SACHS + CO USD/TBA18 Jul 2016 11 Aug 2016

1,500,000.000 1,458.33105.218750Local
1,500,000.000

1.000000
105.218750 1,458.33 0.00Base

0.00
0.00
0.00 1,578,281.25

1,578,281.25

MORGAN STANLEY CO INCORPORATED USD/TBA21 Jul 2016 617 Aug 2016

2,500,000.000 2,430.56105.250000Local
2,500,000.000

1.000000
105.250000 2,430.56 0.00Base

0.00
0.00
0.00 2,631,250.00

2,631,250.00

GOLDMAN SACHS + CO USD/TBA21 Jul 2016 11 Aug 2016

1,500,000.000 1,458.33105.250000Local
1,500,000.000

1.000000
105.250000 1,458.33 0.00Base

0.00
0.00
0.00 1,578,750.00

1,578,750.00

BANK OF AMERICA INTL NY UNITED STAT USD/TBA21 Jul 2016 11 Aug 2016

1,000,000.000 972.22105.250000Local
1,000,000.000

1.000000
105.250000 972.22 0.00Base

0.00
0.00
0.00 1,052,500.00

1,052,500.00

JPMORGAN CHASE BANK USD/TBA08 Aug 2016 11 Aug 2016

1,000,000.000 972.22105.328125Local
1,000,000.000

1.000000
105.328125 972.22 0.00Base

0.00
0.00
0.00 1,053,281.25

1,053,281.25

BANK OF AMERICA INTL NY UNITED STAT USD/TBA08 Aug 2016 11 Aug 2016

1,500,000.000 1,458.33105.300781Local
1,500,000.000

1.000000
105.300781 1,458.33 0.00Base

0.00
0.00
0.00 1,579,511.72

1,579,511.72
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BANK OF AMERICA INTL NY UNITED STAT USD/TBA08 Aug 2016 11 Aug 2016

500,000.000 486.11105.328124Local
500,000.000

1.000000
105.328124 486.11 0.00Base

0.00
0.00
0.00 526,640.62

526,640.62

BANK OF AMERICA INTL NY UNITED STAT USD/TBA08 Aug 2016 11 Aug 2016

500,000.000 486.11105.328124Local
500,000.000

1.000000
105.328124 486.11 0.00Base

0.00
0.00
0.00 526,640.62

526,640.62

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA08 Aug 2016 11 Aug 2016

1,500,000.000 1,458.33105.300781Local
1,500,000.000

1.000000
105.300781 1,458.33 0.00Base

0.00
0.00
0.00 1,579,511.72

1,579,511.72
02R032687 Total

0.00 0.0012,638.87 13,684,648.4313,000,000.000 Local

12,638.87 0.00 0.00 13,684,648.4313,000,000.000 Base

CITIGROUP GLOBAL MARKETS INC. USD/TBA02R032695 FHLMC TBA 30 YR 3.5 09 Sep 20163.5%   14 Sep 2046 14 Sep 2016

450,000.000 568.75105.218750Local
450,000.000

1.000000
105.218750 568.75 0.00Base

0.00
0.00
0.00 473,484.38

473,484.38

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Sep 2016 14 Sep 2016

450,000.000 568.75105.218750Local
450,000.000

1.000000
105.218750 568.75 0.00Base

0.00
0.00
0.00 473,484.38

473,484.38

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA09 Sep 2016 14 Sep 2016

1,050,000.000 1,327.08105.199219Local
1,050,000.000

1.000000
105.199219 1,327.08 0.00Base

0.00
0.00
0.00 1,104,591.80

1,104,591.80
02R032695 Total

0.00 0.002,464.58 2,051,560.561,950,000.000 Local

2,464.58 0.00 0.00 2,051,560.561,950,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/TBA02R040680 FHLMC TBA 30 YR 4 04 Aug 20164%   16 Aug 2046 11 Aug 2016

750,000.000 833.33107.062500Local
750,000.000

1.000000
107.062500 833.33 0.00Base

0.00
0.00
0.00 802,968.75

802,968.75
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BARCLAYS BANK PLC USD/TBA04 Aug 2016 11 Aug 2016

3,000,000.000 3,333.33107.058594Local
3,000,000.000

1.000000
107.058594 3,333.33 0.00Base

0.00
0.00
0.00 3,211,757.82

3,211,757.82

BANK OF AMERICA INTL NY UNITED STAT USD/TBA04 Aug 2016 11 Aug 2016

1,000,000.000 1,111.11107.058594Local
1,000,000.000

1.000000
107.058594 1,111.11 0.00Base

0.00
0.00
0.00 1,070,585.94

1,070,585.94
02R040680 Total

0.00 0.005,277.77 5,085,312.514,750,000.000 Local

5,277.77 0.00 0.00 5,085,312.514,750,000.000 Base

BANK OF AMERICA INTL NY UNITED STAT USD/TBA02R040698 FHLMC TBA 30 YR 4 08 Sep 20164%   14 Sep 2046 14 Sep 2016

750,000.000 1,083.33107.281250Local
750,000.000

1.000000
107.281250 1,083.33 0.00Base

0.00
0.00
0.00 804,609.38

804,609.38

BARCLAYS BANK PLC USD/TBA08 Sep 2016 14 Sep 2016

2,250,000.000 3,250.00107.253906Local
2,250,000.000

1.000000
107.253906 3,250.00 0.00Base

0.00
0.00
0.00 2,413,212.89

2,413,212.89

BARCLAYS BANK PLC USD/TBA08 Sep 2016 14 Sep 2016

750,000.000 1,083.33107.281250Local
750,000.000

1.000000
107.281250 1,083.33 0.00Base

0.00
0.00
0.00 804,609.38

804,609.38
02R040698 Total

0.00 0.005,416.66 4,022,431.653,750,000.000 Local

5,416.66 0.00 0.00 4,022,431.653,750,000.000 Base

JPMORGAN CHASE BANK USD/TBA02R042686 FHLMC TBA 30 YR 4.5 09 Aug 20164.5%   16 Aug 2046 11 Aug 2016

1,650,000.000 2,062.50109.242187Local
1,650,000.000

1.000000
109.242187 2,062.50 0.00Base

0.00
0.00
0.00 1,802,496.09

1,802,496.09

CITIGROUP GLOBAL MARKETS INC. USD/TBA09 Aug 2016 11 Aug 2016

1,000,000.000 1,250.00109.289062Local
1,000,000.000

1.000000
109.289062 1,250.00 0.00Base

0.00
0.00
0.00 1,092,890.62

1,092,890.62
02R042686 Total
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0.00 0.003,312.50 2,895,386.712,650,000.000 Local

3,312.50 0.00 0.00 2,895,386.712,650,000.000 Base

JPMORGAN CHASE BANK USD/TBA02R042694 FHLMC TBA 30 YR 4.5 07 Sep 20164.5%   14 Sep 2046 14 Sep 2016

1,650,000.000 2,681.25109.457032Local
1,650,000.000

1.000000
109.457032 2,681.25 0.00Base

0.00
0.00
0.00 1,806,041.02

1,806,041.02

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA02R050689 FHLMC TBA 30 YR 5 09 Aug 20165%   16 Aug 2046 11 Aug 2016

500,000.000 694.44110.218750Local
500,000.000

1.000000
110.218750 694.44 0.00Base

0.00
0.00
0.00 551,093.75

551,093.75

BARCLAYS BANK PLC USD/TBA09 Aug 2016 11 Aug 2016

500,000.000 694.44109.796875Local
500,000.000

1.000000
109.796875 694.44 0.00Base

0.00
0.00
0.00 548,984.38

548,984.38
02R050689 Total

0.00 0.001,388.88 1,100,078.131,000,000.000 Local

1,388.88 0.00 0.00 1,100,078.131,000,000.000 Base

MARKETAXESS EUROPE LIMITED USD/DTC035242AN6 ANHEUSER BUSCH INBEV FIN 07 Sep 20164.9%   01 Feb 2046 12 Sep 2016

100,000.000 558.06120.638000Local1.000000
120.638000 558.06 0.00Base

0.00
0.00
0.00 120,638.00

120,638.00

GOLDMAN SACHS + CO USD/DTC037833BA7 APPLE INC 21 Jul 20163.45%   09 Feb 2045 26 Jul 2016

100,000.000 1,600.4295.582000Local1.000000
95.582000 1,600.42 0.00Base

0.00
0.00
0.00 95,582.00

95,582.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC037833BQ2 APPLE INC 07 Sep 20161.7%   22 Feb 2019 12 Sep 2016

100,000.000 89.72101.411000Local1.000000
101.411000 89.72 0.00Base

0.00
0.00
0.00 101,411.00

101,411.00

RAYMOND JAMES/FI USD/DTC037833BU3 APPLE INC 12 Sep 20162.85%   23 Feb 2023 15 Sep 2016

100,000.000 174.17104.729000Local1.000000
104.729000 174.17 0.00Base

0.00
0.00
0.00 104,729.00

104,729.00
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GOLDMAN SACHS + CO USD/DTC037833BX7 APPLE INC 21 Jul 20164.65%   23 Feb 2046 26 Jul 2016

50,000.000 988.13114.744000Local1.000000
114.744000 988.13 0.00Base

0.00
0.00
0.00 57,372.00

57,372.00

BARCLAYS CAPITAL INC. USD/DTC064159FK7 BANK OF NOVA SCOTIA 26 Jul 20161.3%   21 Jul 2017 29 Jul 2016

75,000.000 21.67100.142000Local1.000000
100.142000 21.67 0.00Base

0.00
0.00
0.00 75,106.50

75,106.50

J.P. MORGAN SECURITIES LLC USD/DTC172967HY0 CITIGROUP INC 01 Sep 20161.55%   14 Aug 2017 07 Sep 2016

75,000.000 74.27100.208000Local1.000000
100.208000 74.27 0.00Base

0.00
0.00
0.00 75,156.00

75,156.00

SMBC SECURITIES INC USD/DTC172967KG5 CITIGROUP INC 12 Sep 20163.7%   12 Jan 2026 15 Sep 2016

100,000.000 647.50104.386000Local1.000000
104.386000 647.50 0.00Base

0.00
0.00
0.00 104,386.00

104,386.00

GOLDMAN SACHS + CO USD/DTC20030NBT7 COMCAST CORP 21 Jul 20163.2%   15 Jul 2036 26 Jul 2016

200,000.000 124.4498.503000Local1.000000
98.503000 124.44 0.00Base

0.00
0.00
0.00 197,006.00

197,006.00

GOLDMAN SACHS + CO USD/DTC20030NBU4 COMCAST CORP 21 Jul 20163.4%   15 Jul 2046 26 Jul 2016

100,000.000 66.1197.571000Local1.000000
97.571000 66.11 0.00Base

0.00
0.00
0.00 97,571.00

97,571.00

MILLENNIUM ADVISORS LLC USD/DTC20030NBV2 COMCAST CORP 12 Sep 20161.625%   15 Jan 2022 15 Sep 2016

100,000.000 252.7899.123000Local1.000000
99.123000 252.78 0.00Base

0.00
0.00
0.00 99,123.00

99,123.00

JPMORGAN CHASE BANK USD/TBA21H030682 GNMA II TBA 30 YR 3 18 Jul 20163%   23 Aug 2046 18 Aug 2016

1,000,000.000 1,416.67104.468750Local
1,000,000.000

1.000000
104.468750 1,416.67 0.00Base

0.00
0.00
0.00 1,044,687.50

1,044,687.50

GOLDMAN SACHS + CO USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,416.67104.468750Local1.000000 0.00 0.00 1,044,687.50
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1,000,000.000 104.468750 1,416.67 0.00Base 0.00 1,044,687.50

BANK OF AMERICA INTL NY UNITED STAT USD/TBA11 Aug 2016 18 Aug 2016

2,000,000.000 2,833.33105.050782Local
2,000,000.000

1.000000
105.050782 2,833.33 0.00Base

0.00
0.00
0.00 2,101,015.63

2,101,015.63

MORGAN STANLEY CO INCORPORATED USD/TBA11 Aug 2016 18 Aug 2016

1,000,000.000 1,416.67105.109375Local
1,000,000.000

1.000000
105.109375 1,416.67 0.00Base

0.00
0.00
0.00 1,051,093.75

1,051,093.75

GOLDMAN SACHS + CO USD/TBA11 Aug 2016 18 Aug 2016

1,000,000.000 1,416.67105.109375Local
1,000,000.000

1.000000
105.109375 1,416.67 0.00Base

0.00
0.00
0.00 1,051,093.75

1,051,093.75

GOLDMAN SACHS + CO USD/TBA11 Aug 2016 18 Aug 2016

2,000,000.000 2,833.33105.050781Local
2,000,000.000

1.000000
105.050781 2,833.33 0.00Base

0.00
0.00
0.00 2,101,015.62

2,101,015.62
21H030682 Total

0.00 0.0011,333.34 8,393,593.758,000,000.000 Local

11,333.34 0.00 0.00 8,393,593.758,000,000.000 Base

GOLDMAN SACHS + CO USD/TBA21H030690 GNMA II TBA 30 YR 3 15 Sep 20163%   21 Sep 2046 21 Sep 2016

450,000.000 750.00104.562500Local
450,000.000

1.000000
104.562500 750.00 0.00Base

0.00
0.00
0.00 470,531.25

470,531.25

JPMORGAN CHASE BANK USD/TBA15 Sep 2016 21 Sep 2016

775,000.000 1,291.67104.523437Local
775,000.000

1.000000
104.523437 1,291.67 0.00Base

0.00
0.00
0.00 810,056.64

810,056.64

BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Sep 2016 21 Sep 2016

775,000.000 1,291.67104.523437Local
775,000.000

1.000000
104.523437 1,291.67 0.00Base

0.00
0.00
0.00 810,056.64

810,056.64

BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Sep 2016 21 Sep 2016

450,000.000 750.00104.562500Local
450,000.000

1.000000
104.562500 750.00 0.00Base

0.00
0.00
0.00 470,531.25

470,531.25
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BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Sep 2016 21 Sep 2016

775,000.000 1,291.67104.523437Local
775,000.000

1.000000
104.523437 1,291.67 0.00Base

0.00
0.00
0.00 810,056.64

810,056.64
21H030690 Total

0.00 0.005,375.01 3,371,232.423,225,000.000 Local

5,375.01 0.00 0.00 3,371,232.423,225,000.000 Base

GOLDMAN SACHS + CO USD/TBA21H032688 GNMA II TBA 30 YR 3.5 18 Jul 20163.5%   23 Aug 2046 18 Aug 2016

1,000,000.000 1,652.78106.078125Local
1,000,000.000

1.000000
106.078125 1,652.78 0.00Base

0.00
0.00
0.00 1,060,781.25

1,060,781.25

BNP PARIBAS U.S.A NEW YORK BRANCH USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,652.78106.046875Local
1,000,000.000

1.000000
106.046875 1,652.78 0.00Base

0.00
0.00
0.00 1,060,468.75

1,060,468.75

CITIGROUP GLOBAL MARKETS INC. USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,652.78106.078125Local
1,000,000.000

1.000000
106.078125 1,652.78 0.00Base

0.00
0.00
0.00 1,060,781.25

1,060,781.25

CITIGROUP GLOBAL MARKETS INC. USD/TBA18 Jul 2016 18 Aug 2016

1,000,000.000 1,652.78106.046875Local
1,000,000.000

1.000000
106.046875 1,652.78 0.00Base

0.00
0.00
0.00 1,060,468.75

1,060,468.75

GOLDMAN SACHS + CO USD/TBA15 Aug 2016 18 Aug 2016

500,000.000 826.39106.218750Local
500,000.000

1.000000
106.218750 826.39 0.00Base

0.00
0.00
0.00 531,093.75

531,093.75

CITIGROUP GLOBAL MARKETS INC. USD/TBA15 Aug 2016 18 Aug 2016

500,000.000 826.39106.218750Local
500,000.000

1.000000
106.218750 826.39 0.00Base

0.00
0.00
0.00 531,093.75

531,093.75

BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Aug 2016 18 Aug 2016

875,000.000 1,446.18106.148438Local
875,000.000

1.000000
106.148438 1,446.18 0.00Base

0.00
0.00
0.00 928,798.83

928,798.83

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA15 Aug 2016 18 Aug 2016
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875,000.000 1,446.18106.148438Local
875,000.000

1.000000
106.148438 1,446.18 0.00Base

0.00
0.00
0.00 928,798.83

928,798.83

CITIGROUP GLOBAL MARKETS INC. USD/TBA15 Aug 2016 18 Aug 2016

875,000.000 1,446.18106.171875Local
875,000.000

1.000000
106.171875 1,446.18 0.00Base

0.00
0.00
0.00 929,003.91

929,003.91

CITIGROUP GLOBAL MARKETS INC. USD/TBA15 Aug 2016 18 Aug 2016

875,000.000 1,446.18106.171875Local
875,000.000

1.000000
106.171875 1,446.18 0.00Base

0.00
0.00
0.00 929,003.91

929,003.91
21H032688 Total

0.00 0.0014,048.62 9,020,292.988,500,000.000 Local

14,048.62 0.00 0.00 9,020,292.988,500,000.000 Base

BARCLAYS BANK PLC USD/TBA21H032696 GNMA II TBA 30 YR 3.5 15 Sep 20163.5%   21 Sep 2046 21 Sep 2016

750,000.000 1,458.33106.109376Local
750,000.000

1.000000
106.109376 1,458.33 0.00Base

0.00
0.00
0.00 795,820.32

795,820.32

BANK OF AMERICA INTL NY UNITED STAT USD/TBA15 Sep 2016 21 Sep 2016

750,000.000 1,458.33106.109375Local
750,000.000

1.000000
106.109375 1,458.33 0.00Base

0.00
0.00
0.00 795,820.31

795,820.31

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA16 Sep 2016 21 Sep 2016

1,000,000.000 1,944.44106.156250Local
1,000,000.000

1.000000
106.156250 1,944.44 0.00Base

0.00
0.00
0.00 1,061,562.50

1,061,562.50

BANK OF AMERICA INTL NY UNITED STAT USD/TBA16 Sep 2016 21 Sep 2016

125,000.000 243.06106.156250Local
125,000.000

1.000000
106.156250 243.06 0.00Base

0.00
0.00
0.00 132,695.31

132,695.31
21H032696 Total

0.00 0.005,104.16 2,785,898.442,625,000.000 Local

5,104.16 0.00 0.00 2,785,898.442,625,000.000 Base

NOMURA SECURITIES INTERNATIONAL INC USD/TBA21H040681 GNMA II TBA 30 YR 4 12 Aug 20164%   23 Aug 2046 18 Aug 2016

1,000,000.000 1,888.89106.937500Local1.000000 0.00 0.00 1,069,375.00
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1,000,000.000 106.937500 1,888.89 0.00Base 0.00 1,069,375.00

CITIGROUP GLOBAL MARKETS INC. USD/TBA12 Aug 2016 18 Aug 2016

1,000,000.000 1,888.89106.937500Local
1,000,000.000

1.000000
106.937500 1,888.89 0.00Base

0.00
0.00
0.00 1,069,375.00

1,069,375.00

NOMURA SECURITIES INTERNATIONAL INC USD/TBA15 Aug 2016 18 Aug 2016

1,000,000.000 1,888.89106.843750Local
1,000,000.000

1.000000
106.843750 1,888.89 0.00Base

0.00
0.00
0.00 1,068,437.50

1,068,437.50

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA15 Aug 2016 18 Aug 2016

1,750,000.000 3,305.56106.824218Local
1,750,000.000

1.000000
106.824218 3,305.56 0.00Base

0.00
0.00
0.00 1,869,423.82

1,869,423.82

JPMORGAN CHASE BANK USD/TBA15 Aug 2016 18 Aug 2016

750,000.000 1,416.67106.843749Local
750,000.000

1.000000
106.843749 1,416.67 0.00Base

0.00
0.00
0.00 801,328.12

801,328.12

CITIGROUP GLOBAL MARKETS INC. USD/TBA15 Aug 2016 18 Aug 2016

250,000.000 472.22106.843750Local
250,000.000

1.000000
106.843750 472.22 0.00Base

0.00
0.00
0.00 267,109.38

267,109.38

JPMORGAN CHASE BANK USD/TBA15 Aug 2016 18 Aug 2016

1,750,000.000 3,305.56106.824219Local
1,750,000.000

1.000000
106.824219 3,305.56 0.00Base

0.00
0.00
0.00 1,869,423.83

1,869,423.83
21H040681 Total

0.00 0.0014,166.68 8,014,472.657,500,000.000 Local

14,166.68 0.00 0.00 8,014,472.657,500,000.000 Base

JPMORGAN CHASE BANK USD/TBA21H040699 GNMA II TBA 30 YR 4 14 Sep 20164%   21 Sep 2046 21 Sep 2016

1,750,000.000 3,888.89107.062500Local
1,750,000.000

1.000000
107.062500 3,888.89 0.00Base

0.00
0.00
0.00 1,873,593.75

1,873,593.75

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA14 Sep 2016 21 Sep 2016

1,750,000.000 3,888.89107.062500Local
1,750,000.000

1.000000
107.062500 3,888.89 0.00Base

0.00
0.00
0.00 1,873,593.75

1,873,593.75
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21H040699 Total

0.00 0.007,777.78 3,747,187.503,500,000.000 Local

7,777.78 0.00 0.00 3,747,187.503,500,000.000 Base

BARCLAYS BANK PLC USD/TBA21H042687 GNMA II TBA 30 YR 4.5 15 Jul 20164.5%   23 Aug 2046 18 Aug 2016

800,000.000 1,700.00107.117187Local
800,000.000

1.000000
107.117187 1,700.00 0.00Base

0.00
0.00
0.00 856,937.50

856,937.50

CREDIT SUISSE SECURITIES (USA) LLC USD/TBA16 Aug 2016 18 Aug 2016

725,000.000 1,540.63107.250000Local
725,000.000

1.000000
107.250000 1,540.63 0.00Base

0.00
0.00
0.00 777,562.50

777,562.50

MORGAN STANLEY CO INCORPORATED USD/TBA16 Aug 2016 18 Aug 2016

725,000.000 1,540.63107.312500Local
725,000.000

1.000000
107.312500 1,540.63 0.00Base

0.00
0.00
0.00 778,015.63

778,015.63

BARCLAYS BANK PLC USD/TBA16 Aug 2016 18 Aug 2016

725,000.000 1,540.62107.328125Local
725,000.000

1.000000
107.328125 1,540.62 0.00Base

0.00
0.00
0.00 778,128.91

778,128.91

BARCLAYS BANK PLC USD/TBA16 Aug 2016 18 Aug 2016

725,000.000 1,540.62107.328125Local
725,000.000

1.000000
107.328125 1,540.62 0.00Base

0.00
0.00
0.00 778,128.91

778,128.91
21H042687 Total

0.00 0.007,862.50 3,968,773.453,700,000.000 Local

7,862.50 0.00 0.00 3,968,773.453,700,000.000 Base

HSBC SECURITIES (USA) INC.(FIXED IN USD/DTC225433AQ4 CRED SUIS GP FUN LTD 12 Sep 20164.55%   17 Apr 2026 15 Sep 2016

100,000.000 1,857.92104.601000Local1.000000
104.601000 1,857.92 0.00Base

0.00
0.00
0.00 104,601.00

104,601.00

GOLDMAN SACHS + CO USD/DTC244199BF1 DEERE + COMPANY 21 Jul 20163.9%   09 Jun 2042 26 Jul 2016

50,000.000 254.58110.217000Local1.000000
110.217000 254.58 0.00Base

0.00
0.00
0.00 55,108.50

55,108.50
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CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC25272KAA1 DIAMOND 1 FIN/DIAMOND 2 07 Sep 20163.48%   01 Jun 2019 12 Sep 2016

100,000.000 976.33103.190000Local1.000000
103.190000 976.33 0.00Base

0.00
0.00
0.00 103,190.00

103,190.00

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC25272KAG8 DIAMOND 1 FIN/DIAMOND 2 07 Sep 20165.45%   15 Jun 2023 12 Sep 2016

100,000.000 1,529.03107.176000Local1.000000
107.176000 1,529.03 0.00Base

0.00
0.00
0.00 107,176.00

107,176.00

GOLDMAN SACHS + CO USD/DTC25272KAR4 DIAMOND 1 FIN/DIAMOND 2 21 Jul 20168.35%   15 Jul 2046 26 Jul 2016

75,000.000 956.77114.002000Local1.000000
114.002000 956.77 0.00Base

0.00
0.00
0.00 85,501.50

85,501.50

WELLS FARGO SECURITIES LLC USD/DTC25468PDL7 WALT DISNEY COMPANY/THE 07 Sep 20160.875%   12 Jul 2019 12 Sep 2016

100,000.000 145.8399.268000Local1.000000
99.268000 145.83 0.00Base

0.00
0.00
0.00 99,268.00

99,268.00

US BANCORP INVESTMENTS INC USD/DTC25468PDN3 WALT DISNEY COMPANY/THE 12 Sep 20163%   30 Jul 2046 15 Sep 2016

100,000.000 525.0092.439000Local1.000000
92.439000 525.00 0.00Base

0.00
0.00
0.00 92,439.00

92,439.00

MORGAN STANLEY CO INCORPORATED USD/DTC26441CAH8 DUKE ENERGY CORP 01 Sep 20161.625%   15 Aug 2017 07 Sep 2016

75,000.000 74.48100.419000Local1.000000
100.419000 74.48 0.00Base

0.00
0.00
0.00 75,314.25

75,314.25

GOLDMAN SACHS + CO USD/DTC30231GAT9 EXXON MOBIL CORPORATION 21 Jul 20163.043%   01 Mar 2026 26 Jul 2016

200,000.000 2,417.49106.730000Local1.000000
106.730000 2,417.49 0.00Base

0.00
0.00
0.00 213,460.00

213,460.00

NESBITT BURNS USD/FED3137EADL0 FREDDIE MAC 29 Sep 20161%   29 Sep 2017 30 Sep 2016

175,000.000 4.86100.326000Local1.000000
100.326000 4.86 0.00Base

0.00
0.00
0.00 175,570.50

175,570.50

BANK OF AMERICA SECURITIES LLC USD/DTC345397VP5 FORD MOTOR CREDIT CO LLC 01 Sep 20166.625%   15 Aug 2017 07 Sep 2016

175,000.000 708.51104.721000Local1.000000 0.00 0.00 183,261.75
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104.721000 708.51 0.00Base 0.00 183,261.75

BARCLAYS CAPITAL INC. USD/DTC36164Q6M5 GE CAPITAL INTL FUNDING 12 Sep 20163.373%   15 Nov 2025 15 Sep 2016

100,000.000 1,124.33108.864000Local1.000000
108.864000 1,124.33 0.00Base

0.00
0.00
0.00 108,864.00

108,864.00

EXCHANGE OFFER (NON CASH) USD/DTC423074AX1 KRAFT HEINZ FOODS CO 16 Aug 20163.95%   15 Jul 2025 19 Aug 2016

75,000.000 255.10109.953000Local1.000000
109.953000 255.10 0.00Base

0.00
0.00
0.00 82,464.75

82,464.75

EXCHANGE OFFER (NON CASH) USD/DTC50077LAA4 KRAFT HEINZ FOODS CO 16 Aug 20164.375%   01 Jun 2046 19 Aug 2016

100,000.000 996.53108.770000Local1.000000
108.770000 996.53 0.00Base

0.00
0.00
0.00 108,770.00

108,770.00

EXCHANGE OFFER (NON CASH) USD/DTC50077LAC0 KRAFT HEINZ FOODS CO 16 Aug 20163%   01 Jun 2026 19 Aug 2016

100,000.000 683.33102.189000Local1.000000
102.189000 683.33 0.00Base

0.00
0.00
0.00 102,189.00

102,189.00

MILLENNIUM ADVISORS LLC USD/DTC552081AM3 LYONDELLBASELL IND NV 21 Jul 20164.625%   26 Feb 2055 26 Jul 2016

100,000.000 1,927.0899.107000Local1.000000
99.107000 1,927.08 0.00Base

0.00
0.00
0.00 99,107.00

99,107.00

BARCLAYS CAPITAL INC. USD/DTC651229AV8 NEWELL BRANDS INC 12 Sep 20163.85%   01 Apr 2023 15 Sep 2016

100,000.000 1,764.58106.077000Local1.000000
106.077000 1,764.58 0.00Base

0.00
0.00
0.00 106,077.00

106,077.00

GOLDMAN SACHS + CO USD/DTC655044AG0 NOBLE ENERGY INC 21 Jul 20165.25%   15 Nov 2043 26 Jul 2016

50,000.000 517.71104.221000Local1.000000
104.221000 517.71 0.00Base

0.00
0.00
0.00 52,110.50

52,110.50

MILLENNIUM ADVISORS LLC USD/DTC68389XBL8 ORACLE CORP 07 Sep 20162.4%   15 Sep 2023 12 Sep 2016

100,000.000 433.33101.158000Local1.000000
101.158000 433.33 0.00Base

0.00
0.00
0.00 101,158.00

101,158.00

MILLENNIUM ADVISORS LLC USD/DTC68389XBM6 ORACLE CORP 07 Sep 20162.65%   15 Jul 2026 12 Sep 2016
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NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100,000.000 478.47101.237000Local1.000000
101.237000 478.47 0.00Base

0.00
0.00
0.00 101,237.00

101,237.00

UBS SECURITIES LLC USD/DTC718172BL2 PHILIP MORRIS INTL INC 21 Jul 20164.25%   10 Nov 2044 26 Jul 2016

50,000.000 448.61112.081000Local1.000000
112.081000 448.61 0.00Base

0.00
0.00
0.00 56,040.50

56,040.50

MILLENNIUM ADVISORS LLC USD/DTC87165BAA1 SYNCHRONY FINANCIAL 01 Sep 20161.875%   15 Aug 2017 07 Sep 2016

50,000.000 57.29100.148000Local1.000000
100.148000 57.29 0.00Base

0.00
0.00
0.00 50,074.00

50,074.00

US BANCORP INVESTMENTS INC USD/DTC88167AAC5 TEVA PHARMACEUTICALS NE 12 Sep 20162.2%   21 Jul 2021 15 Sep 2016

100,000.000 330.0099.756000Local1.000000
99.756000 330.00 0.00Base

0.00
0.00
0.00 99,756.00

99,756.00

JEFFERIES + COMPANY INC USD/DTC89356BAB4 TRANSCANADA TRUST 21 Sep 20161%   15 Aug 2076 26 Sep 2016

50,000.000 367.19104.875000Local1.000000
104.875000 367.19 0.00Base

0.00
0.00
0.00 52,437.50

52,437.50

BANK OF AMERICA SECURITIES LLC USD/DTC900123AY6 REPUBLIC OF TURKEY 29 Sep 20166.875%   17 Mar 2036

15,000.000 48.70116.625000Local1.000000
116.625000 48.70 0.00Base

0.00
0.00
0.00 17,493.75

17,493.75

BANK OF AMERICA SECURITIES LLC USD/DTC29 Sep 2016 CANCEL

-15,000.000 -48.70116.625000Local1.000000
116.625000 -48.70 0.00Base

0.00
0.00
0.00 -17,493.75

-17,493.75

BANK OF AMERICA SECURITIES LLC USD/DTC29 Sep 2016 OPEN

30,000.000 97.40117.000000Local1.000000
117.000000 97.40 0.00Base

0.00
0.00
0.00 35,100.00

35,100.00

BANK OF AMERICA SECURITIES LLC USD/DTC29 Sep 2016 OPEN

15,000.000 48.70116.625000Local1.000000
116.625000 48.70 0.00Base

0.00
0.00
0.00 17,493.75

17,493.75

NOMURA SECURITIES/FIXED INCOME USD/DTC29 Sep 2016
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NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15,000.000 48.70117.000000Local1.000000
117.000000 48.70 0.00Base

0.00
0.00
0.00 17,550.00

17,550.00

NOMURA SECURITIES/FIXED INCOME USD/DTC29 Sep 2016 CANCEL

-15,000.000 -48.70117.000000Local1.000000
117.000000 -48.70 0.00Base

0.00
0.00
0.00 -17,550.00

-17,550.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC30 Sep 2016 OPEN

15,000.000 51.56117.021000Local1.000000
117.021000 51.56 0.00Base

0.00
0.00
0.00 17,553.15

17,553.15

BNY MELLON/NOMURA INT'L PLC REPO USD/DTC29 Sep 2016 OPEN

15,000.000 48.70117.000000Local1.000000
117.000000 48.70 0.00Base

0.00
0.00
0.00 17,550.00

17,550.00
900123AY6 Total

0.00 0.00246.36 87,696.9075,000.000 Local

246.36 0.00 0.00 87,696.90Base

GOLDMAN SACHS + CO USD/DTC900123BG4 REPUBLIC OF TURKEY 28 Sep 20166.75%   30 May 2040 OPEN

250,000.000 5,765.62116.400004Local1.000000
116.400004 5,765.62 0.00Base

0.00
0.00
0.00 291,000.01

291,000.01

BARCLAYS CAPITAL INC. USD/DTC900123CK4 REPUBLIC OF TURKEY 29 Sep 20164.875%   09 Oct 2026

200,000.000 5,552.08101.125000Local1.000000
101.125000 5,552.08 0.00Base

0.00
0.00
0.00 202,250.00

202,250.00

BARCLAYS CAPITAL INC. USD/DTC29 Sep 2016 CANCEL

-200,000.000 -5,552.08101.125000Local1.000000
101.125000 -5,552.08 0.00Base

0.00
0.00
0.00 -202,250.00

-202,250.00

NOMURA SECURITIES/FIXED INCOME USD/DTC29 Sep 2016

125,000.000 3,470.05101.625000Local1.000000
101.625000 3,470.05 0.00Base

0.00
0.00
0.00 127,031.25

127,031.25

NOMURA SECURITIES/FIXED INCOME USD/DTC29 Sep 2016 CANCEL

-125,000.000 -3,470.05101.625000Local1.000000 0.00 0.00 -127,031.25
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NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.625000 -3,470.05 0.00Base 0.00 -127,031.25

BNY MELLON/NOMURA INT'L PLC REPO USD/DTC29 Sep 2016 OPEN

125,000.000 3,470.05101.625000Local1.000000
101.625000 3,470.05 0.00Base

0.00
0.00
0.00 127,031.25

127,031.25
900123CK4 Total

0.00 0.003,470.05 127,031.25125,000.000 Local

3,470.05 0.00 0.00 127,031.25Base

GOLDMAN SACHS + CO USD/FED912810RK6 US TREASURY N/B 21 Jul 20162.5%   15 Feb 2045 26 Jul 2016

500,000.000 5,563.19104.230468Local1.000000
104.230468 5,563.19 0.00Base

0.00
0.00
0.00 521,152.34

521,152.34

BANK OF AMERICA INTL NY UNITED STAT USD/FED09 Aug 2016 10 Aug 2016

200,000.000 2,431.32104.867190Local1.000000
104.867190 2,431.32 0.00Base

0.00
0.00
0.00 209,734.38

209,734.38

JPMORGAN CHASE BANK USD/FED25 Aug 2016 26 Aug 2016

400,000.000 298.91105.210937Local1.000000
105.210937 298.91 0.00Base

0.00
0.00
0.00 420,843.75

420,843.75
912810RK6 Total

0.00 0.008,293.42 1,151,730.471,100,000.000 Local

8,293.42 0.00 0.00 1,151,730.47Base

BARCLAYS BANK PLC USD/FED912810RQ3 US TREASURY N/B 13 Sep 20162.5%   15 Feb 2046 14 Sep 2016

200,000.000 407.61100.777343Local1.000000
100.777343 407.61 0.00Base

0.00
0.00
0.00 201,554.69

201,554.69

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828J27 US TREASURY N/B 21 Jul 20162%   15 Feb 2025 26 Jul 2016

1,000,000.000 8,901.10104.035156Local1.000000
104.035156 8,901.10 0.00Base

0.00
0.00
0.00 1,040,351.56

1,040,351.56

GOLDMAN SACHS + CO USD/FED912828N89 US TREASURY N/B 17 Aug 20161.375%   31 Jan 2021 18 Aug 2016

1,000,000.000 672.55101.054688Local1.000000 0.00 0.00 1,010,546.88
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NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.054688 672.55 0.00Base 0.00 1,010,546.88

GOLDMAN SACHS + CO USD/FED912828P46 US TREASURY N/B 25 Aug 20161.625%   15 Feb 2026 26 Aug 2016

600,000.000 291.44100.429688Local1.000000
100.429688 291.44 0.00Base

0.00
0.00
0.00 602,578.13

602,578.13

MORGAN STANLEY CO INCORPORATED USD/FED13 Sep 2016 14 Sep 2016

500,000.000 662.3699.019531Local1.000000
99.019531 662.36 0.00Base

0.00
0.00
0.00 495,097.66

495,097.66
912828P46 Total

0.00 0.00953.80 1,097,675.791,100,000.000 Local

953.80 0.00 0.00 1,097,675.79Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828PA2 US TREASURY N/B 08 Aug 20161.875%   30 Sep 2017 10 Aug 2016

1,225,000.000 8,283.81101.371094Local1.000000
101.371094 8,283.81 0.00Base

0.00
0.00
0.00 1,241,795.90

1,241,795.90

GOLDMAN SACHS + CO USD/FED912828R36 US TREASURY N/B 09 Aug 20161.625%   15 May 2026 10 Aug 2016

700,000.000 2,689.20100.585937Local1.000000
100.585937 2,689.20 0.00Base

0.00
0.00
0.00 704,101.56

704,101.56

MORGAN STANLEY CO INCORPORATED USD/FED912828S27 US TREASURY N/B 17 Aug 20161.125%   30 Jun 2021 18 Aug 2016

1,000,000.000 1,497.9699.804688Local1.000000
99.804688 1,497.96 0.00Base

0.00
0.00
0.00 998,046.88

998,046.88

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828S68 US TREASURY N/B 02 Aug 20160.75%   31 Jul 2018 03 Aug 2016

1,000,000.000 61.14100.152344Local1.000000
100.152344 61.14 0.00Base

0.00
0.00
0.00 1,001,523.44

1,001,523.44

BARCLAYS BANK PLC USD/FED912828TG5 US TREASURY N/B 28 Jul 20160.5%   31 Jul 2017 29 Jul 2016

1,225,000.000 3,028.8599.898438Local1.000000
99.898438 3,028.85 0.00Base

0.00
0.00
0.00 1,223,755.86

1,223,755.86

JPMORGAN CHASE BANK USD/FED912828TM2 US TREASURY N/B 02 Aug 20160.625%   31 Aug 2017 03 Aug 2016
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NHJG
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,650,000.000 4,371.60100.015625Local1.000000
100.015625 4,371.60 0.00Base

0.00
0.00
0.00 1,650,257.81

1,650,257.81

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828XP0 US TREASURY N/B 28 Jul 20160.625%   31 Jul 2017 29 Jul 2016

400,000.000 1,236.26100.019533Local1.000000
100.019533 1,236.26 0.00Base

0.00
0.00
0.00 400,078.13

400,078.13

BARCLAYS CAPITAL INC. USD/DTC92343VBR4 VERIZON COMMUNICATIONS 07 Sep 20165.15%   15 Sep 2023 12 Sep 2016

100,000.000 2,532.08117.220000Local1.000000
117.220000 2,532.08 0.00Base

0.00
0.00
0.00 117,220.00

117,220.00

MORGAN STANLEY CO INCORPORATED USD/DTC94988J5D5 WELLS FARGO BANK NA 12 Sep 20161.75%   24 May 2019 15 Sep 2016

100,000.000 500.69100.709000Local1.000000
100.709000 500.69 0.00Base

0.00
0.00
0.00 100,709.00

100,709.00

302,141.36186,300,000.000 Local
302,141.36170,275,000.000 Base

0.00
0.00

0.00
0.00

196,947,304.45
196,947,304.45

US DOLLAR Total

FIXED INCOME  Total
186,300,000.000
170,275,000.000 Base 302,141.36 0.00 0.00 196,947,304.45

324,386,713.480.000.00302,141.36

313,739,409.030

170,275,000.000

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

ISBI SHELL ACCOUNTSPurchase and Sales by Report Date
ISBI SHELL ACCOUNTS

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHJI
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Jul 20161.000% 31 Dec 2030 18 Jul 2016

STIF FUND

1,944,420.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,944,420.69

1,944,420.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

3,663,237.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,663,237.55

3,663,237.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

3,830,922.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,830,922.43

3,830,922.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Aug 20160.536% 31 Dec 2030 02 Aug 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

315,338.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 315,338.68

315,338.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Aug 20160.551% 31 Dec 2030 05 Aug 2016

STIF FUND

2,923,966.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,923,966.29

2,923,966.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20160.549% 31 Dec 2030 15 Aug 2016

STIF FUND

3,295,250.000 0.00100.000000Local1.000000 0.00 0.00 3,295,250.00
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,295,250.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Aug 20160.558% 31 Dec 2030 16 Aug 2016

STIF FUND

67,031.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,031.25

67,031.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Aug 20160.559% 31 Dec 2030 25 Aug 2016

STIF FUND

18,167,909.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,167,909.62

18,167,909.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Sep 20160.609% 31 Dec 2030 15 Sep 2016

STIF FUND

37,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,500.00

37,500.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Sep 20160.614% 31 Dec 2030 23 Sep 2016

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

5,620,983.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,620,983.50

5,620,983.50
86199E9B7 Total

0.00 0.000.00 39,866,560.0339,866,560.030 Local

0.00 0.00 0.00 39,866,560.03Base

0.0039,866,560.030 Local
0.00Base

0.00
0.00

0.00
0.00

39,866,560.03
39,866,560.03

US DOLLAR Total

CASH EQUIVALENTS  Total
39,866,560.030
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 39,866,560.03

FIXED INCOME
US DOLLAR

ASSET TRANSFER AT MARKET NON CASH USD/FED912810DZ8 US TREASURY N/B 18 Jul 20168.875%   15 Aug 2017 18 Jul 2016

150,000.000 5,559.07108.836000Local1.000000
108.836000 5,559.07 0.00Base

0.00
0.00
0.00 163,254.00

163,254.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EA2 US TREASURY N/B 18 Jul 20169.125%   15 May 2018 18 Jul 2016

100,000.000 1,537.36115.297000Local1.000000
115.297000 1,537.36 0.00Base

0.00
0.00
0.00 115,297.00

115,297.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 16,613.45115.304688Local1.000000
115.304688 16,613.45 0.00Base

0.00
0.00
0.00 1,153,046.88

1,153,046.88
912810EA2 Total

0.00 0.0018,150.81 1,268,343.881,100,000.000 Local

18,150.81 0.00 0.00 1,268,343.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EB0 US TREASURY N/B 18 Jul 20169%   15 Nov 2018 18 Jul 2016

100,000.000 1,516.30119.035000Local1.000000
119.035000 1,516.30 0.00Base

0.00
0.00
0.00 119,035.00

119,035.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EC8 US TREASURY N/B 18 Jul 20168.875%   15 Feb 2019 18 Jul 2016

200,000.000 7,412.09120.734000Local1.000000
120.734000 7,412.09 0.00Base

0.00
0.00
0.00 241,468.00

241,468.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810ED6 US TREASURY N/B 18 Jul 20168.125%   15 Aug 2019 18 Jul 2016

200,000.000 6,785.71121.965000Local1.000000
121.965000 6,785.71 0.00Base

0.00
0.00
0.00 243,930.00

243,930.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EE4 US TREASURY N/B 18 Jul 20168.5%   15 Feb 2020 18 Jul 2016

100,000.000 3,549.45126.555000Local1.000000 0.00 0.00 126,555.00
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NHJI
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

126.555000 3,549.45 0.00Base 0.00 126,555.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EF1 US TREASURY N/B 18 Jul 20168.75%   15 May 2020 18 Jul 2016

100,000.000 1,474.18128.984000Local1.000000
128.984000 1,474.18 0.00Base

0.00
0.00
0.00 128,984.00

128,984.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EG9 US TREASURY N/B 18 Jul 20168.75%   15 Aug 2020 18 Jul 2016

200,000.000 7,307.69130.816000Local1.000000
130.816000 7,307.69 0.00Base

0.00
0.00
0.00 261,632.00

261,632.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EH7 US TREASURY N/B 18 Jul 20167.875%   15 Feb 2021 18 Jul 2016

100,000.000 3,288.46130.145000Local1.000000
130.145000 3,288.46 0.00Base

0.00
0.00
0.00 130,145.00

130,145.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EJ3 US TREASURY N/B 18 Jul 20168.125%   15 May 2021 18 Jul 2016

100,000.000 1,368.89132.863000Local1.000000
132.863000 1,368.89 0.00Base

0.00
0.00
0.00 132,863.00

132,863.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 14,792.80132.859375Local1.000000
132.859375 14,792.80 0.00Base

0.00
0.00
0.00 1,328,593.75

1,328,593.75

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 16,338.32132.929688Local1.000000
132.929688 16,338.32 0.00Base

0.00
0.00
0.00 1,329,296.88

1,329,296.88
912810EJ3 Total

0.00 0.0032,500.01 2,790,753.632,100,000.000 Local

32,500.01 0.00 0.00 2,790,753.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EK0 US TREASURY N/B 18 Jul 20168.125%   15 Aug 2021 18 Jul 2016

100,000.000 3,392.86134.289000Local1.000000
134.289000 3,392.86 0.00Base

0.00
0.00
0.00 134,289.00

134,289.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EL8 US TREASURY N/B 18 Jul 20168%   15 Nov 2021 18 Jul 2016

350,000.000 4,717.39135.059000Local1.000000 0.00 0.00 472,706.50
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135.059000 4,717.39 0.00Base 0.00 472,706.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EM6 US TREASURY N/B 18 Jul 20167.25%   15 Aug 2022 18 Jul 2016

150,000.000 4,541.21135.008000Local1.000000
135.008000 4,541.21 0.00Base

0.00
0.00
0.00 202,512.00

202,512.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EN4 US TREASURY N/B 18 Jul 20167.625%   15 Nov 2022 18 Jul 2016

100,000.000 1,284.65138.383000Local1.000000
138.383000 1,284.65 0.00Base

0.00
0.00
0.00 138,383.00

138,383.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EP9 US TREASURY N/B 18 Jul 20167.125%   15 Feb 2023 18 Jul 2016

150,000.000 4,462.91136.453000Local1.000000
136.453000 4,462.91 0.00Base

0.00
0.00
0.00 204,679.50

204,679.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EQ7 US TREASURY N/B 18 Jul 20166.25%   15 Aug 2023 18 Jul 2016

250,000.000 6,524.72132.801000Local1.000000
132.801000 6,524.72 0.00Base

0.00
0.00
0.00 332,002.50

332,002.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810ES3 US TREASURY N/B 18 Jul 20167.5%   15 Nov 2024 18 Jul 2016

150,000.000 1,895.38147.348000Local1.000000
147.348000 1,895.38 0.00Base

0.00
0.00
0.00 221,022.00

221,022.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810ET1 US TREASURY N/B 18 Jul 20167.625%   15 Feb 2025 18 Jul 2016

150,000.000 4,776.10149.453000Local1.000000
149.453000 4,776.10 0.00Base

0.00
0.00
0.00 224,179.50

224,179.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EV6 US TREASURY N/B 18 Jul 20166.875%   15 Aug 2025 18 Jul 2016

150,000.000 4,306.32145.395000Local1.000000
145.395000 4,306.32 0.00Base

0.00
0.00
0.00 218,092.50

218,092.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EW4 US TREASURY N/B 18 Jul 20166%   15 Feb 2026 18 Jul 2016

300,000.000 7,516.48139.555000Local1.000000
139.555000 7,516.48 0.00Base

0.00
0.00
0.00 418,665.00

418,665.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016
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500,000.000 13,516.48140.148437Local1.000000
140.148437 13,516.48 0.00Base

0.00
0.00
0.00 700,742.19

700,742.19
912810EW4 Total

0.00 0.0021,032.96 1,119,407.19800,000.000 Local

21,032.96 0.00 0.00 1,119,407.19Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EX2 US TREASURY N/B 18 Jul 20166.75%   15 Aug 2026 18 Jul 2016

700,000.000 19,730.77148.430000Local1.000000
148.430000 19,730.77 0.00Base

0.00
0.00
0.00 1,039,010.00

1,039,010.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

500,000.000 15,206.04149.136718Local1.000000
149.136718 15,206.04 0.00Base

0.00
0.00
0.00 745,683.59

745,683.59
912810EX2 Total

0.00 0.0034,936.81 1,784,693.591,200,000.000 Local

34,936.81 0.00 0.00 1,784,693.59Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EY0 US TREASURY N/B 18 Jul 20166.5%   15 Nov 2026 18 Jul 2016

900,000.000 9,855.98146.805000Local1.000000
146.805000 9,855.98 0.00Base

0.00
0.00
0.00 1,321,245.00

1,321,245.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EZ7 US TREASURY N/B 18 Jul 20166.625%   15 Feb 2027 18 Jul 2016

650,000.000 17,982.14148.953000Local1.000000
148.953000 17,982.14 0.00Base

0.00
0.00
0.00 968,194.50

968,194.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

500,000.000 14,924.45149.570312Local1.000000
149.570312 14,924.45 0.00Base

0.00
0.00
0.00 747,851.56

747,851.56
912810EZ7 Total

0.00 0.0032,906.59 1,716,046.061,150,000.000 Local

32,906.59 0.00 0.00 1,716,046.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FA1 US TREASURY N/B 18 Jul 20166.375%   15 Aug 2027 18 Jul 2016

700,000.000 18,634.61148.106000Local1.000000 0.00 0.00 1,036,742.00
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148.106000 18,634.61 0.00Base 0.00 1,036,742.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FB9 US TREASURY N/B 18 Jul 20166.125%   15 Nov 2027 18 Jul 2016

1,700,000.000 17,542.80146.266000Local1.000000
146.266000 17,542.80 0.00Base

0.00
0.00
0.00 2,486,522.00

2,486,522.00

MORGAN STANLEY CO INCORPORATED USD/FED21 Sep 2016 22 Sep 2016

1,500,000.000 32,455.84144.542969Local1.000000
144.542969 32,455.84 0.00Base

0.00
0.00
0.00 2,168,144.53

2,168,144.53
912810FB9 Total

0.00 0.0049,998.64 4,654,666.533,200,000.000 Local

49,998.64 0.00 0.00 4,654,666.53Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FE3 US TREASURY N/B 18 Jul 20165.5%   15 Aug 2028 18 Jul 2016

1,200,000.000 27,560.44141.641000Local1.000000
141.641000 27,560.44 0.00Base

0.00
0.00
0.00 1,699,692.00

1,699,692.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 23,722.53141.613281Local1.000000
141.613281 23,722.53 0.00Base

0.00
0.00
0.00 1,416,132.81

1,416,132.81
912810FE3 Total

0.00 0.0051,282.97 3,115,824.812,200,000.000 Local

51,282.97 0.00 0.00 3,115,824.81Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FF0 US TREASURY N/B 18 Jul 20165.25%   15 Nov 2028 18 Jul 2016

1,500,000.000 13,267.66139.481000Local1.000000
139.481000 13,267.66 0.00Base

0.00
0.00
0.00 2,092,215.00

2,092,215.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FG8 US TREASURY N/B 18 Jul 20165.25%   15 Feb 2029 18 Jul 2016

1,100,000.000 24,115.38140.113000Local1.000000
140.113000 24,115.38 0.00Base

0.00
0.00
0.00 1,541,243.00

1,541,243.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,400,000.000 31,701.92140.109375Local1.000000 0.00 0.00 1,961,531.25
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140.109375 31,701.92 0.00Base 0.00 1,961,531.25
912810FG8 Total

0.00 0.0055,817.30 3,502,774.252,500,000.000 Local

55,817.30 0.00 0.00 3,502,774.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FJ2 US TREASURY N/B 18 Jul 20166.125%   15 Aug 2029 18 Jul 2016

900,000.000 23,019.23151.656000Local1.000000
151.656000 23,019.23 0.00Base

0.00
0.00
0.00 1,364,904.00

1,364,904.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FM5 US TREASURY N/B 18 Jul 20166.25%   15 May 2030 18 Jul 2016

1,500,000.000 15,794.84155.918000Local1.000000
155.918000 15,794.84 0.00Base

0.00
0.00
0.00 2,338,770.00

2,338,770.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FP8 US TREASURY N/B 18 Jul 20165.375%   15 Feb 2031 18 Jul 2016

2,400,000.000 53,868.13147.266000Local1.000000
147.266000 53,868.13 0.00Base

0.00
0.00
0.00 3,534,384.00

3,534,384.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 23,183.38147.167969Local1.000000
147.167969 23,183.38 0.00Base

0.00
0.00
0.00 1,471,679.69

1,471,679.69
912810FP8 Total

0.00 0.0077,051.51 5,006,063.693,400,000.000 Local

77,051.51 0.00 0.00 5,006,063.69Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FT0 US TREASURY N/B 18 Jul 20164.5%   15 Feb 2036 18 Jul 2016

2,600,000.000 48,857.14143.254000Local1.000000
143.254000 48,857.14 0.00Base

0.00
0.00
0.00 3,724,604.00

3,724,604.00

GOLDMAN SACHS + CO USD/FED24 Aug 2016 25 Aug 2016

2,000,000.000 2,445.65143.343750Local1.000000
143.343750 2,445.65 0.00Base

0.00
0.00
0.00 2,866,875.00

2,866,875.00
912810FT0 Total

0.00 0.0051,302.79 6,591,479.004,600,000.000 Local

51,302.79 0.00 0.00 6,591,479.00Base

Books Closed Prepared by State StreetPage 2855



NHJI
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PT9 US TREASURY N/B 18 Jul 20164.75%   15 Feb 2037 18 Jul 2016

900,000.000 17,851.65148.012000Local1.000000
148.012000 17,851.65 0.00Base

0.00
0.00
0.00 1,332,108.00

1,332,108.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 20,487.64147.625000Local1.000000
147.625000 20,487.64 0.00Base

0.00
0.00
0.00 1,476,250.00

1,476,250.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 21,401.10149.070313Local1.000000
149.070313 21,401.10 0.00Base

0.00
0.00
0.00 1,490,703.13

1,490,703.13
912810PT9 Total

0.00 0.0059,740.39 4,299,061.132,900,000.000 Local

59,740.39 0.00 0.00 4,299,061.13Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PU6 US TREASURY N/B 18 Jul 20165%   15 May 2037 18 Jul 2016

1,150,000.000 9,687.50152.887000Local1.000000
152.887000 9,687.50 0.00Base

0.00
0.00
0.00 1,758,200.50

1,758,200.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 10,054.35153.992188Local1.000000
153.992188 10,054.35 0.00Base

0.00
0.00
0.00 1,539,921.88

1,539,921.88
912810PU6 Total

0.00 0.0019,741.85 3,298,122.382,150,000.000 Local

19,741.85 0.00 0.00 3,298,122.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PW2 US TREASURY N/B 18 Jul 20164.375%   15 Feb 2038 18 Jul 2016

1,200,000.000 21,923.08141.887000Local1.000000
141.887000 21,923.08 0.00Base

0.00
0.00
0.00 1,702,644.00

1,702,644.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 18,870.19141.550781Local1.000000
141.550781 18,870.19 0.00Base

0.00
0.00
0.00 1,415,507.81

1,415,507.81
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912810PW2 Total

0.00 0.0040,793.27 3,118,151.812,200,000.000 Local

40,793.27 0.00 0.00 3,118,151.81Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PX0 US TREASURY N/B 18 Jul 20164.5%   15 May 2038 18 Jul 2016

1,350,000.000 10,235.05144.422000Local1.000000
144.422000 10,235.05 0.00Base

0.00
0.00
0.00 1,949,697.00

1,949,697.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 9,048.91145.625000Local1.000000
145.625000 9,048.91 0.00Base

0.00
0.00
0.00 1,456,250.00

1,456,250.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED24 Aug 2016 25 Aug 2016

2,000,000.000 24,945.65144.804688Local1.000000
144.804688 24,945.65 0.00Base

0.00
0.00
0.00 2,896,093.75

2,896,093.75
912810PX0 Total

0.00 0.0044,229.61 6,302,040.754,350,000.000 Local

44,229.61 0.00 0.00 6,302,040.75Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912810QA9 US TREASURY N/B 15 Jul 20163.5%   15 Feb 2039 18 Jul 2016

1,000,000.000 14,807.69125.910156Local1.000000
125.910156 14,807.69 0.00Base

0.00
0.00
0.00 1,259,101.56

1,259,101.56

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

2,250,000.000 32,884.61125.703000Local1.000000
125.703000 32,884.61 0.00Base

0.00
0.00
0.00 2,828,317.50

2,828,317.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 15,769.23127.027344Local1.000000
127.027344 15,769.23 0.00Base

0.00
0.00
0.00 1,270,273.44

1,270,273.44
912810QA9 Total

0.00 0.0063,461.53 5,357,692.504,250,000.000 Local

63,461.53 0.00 0.00 5,357,692.50Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912810QB7 US TREASURY N/B 18 Jul 20164.25%   15 May 2039 18 Jul 2016

2,100,000.000 15,036.68139.207000Local1.000000
139.207000 15,036.68 0.00Base

0.00
0.00
0.00 2,923,347.00

2,923,347.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 7,737.77138.894531Local1.000000
138.894531 7,737.77 0.00Base

0.00
0.00
0.00 1,388,945.31

1,388,945.31

BANK OF AMERICA INTL NY UNITED STAT USD/FED03 Aug 2016 04 Aug 2016

500,000.000 4,677.31139.460937Local1.000000
139.460937 4,677.31 0.00Base

0.00
0.00
0.00 697,304.69

697,304.69

GOLDMAN SACHS + CO USD/FED04 Aug 2016 05 Aug 2016

1,500,000.000 14,205.16140.378906Local1.000000
140.378906 14,205.16 0.00Base

0.00
0.00
0.00 2,105,683.59

2,105,683.59
912810QB7 Total

0.00 0.0041,656.92 7,115,280.595,100,000.000 Local

41,656.92 0.00 0.00 7,115,280.59Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QC5 US TREASURY N/B 18 Jul 20164.5%   15 Aug 2039 18 Jul 2016

2,250,000.000 42,280.22144.016000Local1.000000
144.016000 42,280.22 0.00Base

0.00
0.00
0.00 3,240,360.00

3,240,360.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

900,000.000 17,468.41143.593750Local1.000000
143.593750 17,468.41 0.00Base

0.00
0.00
0.00 1,292,343.75

1,292,343.75
912810QC5 Total

0.00 0.0059,748.63 4,532,703.753,150,000.000 Local

59,748.63 0.00 0.00 4,532,703.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QD3 US TREASURY N/B 18 Jul 20164.375%   15 Nov 2039 18 Jul 2016

2,400,000.000 17,690.22141.609000Local1.000000
141.609000 17,690.22 0.00Base

0.00
0.00
0.00 3,398,616.00

3,398,616.00
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GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 8,797.55142.992188Local1.000000
142.992188 8,797.55 0.00Base

0.00
0.00
0.00 1,429,921.88

1,429,921.88
912810QD3 Total

0.00 0.0026,487.77 4,828,537.883,400,000.000 Local

26,487.77 0.00 0.00 4,828,537.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QE1 US TREASURY N/B 18 Jul 20164.625%   15 Feb 2040 18 Jul 2016

4,000,000.000 77,252.75146.398000Local1.000000
146.398000 77,252.75 0.00Base

0.00
0.00
0.00 5,855,920.00

5,855,920.00

GOLDMAN SACHS + CO USD/FED24 Aug 2016 25 Aug 2016

2,000,000.000 2,513.59147.160157Local1.000000
147.160157 2,513.59 0.00Base

0.00
0.00
0.00 2,943,203.13

2,943,203.13

BARCLAYS BANK PLC USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 14,327.45142.843750Local1.000000
142.843750 14,327.45 0.00Base

0.00
0.00
0.00 4,285,312.50

4,285,312.50
912810QE1 Total

0.00 0.0094,093.79 13,084,435.639,000,000.000 Local

94,093.79 0.00 0.00 13,084,435.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QH4 US TREASURY N/B 18 Jul 20164.375%   15 May 2040 18 Jul 2016

3,350,000.000 24,692.59141.672000Local1.000000
141.672000 24,692.59 0.00Base

0.00
0.00
0.00 4,746,012.00

4,746,012.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 7,965.35141.410156Local1.000000
141.410156 7,965.35 0.00Base

0.00
0.00
0.00 1,414,101.56

1,414,101.56

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 46,365.49138.105469Local1.000000
138.105469 46,365.49 0.00Base

0.00
0.00
0.00 4,143,164.06

4,143,164.06
912810QH4 Total
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0.00 0.0079,023.43 10,303,277.627,350,000.000 Local

79,023.43 0.00 0.00 10,303,277.62Base

GOLDMAN SACHS + CO USD/FED912810QK7 US TREASURY N/B 15 Jul 20163.875%   15 Aug 2040 18 Jul 2016

2,000,000.000 32,788.46132.472657Local1.000000
132.472657 32,788.46 0.00Base

0.00
0.00
0.00 2,649,453.13

2,649,453.13

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

2,900,000.000 46,925.82132.246000Local1.000000
132.246000 46,925.82 0.00Base

0.00
0.00
0.00 3,835,134.00

3,835,134.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 16,713.60131.875000Local1.000000
131.875000 16,713.60 0.00Base

0.00
0.00
0.00 1,318,750.00

1,318,750.00
912810QK7 Total

0.00 0.0096,427.88 7,803,337.135,900,000.000 Local

96,427.88 0.00 0.00 7,803,337.13Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QL5 US TREASURY N/B 18 Jul 20164.25%   15 Nov 2040 18 Jul 2016

3,100,000.000 22,197.01139.555000Local1.000000
139.555000 22,197.01 0.00Base

0.00
0.00
0.00 4,326,205.00

4,326,205.00

GOLDMAN SACHS + CO USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 45,040.76136.117188Local1.000000
136.117188 45,040.76 0.00Base

0.00
0.00
0.00 4,083,515.63

4,083,515.63
912810QL5 Total

0.00 0.0067,237.77 8,409,720.636,100,000.000 Local

67,237.77 0.00 0.00 8,409,720.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QN1 US TREASURY N/B 18 Jul 20164.75%   15 Feb 2041 18 Jul 2016

3,400,000.000 67,740.28149.563000Local1.000000
149.563000 67,740.28 0.00Base

0.00
0.00
0.00 5,085,142.00

5,085,142.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016
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1,000,000.000 20,487.64149.257813Local1.000000
149.257813 20,487.64 0.00Base

0.00
0.00
0.00 1,492,578.13

1,492,578.13

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

2,800,000.000 13,733.70145.902344Local1.000000
145.902344 13,733.70 0.00Base

0.00
0.00
0.00 4,085,265.63

4,085,265.63
912810QN1 Total

0.00 0.00101,961.62 10,662,985.767,200,000.000 Local

101,961.62 0.00 0.00 10,662,985.76Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QQ4 US TREASURY N/B 18 Jul 20164.375%   15 May 2041 18 Jul 2016

2,650,000.000 19,532.95142.340000Local1.000000
142.340000 19,532.95 0.00Base

0.00
0.00
0.00 3,772,010.00

3,772,010.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 8,797.55143.968750Local1.000000
143.968750 8,797.55 0.00Base

0.00
0.00
0.00 1,439,687.50

1,439,687.50

GOLDMAN SACHS + CO USD/FED04 Aug 2016 05 Aug 2016

2,300,000.000 22,421.88143.539063Local1.000000
143.539063 22,421.88 0.00Base

0.00
0.00
0.00 3,301,398.44

3,301,398.44
912810QQ4 Total

0.00 0.0050,752.38 8,513,095.945,950,000.000 Local

50,752.38 0.00 0.00 8,513,095.94Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QS0 US TREASURY N/B 18 Jul 20163.75%   15 Aug 2041 18 Jul 2016

2,950,000.000 46,195.05130.141000Local1.000000
130.141000 46,195.05 0.00Base

0.00
0.00
0.00 3,839,159.50

3,839,159.50

JPMORGAN CHASE BANK USD/FED19 Jul 2016 20 Jul 2016

100,000.000 1,607.14130.382812Local1.000000
130.382812 1,607.14 0.00Base

0.00
0.00
0.00 130,382.81

130,382.81

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 16,174.45129.863281Local1.000000 0.00 0.00 1,298,632.81
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129.863281 16,174.45 0.00Base 0.00 1,298,632.81

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 16,895.60131.714844Local1.000000
131.714844 16,895.60 0.00Base

0.00
0.00
0.00 1,317,148.44

1,317,148.44
912810QS0 Total

0.00 0.0080,872.24 6,585,323.565,050,000.000 Local

80,872.24 0.00 0.00 6,585,323.56Base

CITIGROUP GLOBAL MARKETS INC. USD/FED912810QT8 US TREASURY N/B 15 Jul 20163.125%   15 Nov 2041 18 Jul 2016

1,000,000.000 5,434.78118.015625Local1.000000
118.015625 5,434.78 0.00Base

0.00
0.00
0.00 1,180,156.25

1,180,156.25

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

2,650,000.000 13,952.11117.836000Local1.000000
117.836000 13,952.11 0.00Base

0.00
0.00
0.00 3,122,654.00

3,122,654.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,689.54117.570313Local1.000000
117.570313 5,689.54 0.00Base

0.00
0.00
0.00 1,175,703.13

1,175,703.13

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 12,567.93119.421875Local1.000000
119.421875 12,567.93 0.00Base

0.00
0.00
0.00 2,388,437.50

2,388,437.50
912810QT8 Total

0.00 0.0037,644.36 7,866,950.886,650,000.000 Local

37,644.36 0.00 0.00 7,866,950.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QU5 US TREASURY N/B 18 Jul 20163.125%   15 Feb 2042 18 Jul 2016

3,300,000.000 43,063.19117.887000Local1.000000
117.887000 43,063.19 0.00Base

0.00
0.00
0.00 3,890,271.00

3,890,271.00

MORGAN STANLEY CO INCORPORATED USD/FED18 Jul 2016 19 Jul 2016

300,000.000 3,992.10118.656250Local1.000000
118.656250 3,992.10 0.00Base

0.00
0.00
0.00 355,968.75

355,968.75
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MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 13,478.71117.687500Local1.000000
117.687500 13,478.71 0.00Base

0.00
0.00
0.00 1,176,875.00

1,176,875.00

GOLDMAN SACHS + CO USD/FED04 Aug 2016 05 Aug 2016

3,000,000.000 44,299.45119.011719Local1.000000
119.011719 44,299.45 0.00Base

0.00
0.00
0.00 3,570,351.56

3,570,351.56
912810QU5 Total

0.00 0.00104,833.45 8,993,466.317,600,000.000 Local

104,833.45 0.00 0.00 8,993,466.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QW1 US TREASURY N/B 18 Jul 20163%   15 May 2042 18 Jul 2016

2,750,000.000 13,899.46115.363000Local1.000000
115.363000 13,899.46 0.00Base

0.00
0.00
0.00 3,172,482.50

3,172,482.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,461.96115.128906Local1.000000
115.128906 5,461.96 0.00Base

0.00
0.00
0.00 1,151,289.06

1,151,289.06

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

3,000,000.000 18,097.83116.953125Local1.000000
116.953125 18,097.83 0.00Base

0.00
0.00
0.00 3,508,593.75

3,508,593.75

BARCLAYS BANK PLC USD/FED03 Aug 2016 04 Aug 2016

3,000,000.000 19,809.78115.574219Local1.000000
115.574219 19,809.78 0.00Base

0.00
0.00
0.00 3,467,226.56

3,467,226.56
912810QW1 Total

0.00 0.0057,269.03 11,299,591.879,750,000.000 Local

57,269.03 0.00 0.00 11,299,591.87Base

CITIGROUP GLOBAL MARKETS INC. USD/FED912810QX9 US TREASURY N/B 15 Jul 20162.75%   15 Aug 2042 18 Jul 2016

1,000,000.000 11,634.62110.222656Local1.000000
110.222656 11,634.62 0.00Base

0.00
0.00
0.00 1,102,226.56

1,102,226.56
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ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

4,250,000.000 49,022.57110.016000Local1.000000
110.016000 49,022.57 0.00Base

0.00
0.00
0.00 4,675,680.00

4,675,680.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 23,722.53109.824219Local1.000000
109.824219 23,722.53 0.00Base

0.00
0.00
0.00 2,196,484.38

2,196,484.38

JPMORGAN CHASE BANK USD/FED27 Jul 2016 28 Jul 2016

3,500,000.000 43,365.38111.519531Local1.000000
111.519531 43,365.38 0.00Base

0.00
0.00
0.00 3,903,183.59

3,903,183.59

BARCLAYS BANK PLC USD/FED24 Aug 2016 25 Aug 2016

2,000,000.000 1,494.57111.144532Local1.000000
111.144532 1,494.57 0.00Base

0.00
0.00
0.00 2,222,890.63

2,222,890.63
912810QX9 Total

0.00 0.00129,239.67 14,100,465.1612,750,000.000 Local

129,239.67 0.00 0.00 14,100,465.16Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QY7 US TREASURY N/B 18 Jul 20162.75%   15 Nov 2042 18 Jul 2016

5,200,000.000 24,092.39109.887000Local1.000000
109.887000 24,092.39 0.00Base

0.00
0.00
0.00 5,714,124.00

5,714,124.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 10,013.59109.664063Local1.000000
109.664063 10,013.59 0.00Base

0.00
0.00
0.00 2,193,281.25

2,193,281.25

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

3,000,000.000 16,589.67111.457031Local1.000000
111.457031 16,589.67 0.00Base

0.00
0.00
0.00 3,343,710.94

3,343,710.94

GOLDMAN SACHS + CO USD/FED04 Aug 2016 05 Aug 2016

2,500,000.000 15,319.29110.921875Local1.000000
110.921875 15,319.29 0.00Base

0.00
0.00
0.00 2,773,046.88

2,773,046.88
912810QY7 Total
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0.00 0.0066,014.94 14,024,163.0712,700,000.000 Local

66,014.94 0.00 0.00 14,024,163.07Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QZ4 US TREASURY N/B 18 Jul 20163.125%   15 Feb 2043 18 Jul 2016

5,300,000.000 69,162.09117.727000Local1.000000
117.727000 69,162.09 0.00Base

0.00
0.00
0.00 6,239,531.00

6,239,531.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 26,957.42117.531250Local1.000000
117.531250 26,957.42 0.00Base

0.00
0.00
0.00 2,350,625.00

2,350,625.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 28,159.34119.359375Local1.000000
119.359375 28,159.34 0.00Base

0.00
0.00
0.00 2,387,187.50

2,387,187.50

GOLDMAN SACHS + CO USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 29,361.26117.972657Local1.000000
117.972657 29,361.26 0.00Base

0.00
0.00
0.00 2,359,453.13

2,359,453.13
912810QZ4 Total

0.00 0.00153,640.11 13,336,796.6311,300,000.000 Local

153,640.11 0.00 0.00 13,336,796.63Base

GOLDMAN SACHS + CO USD/FED912810RB6 US TREASURY N/B 15 Jul 20162.875%   15 May 2043 18 Jul 2016

500,000.000 2,500.00112.492187Local1.000000
112.492187 2,500.00 0.00Base

0.00
0.00
0.00 562,460.94

562,460.94

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

7,450,000.000 36,085.94112.297000Local1.000000
112.297000 36,085.94 0.00Base

0.00
0.00
0.00 8,366,126.50

8,366,126.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,234.38112.140625Local1.000000
112.140625 5,234.38 0.00Base

0.00
0.00
0.00 1,121,406.25

1,121,406.25

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

3,000,000.000 17,343.75113.804688Local1.000000 0.00 0.00 3,414,140.63
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113.804688 17,343.75 0.00Base 0.00 3,414,140.63

BARCLAYS BANK PLC USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 30,468.75109.894531Local1.000000
109.894531 30,468.75 0.00Base

0.00
0.00
0.00 3,296,835.94

3,296,835.94
912810RB6 Total

0.00 0.0091,632.82 16,760,970.2614,950,000.000 Local

91,632.82 0.00 0.00 16,760,970.26Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RC4 US TREASURY N/B 18 Jul 20163.625%   15 Aug 2043 18 Jul 2016

6,200,000.000 93,851.65128.703000Local1.000000
128.703000 93,851.65 0.00Base

0.00
0.00
0.00 7,979,586.00

7,979,586.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 15,635.30128.441406Local1.000000
128.441406 15,635.30 0.00Base

0.00
0.00
0.00 1,284,414.06

1,284,414.06

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 32,664.84130.421875Local1.000000
130.421875 32,664.84 0.00Base

0.00
0.00
0.00 2,608,437.50

2,608,437.50

NOMURA SECURITIES INTERNATIONAL INC USD/FED24 Aug 2016 25 Aug 2016

3,000,000.000 2,955.16129.835938Local1.000000
129.835938 2,955.16 0.00Base

0.00
0.00
0.00 3,895,078.13

3,895,078.13
912810RC4 Total

0.00 0.00145,106.95 15,767,515.6912,200,000.000 Local

145,106.95 0.00 0.00 15,767,515.69Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RD2 US TREASURY N/B 18 Jul 20163.75%   15 Nov 2043 18 Jul 2016

7,450,000.000 47,068.61131.609000Local1.000000
131.609000 47,068.61 0.00Base

0.00
0.00
0.00 9,804,870.50

9,804,870.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,800,000.000 12,289.40131.343750Local1.000000
131.343750 12,289.40 0.00Base

0.00
0.00
0.00 2,364,187.50

2,364,187.50
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BARCLAYS BANK PLC USD/FED21 Sep 2016 22 Sep 2016

5,000,000.000 66,236.41128.464844Local1.000000
128.464844 66,236.41 0.00Base

0.00
0.00
0.00 6,423,242.19

6,423,242.19
912810RD2 Total

0.00 0.00125,594.42 18,592,300.1914,250,000.000 Local

125,594.42 0.00 0.00 18,592,300.19Base

GOLDMAN SACHS + CO USD/FED912810RE0 US TREASURY N/B 15 Jul 20163.625%   15 Feb 2044 18 Jul 2016

2,000,000.000 30,673.08128.800782Local1.000000
128.800782 30,673.08 0.00Base

0.00
0.00
0.00 2,576,015.63

2,576,015.63

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

7,500,000.000 113,530.22128.598000Local1.000000
128.598000 113,530.22 0.00Base

0.00
0.00
0.00 9,644,850.00

9,644,850.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 31,270.61128.394532Local1.000000
128.394532 31,270.61 0.00Base

0.00
0.00
0.00 2,567,890.63

2,567,890.63
912810RE0 Total

0.00 0.00175,473.91 14,788,756.2611,500,000.000 Local

175,473.91 0.00 0.00 14,788,756.26Base

GOLDMAN SACHS + CO USD/FED912810RG5 US TREASURY N/B 15 Jul 20163.375%   15 May 2044 18 Jul 2016

500,000.000 2,934.78123.203125Local1.000000
123.203125 2,934.78 0.00Base

0.00
0.00
0.00 616,015.63

616,015.63

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

7,550,000.000 42,930.37123.027000Local1.000000
123.027000 42,930.37 0.00Base

0.00
0.00
0.00 9,288,538.50

9,288,538.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 6,144.70122.843750Local1.000000
122.843750 6,144.70 0.00Base

0.00
0.00
0.00 1,228,437.50

1,228,437.50
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GOLDMAN SACHS + CO USD/FED03 Aug 2016 04 Aug 2016

2,500,000.000 18,571.67123.320312Local1.000000
123.320312 18,571.67 0.00Base

0.00
0.00
0.00 3,083,007.81

3,083,007.81

GOLDMAN SACHS + CO USD/FED21 Sep 2016 22 Sep 2016

3,500,000.000 41,728.94120.429687Local1.000000
120.429687 41,728.94 0.00Base

0.00
0.00
0.00 4,215,039.06

4,215,039.06
912810RG5 Total

0.00 0.00112,310.46 18,431,038.5015,050,000.000 Local

112,310.46 0.00 0.00 18,431,038.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RH3 US TREASURY N/B 18 Jul 20163.125%   15 Aug 2044 18 Jul 2016

7,550,000.000 98,523.35117.547000Local1.000000
117.547000 98,523.35 0.00Base

0.00
0.00
0.00 8,874,798.50

8,874,798.50

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 26,957.42117.343750Local1.000000
117.343750 26,957.42 0.00Base

0.00
0.00
0.00 2,346,875.00

2,346,875.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED03 Aug 2016 04 Aug 2016

2,500,000.000 36,701.58117.773438Local1.000000
117.773438 36,701.58 0.00Base

0.00
0.00
0.00 2,944,335.94

2,944,335.94
912810RH3 Total

0.00 0.00162,182.35 14,166,009.4412,050,000.000 Local

162,182.35 0.00 0.00 14,166,009.44Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RJ9 US TREASURY N/B 18 Jul 20163%   15 Nov 2044 18 Jul 2016

7,550,000.000 38,160.33114.816000Local1.000000
114.816000 38,160.33 0.00Base

0.00
0.00
0.00 8,668,608.00

8,668,608.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,800,000.000 9,831.52114.652344Local1.000000
114.652344 9,831.52 0.00Base

0.00
0.00
0.00 2,063,742.19

2,063,742.19
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BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

3,500,000.000 21,114.13116.234375Local1.000000
116.234375 21,114.13 0.00Base

0.00
0.00
0.00 4,068,203.13

4,068,203.13

BARCLAYS BANK PLC USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 21,195.65112.671875Local1.000000
112.671875 21,195.65 0.00Base

0.00
0.00
0.00 2,253,437.50

2,253,437.50
912810RJ9 Total

0.00 0.0090,301.63 17,053,990.8214,850,000.000 Local

90,301.63 0.00 0.00 17,053,990.82Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RK6 US TREASURY N/B 18 Jul 20162.5%   15 Feb 2045 18 Jul 2016

7,550,000.000 78,818.68104.008000Local1.000000
104.008000 78,818.68 0.00Base

0.00
0.00
0.00 7,852,604.00

7,852,604.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,600,000.000 17,252.75103.890625Local1.000000
103.890625 17,252.75 0.00Base

0.00
0.00
0.00 1,662,250.00

1,662,250.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

2,500,000.000 28,159.34105.437500Local1.000000
105.437500 28,159.34 0.00Base

0.00
0.00
0.00 2,635,937.50

2,635,937.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 7,744.57101.890625Local1.000000
101.890625 7,744.57 0.00Base

0.00
0.00
0.00 3,056,718.75

3,056,718.75
912810RK6 Total

0.00 0.00131,975.34 15,207,510.2514,650,000.000 Local

131,975.34 0.00 0.00 15,207,510.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RM2 US TREASURY N/B 18 Jul 20163%   15 May 2045 18 Jul 2016

7,550,000.000 38,160.32114.836000Local1.000000
114.836000 38,160.32 0.00Base

0.00
0.00
0.00 8,670,118.00

8,670,118.00
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JPMORGAN CHASE BANK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,461.96114.695313Local1.000000
114.695313 5,461.96 0.00Base

0.00
0.00
0.00 1,146,953.13

1,146,953.13

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

3,500,000.000 21,114.13116.339844Local1.000000
116.339844 21,114.13 0.00Base

0.00
0.00
0.00 4,071,894.53

4,071,894.53

GOLDMAN SACHS + CO USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 21,195.65112.531250Local1.000000
112.531250 21,195.65 0.00Base

0.00
0.00
0.00 2,250,625.00

2,250,625.00
912810RM2 Total

0.00 0.0085,932.06 16,139,590.6614,050,000.000 Local

85,932.06 0.00 0.00 16,139,590.66Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RN0 US TREASURY N/B 18 Jul 20162.875%   15 Aug 2045 18 Jul 2016

7,550,000.000 90,641.48112.176000Local1.000000
112.176000 90,641.48 0.00Base

0.00
0.00
0.00 8,469,288.00

8,469,288.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 24,800.82112.027344Local1.000000
112.027344 24,800.82 0.00Base

0.00
0.00
0.00 2,240,546.88

2,240,546.88

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

3,000,000.000 38,859.89113.609375Local1.000000
113.609375 38,859.89 0.00Base

0.00
0.00
0.00 3,408,281.25

3,408,281.25

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 8,906.25109.832031Local1.000000
109.832031 8,906.25 0.00Base

0.00
0.00
0.00 3,294,960.94

3,294,960.94
912810RN0 Total

0.00 0.00163,208.44 17,413,077.0715,550,000.000 Local

163,208.44 0.00 0.00 17,413,077.07Base
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JPMORGAN CHASE BANK USD/FED912810RP5 US TREASURY N/B 15 Jul 20163%   15 Nov 2045 18 Jul 2016

500,000.000 2,608.70115.101562Local1.000000
115.101562 2,608.70 0.00Base

0.00
0.00
0.00 575,507.81

575,507.81

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

7,550,000.000 38,160.33114.945000Local1.000000
114.945000 38,160.33 0.00Base

0.00
0.00
0.00 8,678,347.50

8,678,347.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 10,923.91114.750000Local1.000000
114.750000 10,923.91 0.00Base

0.00
0.00
0.00 2,295,000.00

2,295,000.00

MORGAN STANLEY CO INCORPORATED USD/FED04 Aug 2016 05 Aug 2016

2,700,000.000 18,048.91116.042969Local1.000000
116.042969 18,048.91 0.00Base

0.00
0.00
0.00 3,133,160.16

3,133,160.16

MORGAN STANLEY CO INCORPORATED USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 21,195.65112.511719Local1.000000
112.511719 21,195.65 0.00Base

0.00
0.00
0.00 2,250,234.38

2,250,234.38
912810RP5 Total

0.00 0.0090,937.50 16,932,249.8514,750,000.000 Local

90,937.50 0.00 0.00 16,932,249.85Base

DEUTSCHE BANK AG NEW YORK USD/FED912810RQ3 US TREASURY N/B 15 Jul 20162.5%   15 Feb 2046 18 Jul 2016

2,400,000.000 25,384.62104.292969Local1.000000
104.292969 25,384.62 0.00Base

0.00
0.00
0.00 2,503,031.25

2,503,031.25

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

7,000,000.000 73,076.93104.148000Local1.000000
104.148000 73,076.93 0.00Base

0.00
0.00
0.00 7,290,360.00

7,290,360.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 21,565.94104.031250Local1.000000
104.031250 21,565.94 0.00Base

0.00
0.00
0.00 2,080,625.00

2,080,625.00

GOLDMAN SACHS + CO USD/FED04 Aug 2016 05 Aug 2016
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3,000,000.000 35,439.56105.121094Local1.000000
105.121094 35,439.56 0.00Base

0.00
0.00
0.00 3,153,632.81

3,153,632.81

DEUTSCHE BANK AG NEW YORK USD/FED31 Aug 2016 01 Sep 2016

5,000,000.000 5,774.46105.527344Local1.000000
105.527344 5,774.46 0.00Base

0.00
0.00
0.00 5,276,367.19

5,276,367.19

JPMORGAN CHASE BANK USD/FED01 Sep 2016 02 Sep 2016

500,000.000 611.41104.867187Local1.000000
104.867187 611.41 0.00Base

0.00
0.00
0.00 524,335.94

524,335.94
912810RQ3 Total

0.00 0.00161,852.92 20,828,352.1919,900,000.000 Local

161,852.92 0.00 0.00 20,828,352.19Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RS9 US TREASURY N/B 18 Jul 20162.5%   15 May 2046 18 Jul 2016

4,850,000.000 20,427.98104.246000Local1.000000
104.246000 20,427.98 0.00Base

0.00
0.00
0.00 5,055,931.00

5,055,931.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 4,551.63104.125000Local1.000000
104.125000 4,551.63 0.00Base

0.00
0.00
0.00 1,041,250.00

1,041,250.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 10,054.35105.601563Local1.000000
105.601563 10,054.35 0.00Base

0.00
0.00
0.00 2,112,031.25

2,112,031.25

GOLDMAN SACHS + CO USD/FED24 Aug 2016 25 Aug 2016

2,800,000.000 19,402.17105.613281Local1.000000
105.613281 19,402.17 0.00Base

0.00
0.00
0.00 2,957,171.88

2,957,171.88

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 17,663.04102.078125Local1.000000
102.078125 17,663.04 0.00Base

0.00
0.00
0.00 2,041,562.50

2,041,562.50
912810RS9 Total

0.00 0.0072,099.17 13,207,946.6312,650,000.000 Local
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72,099.17 0.00 0.00 13,207,946.63Base

BARCLAYS BANK PLC USD/FED912810RT7 US TREASURY N/B 24 Aug 20162.25%   15 Aug 2046 25 Aug 2016

5,000,000.000 3,057.07100.148438Local1.000000
100.148438 3,057.07 0.00Base

0.00
0.00
0.00 5,007,421.88

5,007,421.88

JPMORGAN CHASE BANK USD/FED30 Sep 2016 OPEN

3,900,000.000 11,684.1098.367188Local1.000000
98.367188 11,684.10 0.00Base

0.00
0.00
0.00 3,836,320.32

3,836,320.32
912810RT7 Total

0.00 0.0014,741.17 8,843,742.208,900,000.000 Local

14,741.17 0.00 0.00 8,843,742.20Base

GOLDMAN SACHS + CO USD/FED9128282A7 US TREASURY N/B 24 Aug 20161.5%   15 Aug 2026 25 Aug 2016

3,000,000.000 1,222.8399.460938Local1.000000
99.460938 1,222.83 0.00Base

0.00
0.00
0.00 2,983,828.13

2,983,828.13

BARCLAYS BANK PLC USD/FED9128282B5 US TREASURY N/B 17 Aug 20160.75%   15 Aug 2019 18 Aug 2016

2,000,000.000 122.2899.628907Local1.000000
99.628907 122.28 0.00Base

0.00
0.00
0.00 1,992,578.13

1,992,578.13

BANK OF AMERICA INTL NY UNITED STAT USD/FED24 Aug 2016 25 Aug 2016

5,000,000.000 1,019.0299.660156Local1.000000
99.660156 1,019.02 0.00Base

0.00
0.00
0.00 4,983,007.81

4,983,007.81
9128282B5 Total

0.00 0.001,141.30 6,975,585.947,000,000.000 Local

1,141.30 0.00 0.00 6,975,585.94Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED9128282C3 US TREASURY N/B 24 Aug 20160.75%   31 Aug 2018

4,000,000.000 0.0099.980469Local1.000000
99.980469 0.00 0.00Base

0.00
0.00
0.00 3,999,218.75

3,999,218.75

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED24 Aug 2016 CANCEL

-4,000,000.000 0.0099.980469Local1.000000 0.00 0.00 -3,999,218.75
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99.980469 0.00 0.00Base 0.00 -3,999,218.75

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED24 Aug 2016

4,000,000.000 0.00100.228498Local1.000000
100.228498 0.00 0.00Base

0.00
0.00
0.00 4,009,139.92

4,009,139.92

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED24 Aug 2016 CANCEL

-4,000,000.000 0.00100.228498Local1.000000
100.228498 0.00 0.00Base

0.00
0.00
0.00 -4,009,139.92

-4,009,139.92

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED24 Aug 2016 31 Aug 2016

4,000,000.000 0.0099.980469Local1.000000
99.980469 0.00 0.00Base

0.00
0.00
0.00 3,999,218.75

3,999,218.75
9128282C3 Total

0.00 0.000.00 3,999,218.754,000,000.000 Local

0.00 0.00 0.00 3,999,218.75Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED9128282D1 US TREASURY N/B 24 Aug 20161.375%   31 Aug 2023 31 Aug 2016

5,000,000.000 0.0099.867059Local1.000000
99.867059 0.00 0.00Base

0.00
0.00
0.00 4,993,352.95

4,993,352.95

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED9128282F6 US TREASURY N/B 24 Aug 20161.125%   31 Aug 2021 31 Aug 2016

5,000,000.000 0.0099.985455Local1.000000
99.985455 0.00 0.00Base

0.00
0.00
0.00 4,999,272.75

4,999,272.75

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A34 US TREASURY N/B 18 Jul 20161.25%   30 Nov 2018 18 Jul 2016

1,050,000.000 1,685.45101.109000Local1.000000
101.109000 1,685.45 0.00Base

0.00
0.00
0.00 1,061,644.50

1,061,644.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A42 US TREASURY N/B 18 Jul 20162%   30 Nov 2020 18 Jul 2016

850,000.000 2,183.06103.824000Local1.000000
103.824000 2,183.06 0.00Base

0.00
0.00
0.00 882,504.00

882,504.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A75 US TREASURY N/B 18 Jul 20161.5%   31 Dec 2018 18 Jul 2016

1,200,000.000 782.61101.711000Local1.000000 0.00 0.00 1,220,532.00
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101.711000 782.61 0.00Base 0.00 1,220,532.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A83 US TREASURY N/B 18 Jul 20162.375%   31 Dec 2020 18 Jul 2016

850,000.000 877.72105.481000Local1.000000
105.481000 877.72 0.00Base

0.00
0.00
0.00 896,588.50

896,588.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B33 US TREASURY N/B 18 Jul 20161.5%   31 Jan 2019 18 Jul 2016

1,100,000.000 7,570.05101.738000Local1.000000
101.738000 7,570.05 0.00Base

0.00
0.00
0.00 1,119,118.00

1,119,118.00

GOLDMAN SACHS + CO USD/FED24 Aug 2016 25 Aug 2016

1,000,000.000 1,019.02101.644531Local1.000000
101.644531 1,019.02 0.00Base

0.00
0.00
0.00 1,016,445.31

1,016,445.31
912828B33 Total

0.00 0.008,589.07 2,135,563.312,100,000.000 Local

8,589.07 0.00 0.00 2,135,563.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B58 US TREASURY N/B 18 Jul 20162.125%   31 Jan 2021 18 Jul 2016

900,000.000 8,774.38104.434000Local1.000000
104.434000 8,774.38 0.00Base

0.00
0.00
0.00 939,906.00

939,906.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B66 US TREASURY N/B 18 Jul 20162.75%   15 Feb 2024 18 Jul 2016

1,800,000.000 20,670.33109.328000Local1.000000
109.328000 20,670.33 0.00Base

0.00
0.00
0.00 1,967,904.00

1,967,904.00

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 11,861.26109.371094Local1.000000
109.371094 11,861.26 0.00Base

0.00
0.00
0.00 1,093,710.94

1,093,710.94

BARCLAYS BANK PLC USD/FED04 Aug 2016 05 Aug 2016

2,000,000.000 25,989.01110.195313Local1.000000
110.195313 25,989.01 0.00Base

0.00
0.00
0.00 2,203,906.25

2,203,906.25
912828B66 Total

0.00 0.0058,520.60 5,265,521.194,800,000.000 Local
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58,520.60 0.00 0.00 5,265,521.19Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B90 US TREASURY N/B 18 Jul 20162%   28 Feb 2021 18 Jul 2016

900,000.000 6,750.00103.938000Local1.000000
103.938000 6,750.00 0.00Base

0.00
0.00
0.00 935,442.00

935,442.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 8,152.17104.050781Local1.000000
104.050781 8,152.17 0.00Base

0.00
0.00
0.00 1,040,507.81

1,040,507.81
912828B90 Total

0.00 0.0014,902.17 1,975,949.811,900,000.000 Local

14,902.17 0.00 0.00 1,975,949.81Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C24 US TREASURY N/B 18 Jul 20161.5%   28 Feb 2019 18 Jul 2016

1,150,000.000 6,468.75101.781000Local1.000000
101.781000 6,468.75 0.00Base

0.00
0.00
0.00 1,170,481.50

1,170,481.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C57 US TREASURY N/B 18 Jul 20162.25%   31 Mar 2021 18 Jul 2016

900,000.000 5,975.41105.121000Local1.000000
105.121000 5,975.41 0.00Base

0.00
0.00
0.00 946,089.00

946,089.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 6,885.25105.117188Local1.000000
105.117188 6,885.25 0.00Base

0.00
0.00
0.00 1,051,171.88

1,051,171.88

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 7,315.57105.250000Local1.000000
105.250000 7,315.57 0.00Base

0.00
0.00
0.00 1,052,500.00

1,052,500.00
912828C57 Total

0.00 0.0020,176.23 3,049,760.882,900,000.000 Local

20,176.23 0.00 0.00 3,049,760.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C65 US TREASURY N/B 18 Jul 20161.625%   31 Mar 2019 18 Jul 2016

1,200,000.000 5,754.10102.129000Local1.000000 0.00 0.00 1,225,548.00
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.129000 5,754.10 0.00Base 0.00 1,225,548.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED21 Sep 2016 22 Sep 2016

2,500,000.000 19,424.52101.843750Local1.000000
101.843750 19,424.52 0.00Base

0.00
0.00
0.00 2,546,093.75

2,546,093.75
912828C65 Total

0.00 0.0025,178.62 3,771,641.753,700,000.000 Local

25,178.62 0.00 0.00 3,771,641.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D23 US TREASURY N/B 18 Jul 20161.625%   30 Apr 2019 18 Jul 2016

1,100,000.000 3,740.15102.164000Local1.000000
102.164000 3,740.15 0.00Base

0.00
0.00
0.00 1,123,804.00

1,123,804.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D49 US TREASURY N/B 18 Jul 20160.875%   15 Aug 2017 18 Jul 2016

950,000.000 3,471.15100.254000Local1.000000
100.254000 3,471.15 0.00Base

0.00
0.00
0.00 952,413.00

952,413.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D56 US TREASURY N/B 18 Jul 20162.375%   15 Aug 2024 18 Jul 2016

2,350,000.000 23,306.32106.680000Local1.000000
106.680000 23,306.32 0.00Base

0.00
0.00
0.00 2,506,980.00

2,506,980.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 20,487.64106.742188Local1.000000
106.742188 20,487.64 0.00Base

0.00
0.00
0.00 2,134,843.75

2,134,843.75

BARCLAYS BANK PLC USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 4,904.89106.070313Local1.000000
106.070313 4,904.89 0.00Base

0.00
0.00
0.00 2,121,406.25

2,121,406.25
912828D56 Total

0.00 0.0048,698.85 6,763,230.006,350,000.000 Local

48,698.85 0.00 0.00 6,763,230.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D72 US TREASURY N/B 18 Jul 20162%   31 Aug 2021 18 Jul 2016

1,050,000.000 7,875.00104.027000Local1.000000 0.00 0.00 1,092,283.50
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July 1, 2016
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Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

104.027000 7,875.00 0.00Base 0.00 1,092,283.50

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 2,430.94103.628907Local1.000000
103.628907 2,430.94 0.00Base

0.00
0.00
0.00 2,072,578.13

2,072,578.13
912828D72 Total

0.00 0.0010,305.94 3,164,861.633,050,000.000 Local

10,305.94 0.00 0.00 3,164,861.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D80 US TREASURY N/B 18 Jul 20161.625%   31 Aug 2019 18 Jul 2016

1,250,000.000 7,617.19102.246000Local1.000000
102.246000 7,617.19 0.00Base

0.00
0.00
0.00 1,278,075.00

1,278,075.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 1,975.14101.980469Local1.000000
101.980469 1,975.14 0.00Base

0.00
0.00
0.00 2,039,609.38

2,039,609.38
912828D80 Total

0.00 0.009,592.33 3,317,684.383,250,000.000 Local

9,592.33 0.00 0.00 3,317,684.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D98 US TREASURY N/B 18 Jul 20161%   15 Sep 2017 18 Jul 2016

950,000.000 3,175.27100.395000Local1.000000
100.395000 3,175.27 0.00Base

0.00
0.00
0.00 953,752.50

953,752.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F21 US TREASURY N/B 18 Jul 20162.125%   30 Sep 2021 18 Jul 2016

1,050,000.000 6,584.01104.668000Local1.000000
104.668000 6,584.01 0.00Base

0.00
0.00
0.00 1,099,014.00

1,099,014.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F39 US TREASURY N/B 18 Jul 20161.75%   30 Sep 2019 18 Jul 2016

1,250,000.000 6,454.92102.633000Local1.000000
102.633000 6,454.92 0.00Base

0.00
0.00
0.00 1,282,912.50

1,282,912.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F54 US TREASURY N/B 18 Jul 20160.875%   15 Oct 2017 18 Jul 2016

950,000.000 2,089.48100.250000Local1.000000 0.00 0.00 952,375.00

Books Closed Prepared by State StreetPage 2878



NHJI
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYPurchase Report by Report Date
SSGA
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.250000 2,089.48 0.00Base 0.00 952,375.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED21 Sep 2016 22 Sep 2016

2,500,000.000 9,562.84100.199219Local1.000000
100.199219 9,562.84 0.00Base

0.00
0.00
0.00 2,504,980.47

2,504,980.47
912828F54 Total

0.00 0.0011,652.32 3,457,355.473,450,000.000 Local

11,652.32 0.00 0.00 3,457,355.47Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F62 US TREASURY N/B 18 Jul 20161.5%   31 Oct 2019 18 Jul 2016

1,250,000.000 3,923.23101.844000Local1.000000
101.844000 3,923.23 0.00Base

0.00
0.00
0.00 1,273,050.00

1,273,050.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F96 US TREASURY N/B 18 Jul 20162%   31 Oct 2021 18 Jul 2016

1,050,000.000 4,394.02104.023000Local1.000000
104.023000 4,394.02 0.00Base

0.00
0.00
0.00 1,092,241.50

1,092,241.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G20 US TREASURY N/B 18 Jul 20160.875%   15 Nov 2017 18 Jul 2016

950,000.000 1,400.47100.242000Local1.000000
100.242000 1,400.47 0.00Base

0.00
0.00
0.00 952,299.00

952,299.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,593.07100.250000Local1.000000
100.250000 1,593.07 0.00Base

0.00
0.00
0.00 1,002,500.00

1,002,500.00
912828G20 Total

0.00 0.002,993.54 1,954,799.001,950,000.000 Local

2,993.54 0.00 0.00 1,954,799.00Base

DEUTSCHE BANK AG NEW YORK USD/FED912828G38 US TREASURY N/B 15 Jul 20162.25%   15 Nov 2024 18 Jul 2016

1,000,000.000 3,913.04105.816406Local1.000000
105.816406 3,913.04 0.00Base

0.00
0.00
0.00 1,058,164.06

1,058,164.06

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

2,350,000.000 8,908.29105.723000Local1.000000 0.00 0.00 2,484,490.50
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

105.723000 8,908.29 0.00Base 0.00 2,484,490.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 4,524.46106.179688Local1.000000
106.179688 4,524.46 0.00Base

0.00
0.00
0.00 1,061,796.88

1,061,796.88
912828G38 Total

0.00 0.0017,345.79 4,604,451.444,350,000.000 Local

17,345.79 0.00 0.00 4,604,451.44Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G53 US TREASURY N/B 18 Jul 20161.875%   30 Nov 2021 18 Jul 2016

1,050,000.000 2,528.18103.422000Local1.000000
103.422000 2,528.18 0.00Base

0.00
0.00
0.00 1,085,931.00

1,085,931.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G61 US TREASURY N/B 18 Jul 20161.5%   30 Nov 2019 18 Jul 2016

1,250,000.000 2,407.79101.836000Local1.000000
101.836000 2,407.79 0.00Base

0.00
0.00
0.00 1,272,950.00

1,272,950.00

GOLDMAN SACHS + CO USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 9,344.26101.601563Local1.000000
101.601563 9,344.26 0.00Base

0.00
0.00
0.00 2,032,031.25

2,032,031.25
912828G61 Total

0.00 0.0011,752.05 3,304,981.253,250,000.000 Local

11,752.05 0.00 0.00 3,304,981.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G79 US TREASURY N/B 18 Jul 20161%   15 Dec 2017 18 Jul 2016

900,000.000 762.29100.422000Local1.000000
100.422000 762.29 0.00Base

0.00
0.00
0.00 903,798.00

903,798.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G87 US TREASURY N/B 18 Jul 20162.125%   31 Dec 2021 18 Jul 2016

1,050,000.000 970.11104.688000Local1.000000
104.688000 970.11 0.00Base

0.00
0.00
0.00 1,099,224.00

1,099,224.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,212.64104.742187Local1.000000 0.00 0.00 1,047,421.87
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104.742187 1,212.64 0.00Base 0.00 1,047,421.87

DEUTSCHE BANK AG NEW YORK USD/FED07 Sep 2016 08 Sep 2016

4,000,000.000 16,168.48104.714844Local1.000000
104.714844 16,168.48 0.00Base

0.00
0.00
0.00 4,188,593.75

4,188,593.75
912828G87 Total

0.00 0.0018,351.23 6,335,239.626,050,000.000 Local

18,351.23 0.00 0.00 6,335,239.62Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G95 US TREASURY N/B 18 Jul 20161.625%   31 Dec 2019 18 Jul 2016

1,250,000.000 883.15102.246000Local1.000000
102.246000 883.15 0.00Base

0.00
0.00
0.00 1,278,075.00

1,278,075.00

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 927.31102.265625Local1.000000
102.265625 927.31 0.00Base

0.00
0.00
0.00 1,022,656.25

1,022,656.25
912828G95 Total

0.00 0.001,810.46 2,300,731.252,250,000.000 Local

1,810.46 0.00 0.00 2,300,731.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H37 US TREASURY N/B 18 Jul 20160.875%   15 Jan 2018 18 Jul 2016

850,000.000 20.21100.266000Local1.000000
100.266000 20.21 0.00Base

0.00
0.00
0.00 852,261.00

852,261.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED04 Aug 2016 05 Aug 2016

2,000,000.000 998.64100.367188Local1.000000
100.367188 998.64 0.00Base

0.00
0.00
0.00 2,007,343.75

2,007,343.75
912828H37 Total

0.00 0.001,018.85 2,859,604.752,850,000.000 Local

1,018.85 0.00 0.00 2,859,604.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H52 US TREASURY N/B 18 Jul 20161.25%   31 Jan 2020 18 Jul 2016

1,250,000.000 7,168.61100.941000Local1.000000
100.941000 7,168.61 0.00Base

0.00
0.00
0.00 1,261,762.50

1,261,762.50
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DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 3,600.54100.753907Local1.000000
100.753907 3,600.54 0.00Base

0.00
0.00
0.00 2,015,078.13

2,015,078.13
912828H52 Total

0.00 0.0010,769.15 3,276,840.633,250,000.000 Local

10,769.15 0.00 0.00 3,276,840.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H86 US TREASURY N/B 18 Jul 20161.5%   31 Jan 2022 18 Jul 2016

1,050,000.000 7,225.96101.320000Local1.000000
101.320000 7,225.96 0.00Base

0.00
0.00
0.00 1,063,860.00

1,063,860.00

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 7,087.91101.363281Local1.000000
101.363281 7,087.91 0.00Base

0.00
0.00
0.00 1,013,632.81

1,013,632.81
912828H86 Total

0.00 0.0014,313.87 2,077,492.812,050,000.000 Local

14,313.87 0.00 0.00 2,077,492.81Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H94 US TREASURY N/B 18 Jul 20161%   15 Feb 2018 18 Jul 2016

850,000.000 3,549.45100.449000Local1.000000
100.449000 3,549.45 0.00Base

0.00
0.00
0.00 853,816.50

853,816.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 4,505.49100.445313Local1.000000
100.445313 4,505.49 0.00Base

0.00
0.00
0.00 1,004,453.13

1,004,453.13
912828H94 Total

0.00 0.008,054.94 1,858,269.631,850,000.000 Local

8,054.94 0.00 0.00 1,858,269.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HA1 US TREASURY N/B 18 Jul 20164.75%   15 Aug 2017 18 Jul 2016

550,000.000 10,909.34104.371000Local1.000000
104.371000 10,909.34 0.00Base

0.00
0.00
0.00 574,040.50

574,040.50
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828HH6 US TREASURY N/B 18 Jul 20164.25%   15 Nov 2017 18 Jul 2016

600,000.000 4,296.20104.731000Local1.000000
104.731000 4,296.20 0.00Base

0.00
0.00
0.00 628,386.00

628,386.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HR4 US TREASURY N/B 18 Jul 20163.5%   15 Feb 2018 18 Jul 2016

800,000.000 11,692.31104.356000Local1.000000
104.356000 11,692.31 0.00Base

0.00
0.00
0.00 834,848.00

834,848.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HZ6 US TREASURY N/B 18 Jul 20163.875%   15 May 2018 18 Jul 2016

450,000.000 2,937.84105.813000Local1.000000
105.813000 2,937.84 0.00Base

0.00
0.00
0.00 476,158.50

476,158.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J27 US TREASURY N/B 18 Jul 20162%   15 Feb 2025 18 Jul 2016

2,350,000.000 19,626.37103.719000Local1.000000
103.719000 19,626.37 0.00Base

0.00
0.00
0.00 2,437,396.50

2,437,396.50

JPMORGAN CHASE BANK USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 9,010.99104.179688Local1.000000
104.179688 9,010.99 0.00Base

0.00
0.00
0.00 1,041,796.88

1,041,796.88

MORGAN STANLEY CO INCORPORATED USD/FED04 Aug 2016 05 Aug 2016

2,500,000.000 23,626.37104.527344Local1.000000
104.527344 23,626.37 0.00Base

0.00
0.00
0.00 2,613,183.59

2,613,183.59
912828J27 Total

0.00 0.0052,263.73 6,092,376.975,850,000.000 Local

52,263.73 0.00 0.00 6,092,376.97Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J43 US TREASURY N/B 18 Jul 20161.75%   28 Feb 2022 18 Jul 2016

1,050,000.000 6,890.62102.633000Local1.000000
102.633000 6,890.62 0.00Base

0.00
0.00
0.00 1,077,646.50

1,077,646.50

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 2,127.07102.257813Local1.000000
102.257813 2,127.07 0.00Base

0.00
0.00
0.00 2,045,156.25

2,045,156.25
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912828J43 Total

0.00 0.009,017.69 3,122,802.753,050,000.000 Local

9,017.69 0.00 0.00 3,122,802.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J50 US TREASURY N/B 18 Jul 20161.375%   29 Feb 2020 18 Jul 2016

1,250,000.000 6,445.31101.356000Local1.000000
101.356000 6,445.31 0.00Base

0.00
0.00
0.00 1,266,950.00

1,266,950.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,343.07101.375000Local1.000000
101.375000 5,343.07 0.00Base

0.00
0.00
0.00 1,013,750.00

1,013,750.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 5,604.62101.437500Local1.000000
101.437500 5,604.62 0.00Base

0.00
0.00
0.00 1,014,375.00

1,014,375.00
912828J50 Total

0.00 0.0017,393.00 3,295,075.003,250,000.000 Local

17,393.00 0.00 0.00 3,295,075.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J68 US TREASURY N/B 18 Jul 20161%   15 Mar 2018 18 Jul 2016

850,000.000 2,841.03100.457000Local1.000000
100.457000 2,841.03 0.00Base

0.00
0.00
0.00 853,884.50

853,884.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 3,478.26100.460938Local1.000000
100.460938 3,478.26 0.00Base

0.00
0.00
0.00 1,004,609.38

1,004,609.38
912828J68 Total

0.00 0.006,319.29 1,858,493.881,850,000.000 Local

6,319.29 0.00 0.00 1,858,493.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J76 US TREASURY N/B 18 Jul 20161.75%   31 Mar 2022 18 Jul 2016

1,050,000.000 5,422.13102.586000Local1.000000
102.586000 5,422.13 0.00Base

0.00
0.00
0.00 1,077,153.00

1,077,153.00
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828J84 US TREASURY N/B 18 Jul 20161.375%   31 Mar 2020 18 Jul 2016

1,250,000.000 5,071.72101.344000Local1.000000
101.344000 5,071.72 0.00Base

0.00
0.00
0.00 1,266,800.00

1,266,800.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 4,207.65101.375000Local1.000000
101.375000 4,207.65 0.00Base

0.00
0.00
0.00 1,013,750.00

1,013,750.00
912828J84 Total

0.00 0.009,279.37 2,280,550.002,250,000.000 Local

9,279.37 0.00 0.00 2,280,550.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JH4 US TREASURY N/B 18 Jul 20164%   15 Aug 2018 18 Jul 2016

500,000.000 8,351.65106.895000Local1.000000
106.895000 8,351.65 0.00Base

0.00
0.00
0.00 534,475.00

534,475.00

MORGAN STANLEY CO INCORPORATED USD/FED03 Aug 2016 04 Aug 2016

1,000,000.000 18,791.21106.863281Local1.000000
106.863281 18,791.21 0.00Base

0.00
0.00
0.00 1,068,632.81

1,068,632.81
912828JH4 Total

0.00 0.0027,142.86 1,603,107.811,500,000.000 Local

27,142.86 0.00 0.00 1,603,107.81Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JR2 US TREASURY N/B 18 Jul 20163.75%   15 Nov 2018 18 Jul 2016

950,000.000 6,002.04106.887000Local1.000000
106.887000 6,002.04 0.00Base

0.00
0.00
0.00 1,015,426.50

1,015,426.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 39,741.85106.199219Local1.000000
106.199219 39,741.85 0.00Base

0.00
0.00
0.00 3,185,976.56

3,185,976.56
912828JR2 Total

0.00 0.0045,743.89 4,201,403.063,950,000.000 Local

45,743.89 0.00 0.00 4,201,403.06Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828K25 US TREASURY N/B 18 Jul 20160.75%   15 Apr 2018 18 Jul 2016

850,000.000 1,602.46100.043000Local1.000000
100.043000 1,602.46 0.00Base

0.00
0.00
0.00 850,365.50

850,365.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K58 US TREASURY N/B 18 Jul 20161.375%   30 Apr 2020 18 Jul 2016

1,250,000.000 3,596.30101.344000Local1.000000
101.344000 3,596.30 0.00Base

0.00
0.00
0.00 1,266,800.00

1,266,800.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K74 US TREASURY N/B 18 Jul 20162%   15 Aug 2025 18 Jul 2016

2,350,000.000 19,626.38103.652000Local1.000000
103.652000 19,626.38 0.00Base

0.00
0.00
0.00 2,435,822.00

2,435,822.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 9,010.99104.132813Local1.000000
104.132813 9,010.99 0.00Base

0.00
0.00
0.00 1,041,328.13

1,041,328.13

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 18,791.21104.082032Local1.000000
104.082032 18,791.21 0.00Base

0.00
0.00
0.00 2,081,640.63

2,081,640.63
912828K74 Total

0.00 0.0047,428.58 5,558,790.765,350,000.000 Local

47,428.58 0.00 0.00 5,558,790.76Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K82 US TREASURY N/B 18 Jul 20161%   15 Aug 2018 18 Jul 2016

850,000.000 3,549.45100.535000Local1.000000
100.535000 3,549.45 0.00Base

0.00
0.00
0.00 854,547.50

854,547.50

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 4,313.19100.523438Local1.000000
100.523438 4,313.19 0.00Base

0.00
0.00
0.00 1,005,234.38

1,005,234.38

BARCLAYS BANK PLC USD/FED04 Aug 2016 05 Aug 2016

1,000,000.000 4,725.27100.664063Local1.000000
100.664063 4,725.27 0.00Base

0.00
0.00
0.00 1,006,640.63

1,006,640.63
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912828K82 Total

0.00 0.0012,587.91 2,866,422.512,850,000.000 Local

12,587.91 0.00 0.00 2,866,422.51Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828KD1 US TREASURY N/B 18 Jul 20162.75%   15 Feb 2019 18 Jul 2016

900,000.000 10,335.16105.000000Local1.000000
105.000000 10,335.16 0.00Base

0.00
0.00
0.00 945,000.00

945,000.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828KQ2 US TREASURY N/B 18 Jul 20163.125%   15 May 2019 18 Jul 2016

1,150,000.000 6,054.69106.426000Local1.000000
106.426000 6,054.69 0.00Base

0.00
0.00
0.00 1,223,899.00

1,223,899.00

BARCLAYS BANK PLC USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 13,756.79106.546875Local1.000000
106.546875 13,756.79 0.00Base

0.00
0.00
0.00 2,130,937.50

2,130,937.50
912828KQ2 Total

0.00 0.0019,811.48 3,354,836.503,150,000.000 Local

19,811.48 0.00 0.00 3,354,836.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L24 US TREASURY N/B 18 Jul 20161.875%   31 Aug 2022 18 Jul 2016

1,050,000.000 7,382.81103.137000Local1.000000
103.137000 7,382.81 0.00Base

0.00
0.00
0.00 1,082,938.50

1,082,938.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L32 US TREASURY N/B 18 Jul 20161.375%   31 Aug 2020 18 Jul 2016

1,250,000.000 6,445.32101.242000Local1.000000
101.242000 6,445.32 0.00Base

0.00
0.00
0.00 1,265,525.00

1,265,525.00

BARCLAYS BANK PLC USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 1,671.27101.011719Local1.000000
101.011719 1,671.27 0.00Base

0.00
0.00
0.00 2,020,234.38

2,020,234.38
912828L32 Total

0.00 0.008,116.59 3,285,759.383,250,000.000 Local

8,116.59 0.00 0.00 3,285,759.38Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828L40 US TREASURY N/B 18 Jul 20161%   15 Sep 2018 18 Jul 2016

850,000.000 2,841.03100.508000Local1.000000
100.508000 2,841.03 0.00Base

0.00
0.00
0.00 854,318.00

854,318.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L57 US TREASURY N/B 18 Jul 20161.75%   30 Sep 2022 18 Jul 2016

1,050,000.000 5,422.13102.359000Local1.000000
102.359000 5,422.13 0.00Base

0.00
0.00
0.00 1,074,769.50

1,074,769.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED04 Aug 2016 05 Aug 2016

2,000,000.000 12,144.81103.195313Local1.000000
103.195313 12,144.81 0.00Base

0.00
0.00
0.00 2,063,906.25

2,063,906.25
912828L57 Total

0.00 0.0017,566.94 3,138,675.753,050,000.000 Local

17,566.94 0.00 0.00 3,138,675.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L65 US TREASURY N/B 18 Jul 20161.375%   30 Sep 2020 18 Jul 2016

1,250,000.000 5,071.72101.211000Local1.000000
101.211000 5,071.72 0.00Base

0.00
0.00
0.00 1,265,137.50

1,265,137.50

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 13,148.91100.945313Local1.000000
100.945313 13,148.91 0.00Base

0.00
0.00
0.00 2,018,906.25

2,018,906.25
912828L65 Total

0.00 0.0018,220.63 3,284,043.753,250,000.000 Local

18,220.63 0.00 0.00 3,284,043.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L81 US TREASURY N/B 18 Jul 20160.875%   15 Oct 2018 18 Jul 2016

850,000.000 1,869.54100.242000Local1.000000
100.242000 1,869.54 0.00Base

0.00
0.00
0.00 852,057.00

852,057.00

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 2,318.99100.242188Local1.000000
100.242188 2,318.99 0.00Base

0.00
0.00
0.00 1,002,421.88

1,002,421.88
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912828L81 Total

0.00 0.004,188.53 1,854,478.881,850,000.000 Local

4,188.53 0.00 0.00 1,854,478.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L99 US TREASURY N/B 18 Jul 20161.375%   31 Oct 2020 18 Jul 2016

1,250,000.000 3,596.30101.184000Local1.000000
101.184000 3,596.30 0.00Base

0.00
0.00
0.00 1,264,800.00

1,264,800.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 6,650.82101.335938Local1.000000
101.335938 6,650.82 0.00Base

0.00
0.00
0.00 2,026,718.75

2,026,718.75
912828L99 Total

0.00 0.0010,247.12 3,291,518.753,250,000.000 Local

10,247.12 0.00 0.00 3,291,518.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828LJ7 US TREASURY N/B 18 Jul 20163.625%   15 Aug 2019 18 Jul 2016

1,000,000.000 15,137.36108.328000Local1.000000
108.328000 15,137.36 0.00Base

0.00
0.00
0.00 1,083,280.00

1,083,280.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828LY4 US TREASURY N/B 18 Jul 20163.375%   15 Nov 2019 18 Jul 2016

1,300,000.000 7,391.98108.027000Local1.000000
108.027000 7,391.98 0.00Base

0.00
0.00
0.00 1,404,351.00

1,404,351.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 13,573.37108.070313Local1.000000
108.070313 13,573.37 0.00Base

0.00
0.00
0.00 2,161,406.25

2,161,406.25
912828LY4 Total

0.00 0.0020,965.35 3,565,757.253,300,000.000 Local

20,965.35 0.00 0.00 3,565,757.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M49 US TREASURY N/B 18 Jul 20161.875%   31 Oct 2022 18 Jul 2016

1,050,000.000 4,119.40103.086000Local1.000000
103.086000 4,119.40 0.00Base

0.00
0.00
0.00 1,082,403.00

1,082,403.00
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MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,500,000.000 6,266.98103.140625Local1.000000
103.140625 6,266.98 0.00Base

0.00
0.00
0.00 1,547,109.38

1,547,109.38
912828M49 Total

0.00 0.0010,386.38 2,629,512.382,550,000.000 Local

10,386.38 0.00 0.00 2,629,512.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M56 US TREASURY N/B 18 Jul 20162.25%   15 Nov 2025 18 Jul 2016

2,350,000.000 8,908.29105.777000Local1.000000
105.777000 8,908.29 0.00Base

0.00
0.00
0.00 2,485,759.50

2,485,759.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 4,524.46106.289063Local1.000000
106.289063 4,524.46 0.00Base

0.00
0.00
0.00 1,062,890.63

1,062,890.63

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

2,500,000.000 19,870.92105.039062Local1.000000
105.039062 19,870.92 0.00Base

0.00
0.00
0.00 2,625,976.56

2,625,976.56
912828M56 Total

0.00 0.0033,303.67 6,174,626.695,850,000.000 Local

33,303.67 0.00 0.00 6,174,626.69Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M64 US TREASURY N/B 18 Jul 20161.25%   15 Nov 2018 18 Jul 2016

850,000.000 1,790.08101.086000Local1.000000
101.086000 1,790.08 0.00Base

0.00
0.00
0.00 859,231.00

859,231.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 2,513.59101.089844Local1.000000
101.089844 2,513.59 0.00Base

0.00
0.00
0.00 1,010,898.44

1,010,898.44
912828M64 Total

0.00 0.004,303.67 1,870,129.441,850,000.000 Local

4,303.67 0.00 0.00 1,870,129.44Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828M72 US TREASURY N/B 18 Jul 20160.875%   30 Nov 2017 18 Jul 2016

950,000.000 1,067.45100.254000Local1.000000
100.254000 1,067.45 0.00Base

0.00
0.00
0.00 952,413.00

952,413.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M80 US TREASURY N/B 18 Jul 20162%   30 Nov 2022 18 Jul 2016

1,050,000.000 2,696.72103.809000Local1.000000
103.809000 2,696.72 0.00Base

0.00
0.00
0.00 1,089,994.50

1,089,994.50

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 12,459.02103.433594Local1.000000
103.433594 12,459.02 0.00Base

0.00
0.00
0.00 2,068,671.88

2,068,671.88
912828M80 Total

0.00 0.0015,155.74 3,158,666.383,050,000.000 Local

15,155.74 0.00 0.00 3,158,666.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M98 US TREASURY N/B 18 Jul 20161.625%   30 Nov 2020 18 Jul 2016

1,250,000.000 2,608.44102.250000Local1.000000
102.250000 2,608.44 0.00Base

0.00
0.00
0.00 1,278,125.00

1,278,125.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 2,264.34102.242188Local1.000000
102.242188 2,264.34 0.00Base

0.00
0.00
0.00 1,022,421.88

1,022,421.88

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 5,150.27102.421875Local1.000000
102.421875 5,150.27 0.00Base

0.00
0.00
0.00 2,048,437.50

2,048,437.50
912828M98 Total

0.00 0.0010,023.05 4,348,984.384,250,000.000 Local

10,023.05 0.00 0.00 4,348,984.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828MP2 US TREASURY N/B 18 Jul 20163.625%   15 Feb 2020 18 Jul 2016

1,600,000.000 24,219.78109.375000Local1.000000
109.375000 24,219.78 0.00Base

0.00
0.00
0.00 1,750,000.00

1,750,000.00
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BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 32,664.84109.449219Local1.000000
109.449219 32,664.84 0.00Base

0.00
0.00
0.00 2,188,984.38

2,188,984.38
912828MP2 Total

0.00 0.0056,884.62 3,938,984.383,600,000.000 Local

56,884.62 0.00 0.00 3,938,984.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N22 US TREASURY N/B 18 Jul 20161.25%   15 Dec 2018 18 Jul 2016

850,000.000 899.93101.106000Local1.000000
101.106000 899.93 0.00Base

0.00
0.00
0.00 859,401.00

859,401.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N30 US TREASURY N/B 18 Jul 20162.125%   31 Dec 2022 18 Jul 2016

1,050,000.000 970.11104.582000Local1.000000
104.582000 970.11 0.00Base

0.00
0.00
0.00 1,098,111.00

1,098,111.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N48 US TREASURY N/B 18 Jul 20161.75%   31 Dec 2020 18 Jul 2016

1,250,000.000 951.09102.773000Local1.000000
102.773000 951.09 0.00Base

0.00
0.00
0.00 1,284,662.50

1,284,662.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 1,331.52102.917969Local1.000000
102.917969 1,331.52 0.00Base

0.00
0.00
0.00 1,029,179.69

1,029,179.69
912828N48 Total

0.00 0.002,282.61 2,313,842.192,250,000.000 Local

2,282.61 0.00 0.00 2,313,842.19Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N55 US TREASURY N/B 18 Jul 20161%   31 Dec 2017 18 Jul 2016

950,000.000 413.04100.441000Local1.000000
100.441000 413.04 0.00Base

0.00
0.00
0.00 954,189.50

954,189.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED21 Sep 2016 22 Sep 2016

2,500,000.000 5,706.52100.316406Local1.000000
100.316406 5,706.52 0.00Base

0.00
0.00
0.00 2,507,910.16

2,507,910.16
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912828N55 Total

0.00 0.006,119.56 3,462,099.663,450,000.000 Local

6,119.56 0.00 0.00 3,462,099.66Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N63 US TREASURY N/B 18 Jul 20161.125%   15 Jan 2019 18 Jul 2016

850,000.000 25.98100.789000Local1.000000
100.789000 25.98 0.00Base

0.00
0.00
0.00 856,706.50

856,706.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N89 US TREASURY N/B 18 Jul 20161.375%   31 Jan 2021 18 Jul 2016

1,250,000.000 7,885.48101.121000Local1.000000
101.121000 7,885.48 0.00Base

0.00
0.00
0.00 1,264,012.50

1,264,012.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 13,523.35101.273438Local1.000000
101.273438 13,523.35 0.00Base

0.00
0.00
0.00 2,025,468.75

2,025,468.75
912828N89 Total

0.00 0.0021,408.83 3,289,481.253,250,000.000 Local

21,408.83 0.00 0.00 3,289,481.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828ND8 US TREASURY N/B 18 Jul 20163.5%   15 May 2020 18 Jul 2016

1,150,000.000 6,781.25109.270000Local1.000000
109.270000 6,781.25 0.00Base

0.00
0.00
0.00 1,256,605.00

1,256,605.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 14,076.09109.375000Local1.000000
109.375000 14,076.09 0.00Base

0.00
0.00
0.00 2,187,500.00

2,187,500.00
912828ND8 Total

0.00 0.0020,857.34 3,444,105.003,150,000.000 Local

20,857.34 0.00 0.00 3,444,105.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NR7 US TREASURY N/B 18 Jul 20162.375%   31 Jul 2017 18 Jul 2016

800,000.000 8,717.03101.781000Local1.000000
101.781000 8,717.03 0.00Base

0.00
0.00
0.00 814,248.00

814,248.00
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828NT3 US TREASURY N/B 18 Jul 20162.625%   15 Aug 2020 18 Jul 2016

1,250,000.000 13,701.93106.234000Local1.000000
106.234000 13,701.93 0.00Base

0.00
0.00
0.00 1,327,925.00

1,327,925.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 23,653.85106.351563Local1.000000
106.351563 23,653.85 0.00Base

0.00
0.00
0.00 2,127,031.25

2,127,031.25
912828NT3 Total

0.00 0.0037,355.78 3,454,956.253,250,000.000 Local

37,355.78 0.00 0.00 3,454,956.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NW6 US TREASURY N/B 18 Jul 20161.875%   31 Aug 2017 18 Jul 2016

950,000.000 6,679.69101.363000Local1.000000
101.363000 6,679.69 0.00Base

0.00
0.00
0.00 962,948.50

962,948.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 7,642.66101.359375Local1.000000
101.359375 7,642.66 0.00Base

0.00
0.00
0.00 1,013,593.75

1,013,593.75
912828NW6 Total

0.00 0.0014,322.35 1,976,542.251,950,000.000 Local

14,322.35 0.00 0.00 1,976,542.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P20 US TREASURY N/B 18 Jul 20160.75%   31 Jan 2018 18 Jul 2016

950,000.000 3,268.89100.066000Local1.000000
100.066000 3,268.89 0.00Base

0.00
0.00
0.00 950,627.00

950,627.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 3,688.19100.062500Local1.000000
100.062500 3,688.19 0.00Base

0.00
0.00
0.00 1,000,625.00

1,000,625.00
912828P20 Total

0.00 0.006,957.08 1,951,252.001,950,000.000 Local

6,957.08 0.00 0.00 1,951,252.00Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828P38 US TREASURY N/B 18 Jul 20161.75%   31 Jan 2023 18 Jul 2016

1,050,000.000 8,430.29102.246000Local1.000000
102.246000 8,430.29 0.00Base

0.00
0.00
0.00 1,073,583.00

1,073,583.00

NOMURA SECURITIES INTERNATIONAL INC USD/FED912828P46 US TREASURY N/B 15 Jul 20161.625%   15 Feb 2026 18 Jul 2016

1,500,000.000 10,312.50100.339844Local1.000000
100.339844 10,312.50 0.00Base

0.00
0.00
0.00 1,505,097.66

1,505,097.66

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

2,250,000.000 15,267.86100.266000Local1.000000
100.266000 15,267.86 0.00Base

0.00
0.00
0.00 2,255,985.00

2,255,985.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 7,008.93100.355469Local1.000000
100.355469 7,008.93 0.00Base

0.00
0.00
0.00 1,003,554.69

1,003,554.69

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,500,000.000 10,982.14100.812500Local1.000000
100.812500 10,982.14 0.00Base

0.00
0.00
0.00 1,512,187.50

1,512,187.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 15,267.86100.734375Local1.000000
100.734375 15,267.86 0.00Base

0.00
0.00
0.00 2,014,687.50

2,014,687.50

CITIGROUP GLOBAL MARKETS INC. USD/FED30 Aug 2016 31 Aug 2016

8,000,000.000 5,652.17100.390625Local1.000000
100.390625 5,652.17 0.00Base

0.00
0.00
0.00 8,031,250.00

8,031,250.00

GOLDMAN SACHS + CO USD/FED31 Aug 2016 01 Sep 2016

800,000.000 600.54100.414062Local1.000000
100.414062 600.54 0.00Base

0.00
0.00
0.00 803,312.50

803,312.50

GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

1,400,000.000 3,029.21100.265625Local1.000000
100.265625 3,029.21 0.00Base

0.00
0.00
0.00 1,403,718.75

1,403,718.75
912828P46 Total
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0.00 0.0068,121.21 18,529,793.6018,450,000.000 Local

68,121.21 0.00 0.00 18,529,793.60Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P53 US TREASURY N/B 18 Jul 20160.75%   15 Feb 2019 18 Jul 2016

850,000.000 2,662.0999.859000Local1.000000
99.859000 2,662.09 0.00Base

0.00
0.00
0.00 848,801.50

848,801.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 3,379.1299.882813Local1.000000
99.882813 3,379.12 0.00Base

0.00
0.00
0.00 998,828.13

998,828.13
912828P53 Total

0.00 0.006,041.21 1,847,629.631,850,000.000 Local

6,041.21 0.00 0.00 1,847,629.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P79 US TREASURY N/B 18 Jul 20161.5%   28 Feb 2023 18 Jul 2016

1,000,000.000 5,625.00100.672000Local1.000000
100.672000 5,625.00 0.00Base

0.00
0.00
0.00 1,006,720.00

1,006,720.00

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,828.80100.742188Local1.000000
100.742188 5,828.80 0.00Base

0.00
0.00
0.00 1,007,421.88

1,007,421.88
912828P79 Total

0.00 0.0011,453.80 2,014,141.882,000,000.000 Local

11,453.80 0.00 0.00 2,014,141.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P87 US TREASURY N/B 18 Jul 20161.125%   28 Feb 2021 18 Jul 2016

1,200,000.000 5,062.50100.023000Local1.000000
100.023000 5,062.50 0.00Base

0.00
0.00
0.00 1,200,276.00

1,200,276.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 4,585.60100.210938Local1.000000
100.210938 4,585.60 0.00Base

0.00
0.00
0.00 1,002,109.38

1,002,109.38
912828P87 Total

0.00 0.009,648.10 2,202,385.382,200,000.000 Local
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9,648.10 0.00 0.00 2,202,385.38Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828P95 US TREASURY N/B 15 Jul 20161%   15 Mar 2019 18 Jul 2016

2,000,000.000 6,793.48100.507813Local1.000000
100.507813 6,793.48 0.00Base

0.00
0.00
0.00 2,010,156.25

2,010,156.25

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

850,000.000 2,841.03100.481000Local1.000000
100.481000 2,841.03 0.00Base

0.00
0.00
0.00 854,088.50

854,088.50

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 3,478.26100.488281Local1.000000
100.488281 3,478.26 0.00Base

0.00
0.00
0.00 1,004,882.81

1,004,882.81
912828P95 Total

0.00 0.0013,112.77 3,869,127.563,850,000.000 Local

13,112.77 0.00 0.00 3,869,127.56Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PA2 US TREASURY N/B 18 Jul 20161.875%   30 Sep 2017 18 Jul 2016

850,000.000 4,702.87101.445000Local1.000000
101.445000 4,702.87 0.00Base

0.00
0.00
0.00 862,282.50

862,282.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PC8 US TREASURY N/B 18 Jul 20162.625%   15 Nov 2020 18 Jul 2016

1,950,000.000 8,623.98106.449000Local1.000000
106.449000 8,623.98 0.00Base

0.00
0.00
0.00 2,075,755.50

2,075,755.50

GOLDMAN SACHS + CO USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 11,555.71106.750000Local1.000000
106.750000 11,555.71 0.00Base

0.00
0.00
0.00 2,135,000.00

2,135,000.00
912828PC8 Total

0.00 0.0020,179.69 4,210,755.503,950,000.000 Local

20,179.69 0.00 0.00 4,210,755.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PF1 US TREASURY N/B 18 Jul 20161.875%   31 Oct 2017 18 Jul 2016

950,000.000 3,727.07101.535000Local1.000000 0.00 0.00 964,582.50
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101.535000 3,727.07 0.00Base 0.00 964,582.50

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 4,177.99101.531250Local1.000000
101.531250 4,177.99 0.00Base

0.00
0.00
0.00 1,015,312.50

1,015,312.50
912828PF1 Total

0.00 0.007,905.06 1,979,895.001,950,000.000 Local

7,905.06 0.00 0.00 1,979,895.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PK0 US TREASURY N/B 18 Jul 20162.25%   30 Nov 2017 18 Jul 2016

800,000.000 2,311.47102.121000Local1.000000
102.121000 2,311.47 0.00Base

0.00
0.00
0.00 816,968.00

816,968.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PN4 US TREASURY N/B 18 Jul 20162.75%   31 Dec 2017 18 Jul 2016

600,000.000 717.39102.938000Local1.000000
102.938000 717.39 0.00Base

0.00
0.00
0.00 617,628.00

617,628.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PT1 US TREASURY N/B 18 Jul 20162.625%   31 Jan 2018 18 Jul 2016

550,000.000 6,623.80102.926000Local1.000000
102.926000 6,623.80 0.00Base

0.00
0.00
0.00 566,093.00

566,093.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PX2 US TREASURY N/B 18 Jul 20163.625%   15 Feb 2021 18 Jul 2016

1,650,000.000 24,976.65111.172000Local1.000000
111.172000 24,976.65 0.00Base

0.00
0.00
0.00 1,834,338.00

1,834,338.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

2,000,000.000 32,664.84111.257813Local1.000000
111.257813 32,664.84 0.00Base

0.00
0.00
0.00 2,225,156.25

2,225,156.25
912828PX2 Total

0.00 0.0057,641.49 4,059,494.253,650,000.000 Local

57,641.49 0.00 0.00 4,059,494.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PY0 US TREASURY N/B 18 Jul 20162.75%   28 Feb 2018 18 Jul 2016

450,000.000 4,640.62103.270000Local1.000000 0.00 0.00 464,715.00
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103.270000 4,640.62 0.00Base 0.00 464,715.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 10,686.14103.269531Local1.000000
103.269531 10,686.14 0.00Base

0.00
0.00
0.00 1,032,695.31

1,032,695.31
912828PY0 Total

0.00 0.0015,326.76 1,497,410.311,450,000.000 Local

15,326.76 0.00 0.00 1,497,410.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q29 US TREASURY N/B 18 Jul 20161.5%   31 Mar 2023 18 Jul 2016

1,000,000.000 4,385.25100.609000Local1.000000
100.609000 4,385.25 0.00Base

0.00
0.00
0.00 1,006,090.00

1,006,090.00

GOLDMAN SACHS + CO USD/FED21 Sep 2016 22 Sep 2016

1,000,000.000 7,172.13100.316406Local1.000000
100.316406 7,172.13 0.00Base

0.00
0.00
0.00 1,003,164.06

1,003,164.06
912828Q29 Total

0.00 0.0011,557.38 2,009,254.062,000,000.000 Local

11,557.38 0.00 0.00 2,009,254.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q37 US TREASURY N/B 18 Jul 20161.25%   31 Mar 2021 18 Jul 2016

1,200,000.000 4,385.25100.520000Local1.000000
100.520000 4,385.25 0.00Base

0.00
0.00
0.00 1,206,240.00

1,206,240.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 3,825.14100.503906Local1.000000
100.503906 3,825.14 0.00Base

0.00
0.00
0.00 1,005,039.06

1,005,039.06
912828Q37 Total

0.00 0.008,210.39 2,211,279.062,200,000.000 Local

8,210.39 0.00 0.00 2,211,279.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q45 US TREASURY N/B 18 Jul 20160.875%   31 Mar 2018 18 Jul 2016

950,000.000 2,430.16100.254000Local1.000000
100.254000 2,430.16 0.00Base

0.00
0.00
0.00 952,413.00

952,413.00
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MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 2,677.60100.257813Local1.000000
100.257813 2,677.60 0.00Base

0.00
0.00
0.00 1,002,578.13

1,002,578.13
912828Q45 Total

0.00 0.005,107.76 1,954,991.131,950,000.000 Local

5,107.76 0.00 0.00 1,954,991.13Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q52 US TREASURY N/B 18 Jul 20160.875%   15 Apr 2019 18 Jul 2016

850,000.000 1,869.54100.109000Local1.000000
100.109000 1,869.54 0.00Base

0.00
0.00
0.00 850,926.50

850,926.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q78 US TREASURY N/B 18 Jul 20161.375%   30 Apr 2021 18 Jul 2016

1,200,000.000 3,452.45101.066000Local1.000000
101.066000 3,452.45 0.00Base

0.00
0.00
0.00 1,212,792.00

1,212,792.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q94 US TREASURY N/B 18 Jul 20160.75%   30 Apr 2018 18 Jul 2016

950,000.000 1,490.83100.051000Local1.000000
100.051000 1,490.83 0.00Base

0.00
0.00
0.00 950,484.50

950,484.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,671.20100.039063Local1.000000
100.039063 1,671.20 0.00Base

0.00
0.00
0.00 1,000,390.63

1,000,390.63
912828Q94 Total

0.00 0.003,162.03 1,950,875.131,950,000.000 Local

3,162.03 0.00 0.00 1,950,875.13Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QB9 US TREASURY N/B 18 Jul 20162.875%   31 Mar 2018 18 Jul 2016

550,000.000 4,665.98103.648000Local1.000000
103.648000 4,665.98 0.00Base

0.00
0.00
0.00 570,064.00

570,064.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QG8 US TREASURY N/B 18 Jul 20162.625%   30 Apr 2018 18 Jul 2016

400,000.000 2,197.01103.367000Local1.000000
103.367000 2,197.01 0.00Base

0.00
0.00
0.00 413,468.00

413,468.00
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MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 6,348.51103.343750Local1.000000
103.343750 6,348.51 0.00Base

0.00
0.00
0.00 1,033,437.50

1,033,437.50
912828QG8 Total

0.00 0.008,545.52 1,446,905.501,400,000.000 Local

8,545.52 0.00 0.00 1,446,905.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QN3 US TREASURY N/B 18 Jul 20163.125%   15 May 2021 18 Jul 2016

1,050,000.000 5,528.19109.258000Local1.000000
109.258000 5,528.19 0.00Base

0.00
0.00
0.00 1,147,209.00

1,147,209.00

CITIGROUP GLOBAL MARKETS INC. USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 6,283.97109.417969Local1.000000
109.417969 6,283.97 0.00Base

0.00
0.00
0.00 1,094,179.69

1,094,179.69

GOLDMAN SACHS + CO USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 13,756.79109.574219Local1.000000
109.574219 13,756.79 0.00Base

0.00
0.00
0.00 2,191,484.38

2,191,484.38
912828QN3 Total

0.00 0.0025,568.95 4,432,873.074,050,000.000 Local

25,568.95 0.00 0.00 4,432,873.07Base

CITIGROUP GLOBAL MARKETS INC. USD/FED912828QQ6 US TREASURY N/B 15 Jul 20162.375%   31 May 2018 18 Jul 2016

1,000,000.000 3,114.75103.113281Local1.000000
103.113281 3,114.75 0.00Base

0.00
0.00
0.00 1,031,132.81

1,031,132.81

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 1,219.95103.078000Local1.000000
103.078000 1,219.95 0.00Base

0.00
0.00
0.00 412,312.00

412,312.00
912828QQ6 Total

0.00 0.004,334.70 1,443,444.811,400,000.000 Local

4,334.70 0.00 0.00 1,443,444.81Base
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QT0 US TREASURY N/B 18 Jul 20162.375%   30 Jun 2018 18 Jul 2016

500,000.000 516.30103.184000Local1.000000
103.184000 516.30 0.00Base

0.00
0.00
0.00 515,920.00

515,920.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 1,807.07103.164063Local1.000000
103.164063 1,807.07 0.00Base

0.00
0.00
0.00 1,031,640.63

1,031,640.63
912828QT0 Total

0.00 0.002,323.37 1,547,560.631,500,000.000 Local

2,323.37 0.00 0.00 1,547,560.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QY9 US TREASURY N/B 18 Jul 20162.25%   31 Jul 2018 18 Jul 2016

350,000.000 3,612.98103.063000Local1.000000
103.063000 3,612.98 0.00Base

0.00
0.00
0.00 360,720.50

360,720.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED03 Aug 2016 04 Aug 2016

1,000,000.000 244.57103.117188Local1.000000
103.117188 244.57 0.00Base

0.00
0.00
0.00 1,031,171.88

1,031,171.88
912828QY9 Total

0.00 0.003,857.55 1,391,892.381,350,000.000 Local

3,857.55 0.00 0.00 1,391,892.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R28 US TREASURY N/B 18 Jul 20161.625%   30 Apr 2023 18 Jul 2016

1,000,000.000 3,400.14101.387000Local1.000000
101.387000 3,400.14 0.00Base

0.00
0.00
0.00 1,013,870.00

1,013,870.00

MORGAN STANLEY CO INCORPORATED USD/FED21 Sep 2016 22 Sep 2016

1,000,000.000 6,402.85100.988281Local1.000000
100.988281 6,402.85 0.00Base

0.00
0.00
0.00 1,009,882.81

1,009,882.81
912828R28 Total

0.00 0.009,802.99 2,023,752.812,000,000.000 Local

9,802.99 0.00 0.00 2,023,752.81Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828R36 US TREASURY N/B 18 Jul 20161.625%   15 May 2026 18 Jul 2016

1,550,000.000 4,243.54100.277000Local1.000000
100.277000 4,243.54 0.00Base

0.00
0.00
0.00 1,554,293.50

1,554,293.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

3,000,000.000 9,802.99100.835938Local1.000000
100.835938 9,802.99 0.00Base

0.00
0.00
0.00 3,025,078.13

3,025,078.13

GOLDMAN SACHS + CO USD/FED07 Sep 2016 08 Sep 2016

500,000.000 2,561.14100.625000Local1.000000
100.625000 2,561.14 0.00Base

0.00
0.00
0.00 503,125.00

503,125.00
912828R36 Total

0.00 0.0016,607.67 5,082,496.635,050,000.000 Local

16,607.67 0.00 0.00 5,082,496.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R44 US TREASURY N/B 18 Jul 20160.875%   15 May 2019 18 Jul 2016

850,000.000 1,253.06100.090000Local1.000000
100.090000 1,253.06 0.00Base

0.00
0.00
0.00 850,765.00

850,765.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,500,000.000 2,389.61100.101563Local1.000000
100.101563 2,389.61 0.00Base

0.00
0.00
0.00 1,501,523.44

1,501,523.44
912828R44 Total

0.00 0.003,642.67 2,352,288.442,350,000.000 Local

3,642.67 0.00 0.00 2,352,288.44Base

GOLDMAN SACHS + CO USD/FED912828R51 US TREASURY N/B 15 Jul 20160.875%   31 May 2018 18 Jul 2016

500,000.000 573.77100.304687Local1.000000
100.304687 573.77 0.00Base

0.00
0.00
0.00 501,523.44

501,523.44

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

950,000.000 1,044.74100.285000Local1.000000
100.285000 1,044.74 0.00Base

0.00
0.00
0.00 952,707.50

952,707.50
912828R51 Total
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0.00 0.001,618.51 1,454,230.941,450,000.000 Local

1,618.51 0.00 0.00 1,454,230.94Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R69 US TREASURY N/B 18 Jul 20161.625%   31 May 2023 18 Jul 2016

1,000,000.000 2,042.35101.375000Local1.000000
101.375000 2,042.35 0.00Base

0.00
0.00
0.00 1,013,750.00

1,013,750.00

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

1,000,000.000 5,061.48100.945313Local1.000000
100.945313 5,061.48 0.00Base

0.00
0.00
0.00 1,009,453.13

1,009,453.13
912828R69 Total

0.00 0.007,103.83 2,023,203.132,000,000.000 Local

7,103.83 0.00 0.00 2,023,203.13Base

GOLDMAN SACHS + CO USD/FED912828R77 US TREASURY N/B 15 Jul 20161.375%   31 May 2021 18 Jul 2016

2,200,000.000 3,967.21101.148438Local1.000000
101.148438 3,967.21 0.00Base

0.00
0.00
0.00 2,225,265.63

2,225,265.63

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,200,000.000 2,073.77101.109000Local1.000000
101.109000 2,073.77 0.00Base

0.00
0.00
0.00 1,213,308.00

1,213,308.00
912828R77 Total

0.00 0.006,040.98 3,438,573.633,400,000.000 Local

6,040.98 0.00 0.00 3,438,573.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R85 US TREASURY N/B 18 Jul 20160.875%   15 Jun 2019 18 Jul 2016

850,000.000 629.95100.039000Local1.000000
100.039000 629.95 0.00Base

0.00
0.00
0.00 850,331.50

850,331.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R93 US TREASURY N/B 18 Jul 20160.625%   30 Jun 2018 18 Jul 2016

950,000.000 258.1599.840000Local1.000000
99.840000 258.15 0.00Base

0.00
0.00
0.00 948,480.00

948,480.00

DEUTSCHE BANK AG NEW YORK USD/FED05 Aug 2016 08 Aug 2016
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3,000,000.000 1,987.0999.949219Local1.000000
99.949219 1,987.09 0.00Base

0.00
0.00
0.00 2,998,476.56

2,998,476.56
912828R93 Total

0.00 0.002,245.24 3,946,956.563,950,000.000 Local

2,245.24 0.00 0.00 3,946,956.56Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RC6 US TREASURY N/B 18 Jul 20162.125%   15 Aug 2021 18 Jul 2016

1,450,000.000 12,866.76104.688000Local1.000000
104.688000 12,866.76 0.00Base

0.00
0.00
0.00 1,517,976.00

1,517,976.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 9,165.52104.707031Local1.000000
104.707031 9,165.52 0.00Base

0.00
0.00
0.00 1,047,070.31

1,047,070.31

BANK OF AMERICA INTL NY UNITED STAT USD/FED03 Aug 2016 04 Aug 2016

2,000,000.000 19,965.66105.035157Local1.000000
105.035157 19,965.66 0.00Base

0.00
0.00
0.00 2,100,703.13

2,100,703.13
912828RC6 Total

0.00 0.0041,997.94 4,665,749.444,450,000.000 Local

41,997.94 0.00 0.00 4,665,749.44Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828RE2 US TREASURY N/B 15 Jul 20161.5%   31 Aug 2018 18 Jul 2016

2,000,000.000 11,413.04101.617188Local1.000000
101.617188 11,413.04 0.00Base

0.00
0.00
0.00 2,032,343.75

2,032,343.75

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,650,000.000 9,281.25101.574000Local1.000000
101.574000 9,281.25 0.00Base

0.00
0.00
0.00 1,675,971.00

1,675,971.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED04 Aug 2016 05 Aug 2016

1,800,000.000 11,592.39101.707031Local1.000000
101.707031 11,592.39 0.00Base

0.00
0.00
0.00 1,830,726.56

1,830,726.56
912828RE2 Total

0.00 0.0032,286.68 5,539,041.315,450,000.000 Local
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32,286.68 0.00 0.00 5,539,041.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RH5 US TREASURY N/B 18 Jul 20161.375%   30 Sep 2018 18 Jul 2016

1,700,000.000 6,897.54101.324000Local1.000000
101.324000 6,897.54 0.00Base

0.00
0.00
0.00 1,722,508.00

1,722,508.00

CITIGROUP GLOBAL MARKETS INC. USD/FED01 Sep 2016 02 Sep 2016

1,200,000.000 6,987.70101.078125Local1.000000
101.078125 6,987.70 0.00Base

0.00
0.00
0.00 1,212,937.50

1,212,937.50
912828RH5 Total

0.00 0.0013,885.24 2,935,445.502,900,000.000 Local

13,885.24 0.00 0.00 2,935,445.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RP7 US TREASURY N/B 18 Jul 20161.75%   31 Oct 2018 18 Jul 2016

450,000.000 1,647.76102.215000Local1.000000
102.215000 1,647.76 0.00Base

0.00
0.00
0.00 459,967.50

459,967.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 3,899.46102.210938Local1.000000
102.210938 3,899.46 0.00Base

0.00
0.00
0.00 1,022,109.38

1,022,109.38
912828RP7 Total

0.00 0.005,547.22 1,482,076.881,450,000.000 Local

5,547.22 0.00 0.00 1,482,076.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RR3 US TREASURY N/B 18 Jul 20162%   15 Nov 2021 18 Jul 2016

1,450,000.000 4,885.87104.106000Local1.000000
104.106000 4,885.87 0.00Base

0.00
0.00
0.00 1,509,537.00

1,509,537.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RT9 US TREASURY N/B 18 Jul 20161.375%   30 Nov 2018 18 Jul 2016

500,000.000 882.85101.410000Local1.000000
101.410000 882.85 0.00Base

0.00
0.00
0.00 507,050.00

507,050.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,915.98101.414063Local1.000000 0.00 0.00 1,014,140.63
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101.414063 1,915.98 0.00Base 0.00 1,014,140.63
912828RT9 Total

0.00 0.002,798.83 1,521,190.631,500,000.000 Local

2,798.83 0.00 0.00 1,521,190.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RY8 US TREASURY N/B 18 Jul 20161.375%   31 Dec 2018 18 Jul 2016

600,000.000 358.70101.414000Local1.000000
101.414000 358.70 0.00Base

0.00
0.00
0.00 608,484.00

608,484.00

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 784.65101.425781Local1.000000
101.425781 784.65 0.00Base

0.00
0.00
0.00 1,014,257.81

1,014,257.81
912828RY8 Total

0.00 0.001,143.35 1,622,741.811,600,000.000 Local

1,143.35 0.00 0.00 1,622,741.81Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828S27 US TREASURY N/B 18 Jul 20161.125%   30 Jun 2021 18 Jul 2016

1,200,000.000 586.9699.898000Local1.000000
99.898000 586.96 0.00Base

0.00
0.00
0.00 1,198,776.00

1,198,776.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828S35 US TREASURY N/B 15 Jul 20161.375%   30 Jun 2023 18 Jul 2016

1,000,000.000 672.5599.718750Local1.000000
99.718750 672.55 0.00Base

0.00
0.00
0.00 997,187.50

997,187.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,000,000.000 597.8399.688000Local1.000000
99.688000 597.83 0.00Base

0.00
0.00
0.00 996,880.00

996,880.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 784.6599.773438Local1.000000
99.773438 784.65 0.00Base

0.00
0.00
0.00 997,734.38

997,734.38
912828S35 Total

0.00 0.002,055.03 2,991,801.883,000,000.000 Local

2,055.03 0.00 0.00 2,991,801.88Base
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MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828S43 US TREASURY N/B 15 Jul 20160.75%   15 Jul 2019 18 Jul 2016

1,000,000.000 61.1499.675781Local1.000000
99.675781 61.14 0.00Base

0.00
0.00
0.00 996,757.81

996,757.81

JPMORGAN CHASE BANK USD/FED29 Jul 2016 01 Aug 2016

1,000,000.000 346.4799.949219Local1.000000
99.949219 346.47 0.00Base

0.00
0.00
0.00 999,492.19

999,492.19
912828S43 Total

0.00 0.00407.61 1,996,250.002,000,000.000 Local

407.61 0.00 0.00 1,996,250.00Base

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828S68 US TREASURY N/B 27 Jul 20160.75%   31 Jul 2018 01 Aug 2016

1,000,000.000 20.38100.015625Local1.000000
100.015625 20.38 0.00Base

0.00
0.00
0.00 1,000,156.25

1,000,156.25

GOLDMAN SACHS + CO USD/FED29 Jul 2016 01 Aug 2016

2,500,000.000 50.95100.152344Local1.000000
100.152344 50.95 0.00Base

0.00
0.00
0.00 2,503,808.59

2,503,808.59

DEUTSCHE BANK AG NEW YORK USD/FED31 Aug 2016 01 Sep 2016

2,000,000.000 1,304.3599.914063Local1.000000
99.914063 1,304.35 0.00Base

0.00
0.00
0.00 1,998,281.25

1,998,281.25
912828S68 Total

0.00 0.001,375.68 5,502,246.095,500,000.000 Local

1,375.68 0.00 0.00 5,502,246.09Base

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828S76 US TREASURY N/B 29 Jul 20161.125%   31 Jul 2021 01 Aug 2016

2,000,000.000 61.14100.394532Local1.000000
100.394532 61.14 0.00Base

0.00
0.00
0.00 2,007,890.63

2,007,890.63

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED31 Aug 2016 01 Sep 2016

3,000,000.000 2,934.7899.703125Local1.000000
99.703125 2,934.78 0.00Base

0.00
0.00
0.00 2,991,093.75

2,991,093.75
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GOLDMAN SACHS + CO USD/FED30 Sep 2016 OPEN

1,000,000.000 1,956.5299.902344Local1.000000
99.902344 1,956.52 0.00Base

0.00
0.00
0.00 999,023.44

999,023.44
912828S76 Total

0.00 0.004,952.44 5,998,007.826,000,000.000 Local

4,952.44 0.00 0.00 5,998,007.82Base

BARCLAYS BANK PLC USD/FED912828S92 US TREASURY N/B 29 Jul 20161.25%   31 Jul 2023 01 Aug 2016

2,000,000.000 67.9399.601563Local1.000000
99.601563 67.93 0.00Base

0.00
0.00
0.00 1,992,031.25

1,992,031.25

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828S92 US TREASURY N/B 04 Aug 20161.25%   31 Jul 2023 05 Aug 2016

2,000,000.000 339.6799.613282Local1.000000
99.613282 339.67 0.00Base

0.00
0.00
0.00 1,992,265.63

1,992,265.63
912828S92 Total

0.00 0.00407.60 3,984,296.884,000,000.000 Local

407.60 0.00 0.00 3,984,296.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SD3 US TREASURY N/B 18 Jul 20161.25%   31 Jan 2019 18 Jul 2016

850,000.000 4,874.66101.129000Local1.000000
101.129000 4,874.66 0.00Base

0.00
0.00
0.00 859,596.50

859,596.50

MORGAN STANLEY CO INCORPORATED USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 5,906.59101.140625Local1.000000
101.140625 5,906.59 0.00Base

0.00
0.00
0.00 1,011,406.25

1,011,406.25
912828SD3 Total

0.00 0.0010,781.25 1,871,002.751,850,000.000 Local

10,781.25 0.00 0.00 1,871,002.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SF8 US TREASURY N/B 18 Jul 20162%   15 Feb 2022 18 Jul 2016

1,100,000.000 9,186.81104.008000Local1.000000
104.008000 9,186.81 0.00Base

0.00
0.00
0.00 1,144,088.00

1,144,088.00
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828SH4 US TREASURY N/B 18 Jul 20161.375%   28 Feb 2019 18 Jul 2016

850,000.000 4,382.81101.473000Local1.000000
101.473000 4,382.81 0.00Base

0.00
0.00
0.00 862,520.50

862,520.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SN1 US TREASURY N/B 18 Jul 20161.5%   31 Mar 2019 18 Jul 2016

400,000.000 1,770.49101.813000Local1.000000
101.813000 1,770.49 0.00Base

0.00
0.00
0.00 407,252.00

407,252.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828ST8 US TREASURY N/B 18 Jul 20161.25%   30 Apr 2019 18 Jul 2016

350,000.000 915.42101.164000Local1.000000
101.164000 915.42 0.00Base

0.00
0.00
0.00 354,074.00

354,074.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SV3 US TREASURY N/B 18 Jul 20161.75%   15 May 2022 18 Jul 2016

900,000.000 2,653.53102.523000Local1.000000
102.523000 2,653.53 0.00Base

0.00
0.00
0.00 922,707.00

922,707.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SX9 US TREASURY N/B 18 Jul 20161.125%   31 May 2019 18 Jul 2016

450,000.000 650.10100.809000Local1.000000
100.809000 650.10 0.00Base

0.00
0.00
0.00 453,640.50

453,640.50

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828T26 US TREASURY N/B 30 Sep 20161.375%   30 Sep 2023 OPEN

1,800,000.000 203.9899.675781Local1.000000
99.675781 203.98 0.00Base

0.00
0.00
0.00 1,794,164.06

1,794,164.06

JPMORGAN CHASE BANK USD/FED912828T42 US TREASURY N/B 30 Sep 20160.75%   30 Sep 2018 OPEN

2,100,000.000 129.8199.980469Local1.000000
99.980469 129.81 0.00Base

0.00
0.00
0.00 2,099,589.84

2,099,589.84

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TC4 US TREASURY N/B 18 Jul 20161%   30 Jun 2019 18 Jul 2016

400,000.000 173.91100.418000Local1.000000
100.418000 173.91 0.00Base

0.00
0.00
0.00 401,672.00

401,672.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TG5 US TREASURY N/B 18 Jul 20160.5%   31 Jul 2017 18 Jul 2016

1,100,000.000 2,523.3599.875000Local1.000000 0.00 0.00 1,098,625.00
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99.875000 2,523.35 0.00Base 0.00 1,098,625.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TH3 US TREASURY N/B 18 Jul 20160.875%   31 Jul 2019 18 Jul 2016

500,000.000 2,007.2199.992000Local1.000000
99.992000 2,007.21 0.00Base

0.00
0.00
0.00 499,960.00

499,960.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TJ9 US TREASURY N/B 18 Jul 20161.625%   15 Aug 2022 18 Jul 2016

800,000.000 5,428.57101.742000Local1.000000
101.742000 5,428.57 0.00Base

0.00
0.00
0.00 813,936.00

813,936.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TM2 US TREASURY N/B 18 Jul 20160.625%   31 Aug 2017 18 Jul 2016

2,200,000.000 5,156.2599.977000Local1.000000
99.977000 5,156.25 0.00Base

0.00
0.00
0.00 2,199,494.00

2,199,494.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 2,547.5599.980469Local1.000000
99.980469 2,547.55 0.00Base

0.00
0.00
0.00 999,804.69

999,804.69
912828TM2 Total

0.00 0.007,703.80 3,199,298.693,200,000.000 Local

7,703.80 0.00 0.00 3,199,298.69Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TN0 US TREASURY N/B 18 Jul 20161%   31 Aug 2019 18 Jul 2016

550,000.000 2,062.50100.332000Local1.000000
100.332000 2,062.50 0.00Base

0.00
0.00
0.00 551,826.00

551,826.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TR1 US TREASURY N/B 18 Jul 20161%   30 Sep 2019 18 Jul 2016

700,000.000 2,065.57100.285000Local1.000000
100.285000 2,065.57 0.00Base

0.00
0.00
0.00 701,995.00

701,995.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 3,060.11100.328125Local1.000000
100.328125 3,060.11 0.00Base

0.00
0.00
0.00 1,003,281.25

1,003,281.25
912828TR1 Total

0.00 0.005,125.68 1,705,276.251,700,000.000 Local
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5,125.68 0.00 0.00 1,705,276.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TS9 US TREASURY N/B 18 Jul 20160.625%   30 Sep 2017 18 Jul 2016

2,050,000.000 3,780.7499.961000Local1.000000
99.961000 3,780.74 0.00Base

0.00
0.00
0.00 2,049,200.50

2,049,200.50

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 21 Jul 2016

1,500,000.000 2,868.8599.976563Local1.000000
99.976563 2,868.85 0.00Base

0.00
0.00
0.00 1,499,648.44

1,499,648.44
912828TS9 Total

0.00 0.006,649.59 3,548,848.943,550,000.000 Local

6,649.59 0.00 0.00 3,548,848.94Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TV2 US TREASURY N/B 18 Jul 20161.25%   31 Oct 2019 18 Jul 2016

500,000.000 1,307.74101.078000Local1.000000
101.078000 1,307.74 0.00Base

0.00
0.00
0.00 505,390.00

505,390.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TW0 US TREASURY N/B 18 Jul 20160.75%   31 Oct 2017 18 Jul 2016

2,000,000.000 3,138.59100.098000Local1.000000
100.098000 3,138.59 0.00Base

0.00
0.00
0.00 2,001,960.00

2,001,960.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED03 Aug 2016 04 Aug 2016

1,800,000.000 3,521.74100.156250Local1.000000
100.156250 3,521.74 0.00Base

0.00
0.00
0.00 1,802,812.50

1,802,812.50
912828TW0 Total

0.00 0.006,660.33 3,804,772.503,800,000.000 Local

6,660.33 0.00 0.00 3,804,772.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TY6 US TREASURY N/B 18 Jul 20161.625%   15 Nov 2022 18 Jul 2016

1,200,000.000 3,285.33101.574000Local1.000000
101.574000 3,285.33 0.00Base

0.00
0.00
0.00 1,218,888.00

1,218,888.00

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 2,958.56101.640625Local1.000000 0.00 0.00 1,016,406.25
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101.640625 2,958.56 0.00Base 0.00 1,016,406.25

NOMURA SECURITIES INTERNATIONAL INC USD/FED04 Aug 2016 05 Aug 2016

2,000,000.000 7,241.85102.417969Local1.000000
102.417969 7,241.85 0.00Base

0.00
0.00
0.00 2,048,359.38

2,048,359.38
912828TY6 Total

0.00 0.0013,485.74 4,283,653.634,200,000.000 Local

13,485.74 0.00 0.00 4,283,653.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UA6 US TREASURY N/B 18 Jul 20160.625%   30 Nov 2017 18 Jul 2016

1,250,000.000 1,003.2499.906000Local1.000000
99.906000 1,003.24 0.00Base

0.00
0.00
0.00 1,248,825.00

1,248,825.00

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 870.9099.914063Local1.000000
99.914063 870.90 0.00Base

0.00
0.00
0.00 999,140.63

999,140.63
912828UA6 Total

0.00 0.001,874.14 2,247,965.632,250,000.000 Local

1,874.14 0.00 0.00 2,247,965.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UB4 US TREASURY N/B 18 Jul 20161%   30 Nov 2019 18 Jul 2016

800,000.000 1,027.32100.184000Local1.000000
100.184000 1,027.32 0.00Base

0.00
0.00
0.00 801,472.00

801,472.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UE8 US TREASURY N/B 18 Jul 20160.75%   31 Dec 2017 18 Jul 2016

1,100,000.000 358.70100.074000Local1.000000
100.074000 358.70 0.00Base

0.00
0.00
0.00 1,100,814.00

1,100,814.00

GOLDMAN SACHS + CO USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 427.99100.070313Local1.000000
100.070313 427.99 0.00Base

0.00
0.00
0.00 1,000,703.13

1,000,703.13
912828UE8 Total

0.00 0.00786.69 2,101,517.132,100,000.000 Local

786.69 0.00 0.00 2,101,517.13Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828UF5 US TREASURY N/B 18 Jul 20161.125%   31 Dec 2019 18 Jul 2016

800,000.000 391.30100.578000Local1.000000
100.578000 391.30 0.00Base

0.00
0.00
0.00 804,624.00

804,624.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UJ7 US TREASURY N/B 18 Jul 20160.875%   31 Jan 2018 18 Jul 2016

800,000.000 3,211.54100.254000Local1.000000
100.254000 3,211.54 0.00Base

0.00
0.00
0.00 802,032.00

802,032.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 4,134.62100.253906Local1.000000
100.253906 4,134.62 0.00Base

0.00
0.00
0.00 1,002,539.06

1,002,539.06
912828UJ7 Total

0.00 0.007,346.16 1,804,571.061,800,000.000 Local

7,346.16 0.00 0.00 1,804,571.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UL2 US TREASURY N/B 18 Jul 20161.375%   31 Jan 2020 18 Jul 2016

850,000.000 5,362.12101.383000Local1.000000
101.383000 5,362.12 0.00Base

0.00
0.00
0.00 861,755.50

861,755.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UN8 US TREASURY N/B 18 Jul 20162%   15 Feb 2023 18 Jul 2016

1,800,000.000 15,032.97103.926000Local1.000000
103.926000 15,032.97 0.00Base

0.00
0.00
0.00 1,870,668.00

1,870,668.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 8,626.38103.988281Local1.000000
103.988281 8,626.38 0.00Base

0.00
0.00
0.00 1,039,882.81

1,039,882.81

BANK OF AMERICA INTL NY UNITED STAT USD/FED03 Aug 2016 04 Aug 2016

1,000,000.000 9,395.60104.453125Local1.000000
104.453125 9,395.60 0.00Base

0.00
0.00
0.00 1,044,531.25

1,044,531.25
912828UN8 Total

0.00 0.0033,054.95 3,955,082.063,800,000.000 Local

33,054.95 0.00 0.00 3,955,082.06Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828UQ1 US TREASURY N/B 18 Jul 20161.25%   29 Feb 2020 18 Jul 2016

700,000.000 3,281.25100.961000Local1.000000
100.961000 3,281.25 0.00Base

0.00
0.00
0.00 706,727.00

706,727.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UR9 US TREASURY N/B 18 Jul 20160.75%   28 Feb 2018 18 Jul 2016

2,000,000.000 5,625.00100.059000Local1.000000
100.059000 5,625.00 0.00Base

0.00
0.00
0.00 2,001,180.00

2,001,180.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED04 Aug 2016 05 Aug 2016

2,000,000.000 6,440.22100.195313Local1.000000
100.195313 6,440.22 0.00Base

0.00
0.00
0.00 2,003,906.25

2,003,906.25
912828UR9 Total

0.00 0.0012,065.22 4,005,086.254,000,000.000 Local

12,065.22 0.00 0.00 4,005,086.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UU2 US TREASURY N/B 18 Jul 20160.75%   31 Mar 2018 18 Jul 2016

900,000.000 1,991.80100.043000Local1.000000
100.043000 1,991.80 0.00Base

0.00
0.00
0.00 900,387.00

900,387.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED21 Sep 2016 22 Sep 2016

3,000,000.000 10,758.2099.964844Local1.000000
99.964844 10,758.20 0.00Base

0.00
0.00
0.00 2,998,945.31

2,998,945.31
912828UU2 Total

0.00 0.0012,750.00 3,899,332.313,900,000.000 Local

12,750.00 0.00 0.00 3,899,332.31Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UV0 US TREASURY N/B 18 Jul 20161.125%   31 Mar 2020 18 Jul 2016

650,000.000 2,157.79100.488000Local1.000000
100.488000 2,157.79 0.00Base

0.00
0.00
0.00 653,172.00

653,172.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 3,657.79100.593750Local1.000000
100.593750 3,657.79 0.00Base

0.00
0.00
0.00 1,005,937.50

1,005,937.50
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912828UV0 Total

0.00 0.005,815.58 1,659,109.501,650,000.000 Local

5,815.58 0.00 0.00 1,659,109.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UZ1 US TREASURY N/B 18 Jul 20160.625%   30 Apr 2018 18 Jul 2016

1,100,000.000 1,438.5299.828000Local1.000000
99.828000 1,438.52 0.00Base

0.00
0.00
0.00 1,098,108.00

1,098,108.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED21 Sep 2016 22 Sep 2016

2,500,000.000 6,156.5999.761719Local1.000000
99.761719 6,156.59 0.00Base

0.00
0.00
0.00 2,494,042.97

2,494,042.97
912828UZ1 Total

0.00 0.007,595.11 3,592,150.973,600,000.000 Local

7,595.11 0.00 0.00 3,592,150.97Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VA5 US TREASURY N/B 18 Jul 20161.125%   30 Apr 2020 18 Jul 2016

850,000.000 2,000.85100.406000Local1.000000
100.406000 2,000.85 0.00Base

0.00
0.00
0.00 853,451.00

853,451.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 2,720.79100.515625Local1.000000
100.515625 2,720.79 0.00Base

0.00
0.00
0.00 1,005,156.25

1,005,156.25
912828VA5 Total

0.00 0.004,721.64 1,858,607.251,850,000.000 Local

4,721.64 0.00 0.00 1,858,607.25Base

CITIGROUP GLOBAL MARKETS INC. USD/FED912828VB3 US TREASURY N/B 15 Jul 20161.75%   15 May 2023 18 Jul 2016

2,000,000.000 6,086.96102.332032Local1.000000
102.332032 6,086.96 0.00Base

0.00
0.00
0.00 2,046,640.63

2,046,640.63

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,850,000.000 5,454.48102.266000Local1.000000
102.266000 5,454.48 0.00Base

0.00
0.00
0.00 1,891,921.00

1,891,921.00
912828VB3 Total
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0.00 0.0011,541.44 3,938,561.633,850,000.000 Local

11,541.44 0.00 0.00 3,938,561.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VE7 US TREASURY N/B 18 Jul 20161%   31 May 2018 18 Jul 2016

1,200,000.000 1,540.98100.488000Local1.000000
100.488000 1,540.98 0.00Base

0.00
0.00
0.00 1,205,856.00

1,205,856.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,393.44100.500000Local1.000000
100.500000 1,393.44 0.00Base

0.00
0.00
0.00 1,005,000.00

1,005,000.00
912828VE7 Total

0.00 0.002,934.42 2,210,856.002,200,000.000 Local

2,934.42 0.00 0.00 2,210,856.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VF4 US TREASURY N/B 18 Jul 20161.375%   31 May 2020 18 Jul 2016

850,000.000 1,500.86101.301000Local1.000000
101.301000 1,500.86 0.00Base

0.00
0.00
0.00 861,058.50

861,058.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 2,178.96101.441406Local1.000000
101.441406 2,178.96 0.00Base

0.00
0.00
0.00 1,014,414.06

1,014,414.06
912828VF4 Total

0.00 0.003,679.82 1,875,472.561,850,000.000 Local

3,679.82 0.00 0.00 1,875,472.56Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VJ6 US TREASURY N/B 18 Jul 20161.875%   30 Jun 2020 18 Jul 2016

600,000.000 489.13103.227000Local1.000000
103.227000 489.13 0.00Base

0.00
0.00
0.00 619,362.00

619,362.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 1,426.63103.359375Local1.000000
103.359375 1,426.63 0.00Base

0.00
0.00
0.00 1,033,593.75

1,033,593.75
912828VJ6 Total

0.00 0.001,915.76 1,652,955.751,600,000.000 Local
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1,915.76 0.00 0.00 1,652,955.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VK3 US TREASURY N/B 18 Jul 20161.375%   30 Jun 2018 18 Jul 2016

850,000.000 508.15101.215000Local1.000000
101.215000 508.15 0.00Base

0.00
0.00
0.00 860,327.50

860,327.50

GOLDMAN SACHS + CO USD/FED21 Sep 2016 22 Sep 2016

1,000,000.000 3,138.59100.992188Local1.000000
100.992188 3,138.59 0.00Base

0.00
0.00
0.00 1,009,921.88

1,009,921.88
912828VK3 Total

0.00 0.003,646.74 1,870,249.381,850,000.000 Local

3,646.74 0.00 0.00 1,870,249.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VP2 US TREASURY N/B 18 Jul 20162%   31 Jul 2020 18 Jul 2016

850,000.000 7,799.45103.762000Local1.000000
103.762000 7,799.45 0.00Base

0.00
0.00
0.00 881,977.00

881,977.00

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 5,760.87103.390625Local1.000000
103.390625 5,760.87 0.00Base

0.00
0.00
0.00 2,067,812.50

2,067,812.50
912828VP2 Total

0.00 0.0013,560.32 2,949,789.502,850,000.000 Local

13,560.32 0.00 0.00 2,949,789.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VQ0 US TREASURY N/B 18 Jul 20161.375%   31 Jul 2018 18 Jul 2016

1,050,000.000 6,623.80101.258000Local1.000000
101.258000 6,623.80 0.00Base

0.00
0.00
0.00 1,063,209.00

1,063,209.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VS6 US TREASURY N/B 18 Jul 20162.5%   15 Aug 2023 18 Jul 2016

1,550,000.000 16,181.32107.344000Local1.000000
107.344000 16,181.32 0.00Base

0.00
0.00
0.00 1,663,832.00

1,663,832.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 10,782.97107.429688Local1.000000 0.00 0.00 1,074,296.88
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107.429688 10,782.97 0.00Base 0.00 1,074,296.88
912828VS6 Total

0.00 0.0026,964.29 2,738,128.882,550,000.000 Local

26,964.29 0.00 0.00 2,738,128.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VV9 US TREASURY N/B 18 Jul 20162.125%   31 Aug 2020 18 Jul 2016

950,000.000 7,570.31104.246000Local1.000000
104.246000 7,570.31 0.00Base

0.00
0.00
0.00 990,337.00

990,337.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 8,661.68104.367188Local1.000000
104.367188 8,661.68 0.00Base

0.00
0.00
0.00 1,043,671.88

1,043,671.88
912828VV9 Total

0.00 0.0016,231.99 2,034,008.881,950,000.000 Local

16,231.99 0.00 0.00 2,034,008.88Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VZ0 US TREASURY N/B 18 Jul 20162%   30 Sep 2020 18 Jul 2016

750,000.000 4,426.23103.793000Local1.000000
103.793000 4,426.23 0.00Base

0.00
0.00
0.00 778,447.50

778,447.50

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 6,502.73103.902344Local1.000000
103.902344 6,502.73 0.00Base

0.00
0.00
0.00 1,039,023.44

1,039,023.44
912828VZ0 Total

0.00 0.0010,928.96 1,817,470.941,750,000.000 Local

10,928.96 0.00 0.00 1,817,470.94Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WC0 US TREASURY N/B 18 Jul 20161.75%   31 Oct 2020 18 Jul 2016

1,000,000.000 3,661.69102.738000Local1.000000
102.738000 3,661.69 0.00Base

0.00
0.00
0.00 1,027,380.00

1,027,380.00

GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 4,232.34102.878906Local1.000000
102.878906 4,232.34 0.00Base

0.00
0.00
0.00 1,028,789.06

1,028,789.06
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912828WC0 Total

0.00 0.007,894.03 2,056,169.062,000,000.000 Local

7,894.03 0.00 0.00 2,056,169.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WD8 US TREASURY N/B 18 Jul 20161.25%   31 Oct 2018 18 Jul 2016

1,150,000.000 3,007.81101.086000Local1.000000
101.086000 3,007.81 0.00Base

0.00
0.00
0.00 1,162,489.00

1,162,489.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WE6 US TREASURY N/B 18 Jul 20162.75%   15 Nov 2023 18 Jul 2016

2,050,000.000 9,497.96109.195000Local1.000000
109.195000 9,497.96 0.00Base

0.00
0.00
0.00 2,238,497.50

2,238,497.50

MORGAN STANLEY CO INCORPORATED USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 19,429.35108.500000Local1.000000
108.500000 19,429.35 0.00Base

0.00
0.00
0.00 2,170,000.00

2,170,000.00
912828WE6 Total

0.00 0.0028,927.31 4,408,497.504,050,000.000 Local

28,927.31 0.00 0.00 4,408,497.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WG1 US TREASURY N/B 18 Jul 20162.25%   30 Apr 2021 18 Jul 2016

950,000.000 4,472.49105.133000Local1.000000
105.133000 4,472.49 0.00Base

0.00
0.00
0.00 998,763.50

998,763.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WJ5 US TREASURY N/B 18 Jul 20162.5%   15 May 2024 18 Jul 2016

2,300,000.000 9,687.50107.606000Local1.000000
107.606000 9,687.50 0.00Base

0.00
0.00
0.00 2,474,938.00

2,474,938.00

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

2,000,000.000 9,103.26107.640625Local1.000000
107.640625 9,103.26 0.00Base

0.00
0.00
0.00 2,152,812.50

2,152,812.50
912828WJ5 Total

0.00 0.0018,790.76 4,627,750.504,300,000.000 Local

18,790.76 0.00 0.00 4,627,750.50Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828WL0 US TREASURY N/B 18 Jul 20161.5%   31 May 2019 18 Jul 2016

1,250,000.000 2,407.79101.852000Local1.000000
101.852000 2,407.79 0.00Base

0.00
0.00
0.00 1,273,150.00

1,273,150.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WN6 US TREASURY N/B 18 Jul 20162%   31 May 2021 18 Jul 2016

1,000,000.000 2,568.31104.016000Local1.000000
104.016000 2,568.31 0.00Base

0.00
0.00
0.00 1,040,160.00

1,040,160.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WR7 US TREASURY N/B 18 Jul 20162.125%   30 Jun 2021 18 Jul 2016

950,000.000 877.72104.645000Local1.000000
104.645000 877.72 0.00Base

0.00
0.00
0.00 994,127.50

994,127.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WS5 US TREASURY N/B 18 Jul 20161.625%   30 Jun 2019 18 Jul 2016

1,250,000.000 883.15102.203000Local1.000000
102.203000 883.15 0.00Base

0.00
0.00
0.00 1,277,537.50

1,277,537.50

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 7,418.48101.933594Local1.000000
101.933594 7,418.48 0.00Base

0.00
0.00
0.00 2,038,671.88

2,038,671.88
912828WS5 Total

0.00 0.008,301.63 3,316,209.383,250,000.000 Local

8,301.63 0.00 0.00 3,316,209.38Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WT3 US TREASURY N/B 18 Jul 20160.875%   15 Jul 2017 18 Jul 2016

950,000.000 22.59100.250000Local1.000000
100.250000 22.59 0.00Base

0.00
0.00
0.00 952,375.00

952,375.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WW6 US TREASURY N/B 18 Jul 20161.625%   31 Jul 2019 18 Jul 2016

1,250,000.000 9,319.20102.238000Local1.000000
102.238000 9,319.20 0.00Base

0.00
0.00
0.00 1,277,975.00

1,277,975.00

BARCLAYS BANK PLC USD/FED04 Aug 2016 05 Aug 2016

1,000,000.000 220.79102.546875Local1.000000
102.546875 220.79 0.00Base

0.00
0.00
0.00 1,025,468.75

1,025,468.75
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912828WW6 Total

0.00 0.009,539.99 2,303,443.752,250,000.000 Local

9,539.99 0.00 0.00 2,303,443.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WY2 US TREASURY N/B 18 Jul 20162.25%   31 Jul 2021 18 Jul 2016

1,050,000.000 10,838.94105.270000Local1.000000
105.270000 10,838.94 0.00Base

0.00
0.00
0.00 1,105,335.00

1,105,335.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WZ9 US TREASURY N/B 18 Jul 20161.75%   30 Apr 2022 18 Jul 2016

1,050,000.000 3,844.77102.566000Local1.000000
102.566000 3,844.77 0.00Base

0.00
0.00
0.00 1,076,943.00

1,076,943.00

NOMURA SECURITIES INTERNATIONAL INC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 3,899.46102.605469Local1.000000
102.605469 3,899.46 0.00Base

0.00
0.00
0.00 1,026,054.69

1,026,054.69
912828WZ9 Total

0.00 0.007,744.23 2,102,997.692,050,000.000 Local

7,744.23 0.00 0.00 2,102,997.69Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XA3 US TREASURY N/B 18 Jul 20161%   15 May 2018 18 Jul 2016

850,000.000 1,432.06100.488000Local1.000000
100.488000 1,432.06 0.00Base

0.00
0.00
0.00 854,148.00

854,148.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 2,010.87100.476563Local1.000000
100.476563 2,010.87 0.00Base

0.00
0.00
0.00 1,004,765.63

1,004,765.63
912828XA3 Total

0.00 0.003,442.93 1,858,913.631,850,000.000 Local

3,442.93 0.00 0.00 1,858,913.63Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XB1 US TREASURY N/B 18 Jul 20162.125%   15 May 2025 18 Jul 2016

2,350,000.000 8,413.38104.750000Local1.000000
104.750000 8,413.38 0.00Base

0.00
0.00
0.00 2,461,625.00

2,461,625.00
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GOLDMAN SACHS + CO USD/FED27 Jul 2016 28 Jul 2016

1,000,000.000 4,273.10105.195313Local1.000000
105.195313 4,273.10 0.00Base

0.00
0.00
0.00 1,051,953.13

1,051,953.13

BANK OF AMERICA INTL NY UNITED STAT USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 15,013.59103.972657Local1.000000
103.972657 15,013.59 0.00Base

0.00
0.00
0.00 2,079,453.13

2,079,453.13
912828XB1 Total

0.00 0.0027,700.07 5,593,031.265,350,000.000 Local

27,700.07 0.00 0.00 5,593,031.26Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XD7 US TREASURY N/B 18 Jul 20161.875%   31 May 2022 18 Jul 2016

1,050,000.000 2,528.18103.223000Local1.000000
103.223000 2,528.18 0.00Base

0.00
0.00
0.00 1,083,841.50

1,083,841.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XE5 US TREASURY N/B 18 Jul 20161.5%   31 May 2020 18 Jul 2016

1,250,000.000 2,407.79101.785000Local1.000000
101.785000 2,407.79 0.00Base

0.00
0.00
0.00 1,272,312.50

1,272,312.50

DEUTSCHE BANK AG NEW YORK USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 2,090.16101.785156Local1.000000
101.785156 2,090.16 0.00Base

0.00
0.00
0.00 1,017,851.56

1,017,851.56
912828XE5 Total

0.00 0.004,497.95 2,290,164.062,250,000.000 Local

4,497.95 0.00 0.00 2,290,164.06Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XF2 US TREASURY N/B 18 Jul 20161.125%   15 Jun 2018 18 Jul 2016

850,000.000 809.94100.738000Local1.000000
100.738000 809.94 0.00Base

0.00
0.00
0.00 856,273.00

856,273.00

BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 1,106.56100.734375Local1.000000
100.734375 1,106.56 0.00Base

0.00
0.00
0.00 1,007,343.75

1,007,343.75
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912828XF2 Total

0.00 0.001,916.50 1,863,616.751,850,000.000 Local

1,916.50 0.00 0.00 1,863,616.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XG0 US TREASURY N/B 18 Jul 20162.125%   30 Jun 2022 18 Jul 2016

1,050,000.000 970.11104.645000Local1.000000
104.645000 970.11 0.00Base

0.00
0.00
0.00 1,098,772.50

1,098,772.50

DEUTSCHE BANK AG NEW YORK USD/FED21 Sep 2016 22 Sep 2016

2,000,000.000 9,701.09104.207032Local1.000000
104.207032 9,701.09 0.00Base

0.00
0.00
0.00 2,084,140.63

2,084,140.63
912828XG0 Total

0.00 0.0010,671.20 3,182,913.133,050,000.000 Local

10,671.20 0.00 0.00 3,182,913.13Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XH8 US TREASURY N/B 18 Jul 20161.625%   30 Jun 2020 18 Jul 2016

1,250,000.000 883.15102.238000Local1.000000
102.238000 883.15 0.00Base

0.00
0.00
0.00 1,277,975.00

1,277,975.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XK1 US TREASURY N/B 18 Jul 20160.875%   15 Jul 2018 18 Jul 2016

850,000.000 20.21100.273000Local1.000000
100.273000 20.21 0.00Base

0.00
0.00
0.00 852,320.50

852,320.50

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED03 Aug 2016 04 Aug 2016

1,000,000.000 475.54100.390625Local1.000000
100.390625 475.54 0.00Base

0.00
0.00
0.00 1,003,906.25

1,003,906.25
912828XK1 Total

0.00 0.00495.75 1,856,226.751,850,000.000 Local

495.75 0.00 0.00 1,856,226.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XM7 US TREASURY N/B 18 Jul 20161.625%   31 Jul 2020 18 Jul 2016

1,250,000.000 9,319.20102.234000Local1.000000
102.234000 9,319.20 0.00Base

0.00
0.00
0.00 1,277,925.00

1,277,925.00
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BARCLAYS BANK PLC USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 7,678.57102.222656Local1.000000
102.222656 7,678.57 0.00Base

0.00
0.00
0.00 1,022,226.56

1,022,226.56
912828XM7 Total

0.00 0.0016,997.77 2,300,151.562,250,000.000 Local

16,997.77 0.00 0.00 2,300,151.56Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XP0 US TREASURY N/B 18 Jul 20160.625%   31 Jul 2017 18 Jul 2016

950,000.000 2,724.07100.000000Local1.000000
100.000000 2,724.07 0.00Base

0.00
0.00
0.00 950,000.00

950,000.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XQ8 US TREASURY N/B 18 Jul 20162%   31 Jul 2022 18 Jul 2016

1,050,000.000 9,634.61103.906000Local1.000000
103.906000 9,634.61 0.00Base

0.00
0.00
0.00 1,091,013.00

1,091,013.00

CITIGROUP GLOBAL MARKETS INC. USD/FED20 Jul 2016 21 Jul 2016

1,000,000.000 9,450.55103.976563Local1.000000
103.976563 9,450.55 0.00Base

0.00
0.00
0.00 1,039,765.63

1,039,765.63
912828XQ8 Total

0.00 0.0019,085.16 2,130,778.632,050,000.000 Local

19,085.16 0.00 0.00 2,130,778.63Base

5,631,381.18818,500,000.000 Local
5,631,381.18Base

0.00
0.00

0.00
0.00

910,309,423.94
910,309,423.94

US DOLLAR Total

FIXED INCOME  Total
818,500,000.000

Base 5,631,381.18 0.00 0.00 910,309,423.94

950,175,983.970.000.005,631,381.18

858,366,560.030

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20161.000% 31 Dec 2030 19 Jul 2016

STIF FUND

359,960.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 359,960.85

359,960.85

STATE STREET BANK AND TRUST USD/CSW20 Jul 201631 Dec 2030 20 Jul 2016

STIF FUND

131,989.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 131,989.95

131,989.95

STATE STREET BANK AND TRUST USD/CSW21 Jul 201631 Dec 2030 21 Jul 2016

STIF FUND

1,402,298.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,402,298.08

1,402,298.08

STATE STREET BANK AND TRUST USD/CSW25 Jul 201631 Dec 2030 25 Jul 2016

STIF FUND

0.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.06

0.06

STATE STREET BANK AND TRUST USD/CSW01 Aug 201631 Dec 2030 01 Aug 2016

STIF FUND

5,366,837.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,366,837.47

5,366,837.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Aug 20160.542% 31 Dec 2030 04 Aug 2016

STIF FUND

1,391,480.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,391,480.21

1,391,480.21

STATE STREET BANK AND TRUST USD/CSW08 Aug 201631 Dec 2030 08 Aug 2016

STIF FUND

3,000,463.670 0.00100.000000Local1.000000 0.00 0.00 3,000,463.67
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100.000000 0.00 0.00Base 0.00 3,000,463.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Aug 20160.551% 31 Dec 2030 09 Aug 2016

STIF FUND

0.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.05

0.05

STATE STREET BANK AND TRUST USD/CSW18 Aug 201631 Dec 2030 18 Aug 2016

STIF FUND

1,992,700.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,992,700.41

1,992,700.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.549% 31 Dec 2030 31 Aug 2016

STIF FUND

7,428,651.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,428,651.67

7,428,651.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.559% 31 Dec 2030 01 Sep 2016

STIF FUND

10,984,180.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,984,180.01

10,984,180.01

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

1,744,872.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,744,872.58

1,744,872.58

STATE STREET BANK AND TRUST USD/CSW08 Sep 201631 Dec 2030 08 Sep 2016

STIF FUND

208,099.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208,099.12

208,099.12

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

93,251.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 93,251.20

93,251.20
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FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW26 Sep 201631 Dec 2030 26 Sep 2016

STIF FUND

0.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.14

0.14
86199E9B7 Total

0.00 0.000.00 34,104,785.4734,104,785.470 Local

0.00 0.00 0.00 34,104,785.47Base

0.0034,104,785.470 Local
0.00Base

0.00
0.00

0.00
0.00

34,104,785.47
34,104,785.47

US DOLLAR Total

CASH EQUIVALENTS  Total
34,104,785.470

Base 0.00 0.00 0.00 34,104,785.47

FIXED INCOME
US DOLLAR

NOMURA SECURITIES INTERNATIONAL INC USD/FED912810DZ8 US TREASURY N/B 30 Aug 20168.875%   15 Aug 2017 31 Aug 2016

150,000.000 578.80107.804693Local1.000000
107.804693 578.80 0.00Base

0.00
0.00
0.00 161,707.04

161,707.04

CITIGROUP GLOBAL MARKETS INC. USD/FED912810FT0 US TREASURY N/B 29 Jul 20164.5%   15 Feb 2036 01 Aug 2016

2,000,000.000 41,538.46145.007813Local1.000000
145.007813 41,538.46 0.00Base

0.00
0.00
0.00 2,900,156.25

2,900,156.25

GOLDMAN SACHS + CO USD/FED912810QW1 US TREASURY N/B 30 Sep 20163%   15 May 2042 OPEN

1,350,000.000 15,517.66114.226562Local1.000000
114.226562 15,517.66 0.00Base

0.00
0.00
0.00 1,542,058.59

1,542,058.59

JPMORGAN CHASE BANK USD/FED912810RQ3 US TREASURY N/B 02 Aug 20162.5%   15 Feb 2046 03 Aug 2016

300,000.000 3,502.75103.945312Local1.000000
103.945312 3,502.75 0.00Base

0.00
0.00
0.00 311,835.94

311,835.94

Books Closed Prepared by State StreetPage 2928



NHJI
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. USD/FED22 Sep 2016 22 Sep 2016

150,000.000 387.23103.171875Local1.000000
103.171875 387.23 0.00Base

0.00
0.00
0.00 154,757.81

154,757.81
912810RQ3 Total

0.00 0.003,889.98 466,593.75450,000.000 Local

3,889.98 0.00 0.00 466,593.75Base

CITIGROUP GLOBAL MARKETS INC. USD/FED9128282A7 US TREASURY N/B 30 Aug 20161.5%   15 Aug 2026 31 Aug 2016

3,000,000.000 1,956.5299.335938Local1.000000
99.335938 1,956.52 0.00Base

0.00
0.00
0.00 2,980,078.13

2,980,078.13

GOLDMAN SACHS + CO USD/FED9128282F6 US TREASURY N/B 07 Sep 20161.125%   31 Aug 2021 08 Sep 2016

4,500,000.000 1,118.78100.027344Local1.000000
100.027344 1,118.78 0.00Base

0.00
0.00
0.00 4,501,230.47

4,501,230.47

GOLDMAN SACHS + CO USD/FED912828D49 US TREASURY N/B 30 Aug 20160.875%   15 Aug 2017 31 Aug 2016

950,000.000 361.41100.207032Local1.000000
100.207032 361.41 0.00Base

0.00
0.00
0.00 951,966.80

951,966.80

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828D98 US TREASURY N/B 29 Sep 20161%   15 Sep 2017 30 Sep 2016

950,000.000 393.65100.335938Local1.000000
100.335938 393.65 0.00Base

0.00
0.00
0.00 953,191.41

953,191.41

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828F54 US TREASURY N/B 30 Sep 20160.875%   15 Oct 2017 OPEN

3,000,000.000 12,264.34100.214844Local1.000000
100.214844 12,264.34 0.00Base

0.00
0.00
0.00 3,006,445.31

3,006,445.31

GOLDMAN SACHS + CO USD/FED912828HA1 US TREASURY N/B 30 Aug 20164.75%   15 Aug 2017 31 Aug 2016

550,000.000 1,135.87103.882812Local1.000000
103.882812 1,135.87 0.00Base

0.00
0.00
0.00 571,355.47

571,355.47

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828NR7 US TREASURY N/B 28 Jul 20162.375%   31 Jul 2017 29 Jul 2016

800,000.000 9,395.60101.750000Local1.000000 0.00 0.00 814,000.00
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NHJI
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.750000 9,395.60 0.00Base 0.00 814,000.00

BARCLAYS BANK PLC USD/FED912828NW6 US TREASURY N/B 30 Aug 20161.875%   31 Aug 2017 31 Aug 2016

1,950,000.000 0.00101.199219Local1.000000
101.199219 0.00 0.00Base

0.00
0.00
0.00 1,973,384.77

1,973,384.77

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828PA2 US TREASURY N/B 29 Sep 20161.875%   30 Sep 2017 30 Sep 2016

850,000.000 0.00101.203125Local1.000000
101.203125 0.00 0.00Base

0.00
0.00
0.00 860,226.56

860,226.56

BARCLAYS BANK PLC USD/FED912828R36 US TREASURY N/B 30 Aug 20161.625%   15 May 2026 31 Aug 2016

4,550,000.000 21,699.05100.351562Local1.000000
100.351562 21,699.05 0.00Base

0.00
0.00
0.00 4,565,996.09

4,565,996.09

BARCLAYS BANK PLC USD/FED912828TG5 US TREASURY N/B 28 Jul 20160.5%   31 Jul 2017 29 Jul 2016

1,100,000.000 2,719.7899.898437Local1.000000
99.898437 2,719.78 0.00Base

0.00
0.00
0.00 1,098,882.81

1,098,882.81

JPMORGAN CHASE BANK USD/FED912828TM2 US TREASURY N/B 30 Aug 20160.625%   31 Aug 2017 31 Aug 2016

3,200,000.000 0.0099.968750Local1.000000
99.968750 0.00 0.00Base

0.00
0.00
0.00 3,199,000.00

3,199,000.00

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/FED912828TS9 US TREASURY N/B 29 Sep 20160.625%   30 Sep 2017 30 Sep 2016

3,550,000.000 0.0099.968750Local1.000000
99.968750 0.00 0.00Base

0.00
0.00
0.00 3,548,890.63

3,548,890.63

JPMORGAN CHASE BANK USD/FED912828WT3 US TREASURY N/B 28 Jul 20160.875%   15 Jul 2017 29 Jul 2016

950,000.000 316.24100.261718Local1.000000
100.261718 316.24 0.00Base

0.00
0.00
0.00 952,486.32

952,486.32

BANK OF AMERICA INTL NY UNITED STAT USD/FED912828XP0 US TREASURY N/B 28 Jul 20160.625%   31 Jul 2017 29 Jul 2016

950,000.000 2,936.13100.019531Local1.000000
100.019531 2,936.13 0.00Base

0.00
0.00
0.00 950,185.54

950,185.54
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September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA INTER/LT TREASURYSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

115,822.2734,800,000.000 Local
115,822.27Base

0.00
0.00

0.00
0.00

35,997,835.94
35,997,835.94

US DOLLAR Total

FIXED INCOME  Total
34,800,000.000

Base 115,822.27 0.00 0.00 35,997,835.94

70,102,621.410.000.00115,822.27

68,904,785.470

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20161.000% 31 Dec 2030 08 Aug 2016

STIF FUND

635,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 635,000.00

635,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Aug 20160.550% 31 Dec 2030 12 Aug 2016

STIF FUND

544.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 544.68

544.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Aug 20160.560% 31 Dec 2030 23 Aug 2016

STIF FUND

20,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000.00

20,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

610,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 610,000.00

610,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.561% 31 Dec 2030 01 Sep 2016

STIF FUND

113.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 113.13

113.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Sep 20160.612% 31 Dec 2030 29 Sep 2016

STIF FUND

176.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 176.12

176.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Sep 20160.621% 31 Dec 2030 30 Sep 2016

STIF FUND

0.010 0.00100.000000Local1.000000 0.00 0.00 0.01
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September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 0.01
86199E9B7 Total

0.00 0.000.00 1,265,833.941,265,833.940 Local

0.00 0.00 0.00 1,265,833.94Base

0.001,265,833.940 Local
0.00Base

0.00
0.00

0.00
0.00

1,265,833.94
1,265,833.94

US DOLLAR Total

CASH EQUIVALENTS  Total
1,265,833.940

Base 0.00 0.00 0.00 1,265,833.94

EQUITY
AUSTRALIAN DOLLAR

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600284905 AUSTRALIAN PHARMA INDUS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

29,822.000 0.001.895000Local1.313198
1.443042 0.00 0.00Base

0.00
0.00
0.00 56,512.69

43,034.40

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600384903 AWE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

42,900.000 0.000.825000Local1.313198
0.628237 0.00 0.00Base

0.00
0.00
0.00 35,392.50

26,951.38

ASSET TRANSFER AT MARKET NON CASH AUD/AU8600688006 ADELAIDE BRIGHTON LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

39,860.000 0.005.760000Local1.313198
4.386239 0.00 0.00Base

0.00
0.00
0.00 229,593.60

174,835.48

ASSET TRANSFER AT MARKET NON CASH AUD/AU8606857001 APN NEWS + MEDIA LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

14,404.000 0.004.200000Local1.313198
3.198299 0.00 0.00Base

0.00
0.00
0.00 60,496.80

46,068.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8608820007 BEACH ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

134,128.000 0.000.545000Local1.313198 0.00 0.00 73,099.76
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FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.415017 0.00 0.00Base 0.00 55,665.45

ASSET TRANSFER AT MARKET NON CASH AUD/AU8610226003 BLACKMORES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,130.000 0.00156.620000Local1.313198
119.266097 0.00 0.00Base

0.00
0.00
0.00 176,980.60

134,770.69

ASSET TRANSFER AT MARKET NON CASH AUD/AU8610233900 GRAINCORP LTD A 08 Aug 2016COMMON STOCK 08 Aug 2016

16,300.000 0.008.320000Local1.313198
6.335679 0.00 0.00Base

0.00
0.00
0.00 135,616.00

103,271.56

ASSET TRANSFER AT MARKET NON CASH AUD/AU8610837908 TEN NETWORK HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,658.000 0.001.115000Local1.313198
0.849072 0.00 0.00Base

0.00
0.00
0.00 17,458.67

13,294.77

ASSET TRANSFER AT MARKET NON CASH AUD/AU8611776907 PRIMARY HEALTH CARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,907.000 0.004.000000Local1.313198
3.045999 0.00 0.00Base

0.00
0.00
0.00 183,628.00

139,832.68

ASSET TRANSFER AT MARKET NON CASH AUD/AU8611796905 ARDENT LEISURE GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

39,524.000 0.002.210000Local1.313198
1.682914 0.00 0.00Base

0.00
0.00
0.00 87,348.04

66,515.51

ASSET TRANSFER AT MARKET NON CASH AUD/AU8612745901 BWP TRUST 08 Aug 2016REIT 08 Aug 2016

44,121.000 0.003.660000Local1.313198
2.787089 0.00 0.00Base

0.00
0.00
0.00 161,482.86

122,969.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8613716901 AUSTAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,254.000 0.001.155000Local1.313198
0.879532 0.00 0.00Base

0.00
0.00
0.00 24,548.37

18,693.58

ASSET TRANSFER AT MARKET NON CASH AUD/AU8615870904 BREVILLE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,452.000 0.008.070000Local1.313198
6.145303 0.00 0.00Base

0.00
0.00
0.00 60,137.64

45,794.80

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616769907 ALTIUM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,063.000 0.007.310000Local1.313198
5.566564 0.00 0.00Base

0.00
0.00
0.00 73,560.53

56,016.33

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616883906 SARACEN MINERAL HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,329.000 0.001.825000Local1.313198
1.389737 0.00 0.00Base

0.00
0.00
0.00 121,050.43

92,179.88

ASSET TRANSFER AT MARKET NON CASH AUD/AU8617449905 PROGRAMMED MAINTENANCE SERV 08 Aug 2016COMMON STOCK 08 Aug 2016

20,379.000 0.001.910000Local1.313198
1.454464 0.00 0.00Base

0.00
0.00
0.00 38,923.89

29,640.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8618228902 CEDAR WOODS PROPERTIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,761.000 0.004.710000Local1.313198
3.586665 0.00 0.00Base

0.00
0.00
0.00 22,424.31

17,076.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8619469901 CABCHARGE AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,869.000 0.003.810000Local1.313198
2.901315 0.00 0.00Base

0.00
0.00
0.00 33,790.89

25,731.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8620569905 INVESTA OFFICE FUND 08 Aug 2016REIT 08 Aug 2016

50,159.000 0.004.480000Local1.313198
3.411519 0.00 0.00Base

0.00
0.00
0.00 224,712.32

171,118.38

ASSET TRANSFER AT MARKET NON CASH AUD/AU8622547909 CROMWELL PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

114,226.000 0.001.085000Local1.313198
0.826227 0.00 0.00Base

0.00
0.00
0.00 123,935.21

94,376.64

ASSET TRANSFER AT MARKET NON CASH AUD/AU8622559904 CHARTER HALL RETAIL REIT 08 Aug 2016REIT 08 Aug 2016

28,168.000 0.004.630000Local1.313198
3.525744 0.00 0.00Base

0.00
0.00
0.00 130,417.84

99,313.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8623864006 CSR LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,985.000 0.003.750000Local1.313198
2.855624 0.00 0.00Base

0.00
0.00
0.00 168,693.75

128,460.26
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH AUD/AU8624325908 HANSEN TECHNOLOGIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,872.000 0.004.220000Local1.313198
3.213529 0.00 0.00Base

0.00
0.00
0.00 45,879.84

34,937.49

ASSET TRANSFER AT MARKET NON CASH AUD/AU8625953005 VILLAGE ROADSHOW LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,628.000 0.005.280000Local1.313198
4.020718 0.00 0.00Base

0.00
0.00
0.00 34,995.84

26,649.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8626072904 SELECT HARVESTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,913.000 0.007.360000Local1.313198
5.604639 0.00 0.00Base

0.00
0.00
0.00 43,519.68

33,140.23

ASSET TRANSFER AT MARKET NON CASH AUD/AU8626124903 WESTERN AREAS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,233.000 0.002.960000Local1.313198
2.254039 0.00 0.00Base

0.00
0.00
0.00 56,929.68

43,351.94

ASSET TRANSFER AT MARKET NON CASH AUD/AU8627791908 BILLABONG INTERNATIONAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,848.000 0.001.550000Local1.313198
1.180325 0.00 0.00Base

0.00
0.00
0.00 12,164.40

9,263.19

ASSET TRANSFER AT MARKET NON CASH AUD/AU8628600900 SIRTEX MEDICAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,040.000 0.0031.260000Local1.313198
23.804484 0.00 0.00Base

0.00
0.00
0.00 157,550.40

119,974.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8628661001 ANSELL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,486.000 0.0019.130000Local1.313198
14.567491 0.00 0.00Base

0.00
0.00
0.00 257,987.18

196,457.18

ASSET TRANSFER AT MARKET NON CASH AUD/AU8628765901 CREDIT CORP GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,494.000 0.0015.760000Local1.313198
12.001236 0.00 0.00Base

0.00
0.00
0.00 55,065.44

41,932.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629202904 TOX FREE SOLUTIONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,107.000 0.002.640000Local1.313198 0.00 0.00 29,322.48
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2.010359 0.00 0.00Base 0.00 22,329.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629329905 REGIS HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,991.000 0.004.950000Local1.313198
3.769424 0.00 0.00Base

0.00
0.00
0.00 54,405.45

41,429.74

ASSET TRANSFER AT MARKET NON CASH AUD/AU8629749904 IRESS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,442.000 0.0010.900000Local1.313198
8.300348 0.00 0.00Base

0.00
0.00
0.00 124,717.80

94,972.58

ASSET TRANSFER AT MARKET NON CASH AUD/AU8630241909 TECHNOLOGY ONE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,102.000 0.005.740000Local1.313198
4.371009 0.00 0.00Base

0.00
0.00
0.00 121,125.48

92,237.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8631559903 BRICKWORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,952.000 0.0014.700000Local1.313198
11.194047 0.00 0.00Base

0.00
0.00
0.00 72,794.40

55,432.92

ASSET TRANSFER AT MARKET NON CASH AUD/AU8631707007 ST BARBARA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,610.000 0.003.280000Local1.313198
2.497719 0.00 0.00Base

0.00
0.00
0.00 143,040.80

108,925.54

ASSET TRANSFER AT MARKET NON CASH AUD/AU8631772001 ENERGY WORLD CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

55,358.000 0.000.310000Local1.313198
0.236065 0.00 0.00Base

0.00
0.00
0.00 17,160.98

13,068.08

ASSET TRANSFER AT MARKET NON CASH AUD/AU8633533906 NUFARM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,443.000 0.008.330000Local1.313198
6.343293 0.00 0.00Base

0.00
0.00
0.00 136,970.19

104,302.77

ASSET TRANSFER AT MARKET NON CASH AUD/AU8635800006 G.U.D. HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,825.000 0.0010.050000Local1.313198
7.653073 0.00 0.00Base

0.00
0.00
0.00 78,641.25

59,885.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8638228908 AUSTRALIAN AGRICULTURAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016
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33,835.000 0.002.050000Local1.313198
1.561075 0.00 0.00Base

0.00
0.00
0.00 69,361.75

52,818.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8639294909 GWA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,367.000 0.002.040000Local1.313198
1.553459 0.00 0.00Base

0.00
0.00
0.00 33,388.68

25,425.47

ASSET TRANSFER AT MARKET NON CASH AUD/AU8639782903 OZ MINERALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,719.000 0.006.410000Local1.313198
4.881214 0.00 0.00Base

0.00
0.00
0.00 164,858.79

125,539.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8642782908 AINSWORTH GAME TECHNOLOGY LT 08 Aug 2016COMMON STOCK 08 Aug 2016

10,509.000 0.002.140000Local1.313198
1.629610 0.00 0.00Base

0.00
0.00
0.00 22,489.26

17,125.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8643956907 INDEPENDENCE GROUP NL 08 Aug 2016COMMON STOCK 08 Aug 2016

38,205.000 0.004.320000Local1.313198
3.289679 0.00 0.00Base

0.00
0.00
0.00 165,045.60

125,682.19

GOLDMAN SACHS INTERNATIONAL AUD/AU831 Aug 2016 02 Sep 2016

8,724.000 0.003.669200Local1.330583
2.757588 0.00 0.00Base

0.00
0.00
0.00 32,010.10

24,057.20
643956907 Total

0.00 0.000.00 197,055.7046,929.000 Local

0.00 0.00 0.00 149,739.39Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8646557900 DOWNER EDI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

38,566.000 0.004.750000Local1.313198
3.617124 0.00 0.00Base

0.00
0.00
0.00 183,188.50

139,498.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU8646707000 FAIRFAX MEDIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

212,980.000 0.001.025000Local1.313198
0.780537 0.00 0.00Base

0.00
0.00
0.00 218,304.50

166,238.83
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8647654904 REGIS RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

39,556.000 0.004.190000Local1.313198
3.190684 0.00 0.00Base

0.00
0.00
0.00 165,739.64

126,210.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8653323907 BLUESCOPE STEEL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

49,833.000 0.008.060000Local1.313198
6.137688 0.00 0.00Base

0.00
0.00
0.00 401,653.98

305,859.42

ASSET TRANSFER AT MARKET NON CASH AUD/AU8655259901 SIGMA PHARMACEUTICALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

96,118.000 0.001.245000Local1.313198
0.948067 0.00 0.00Base

0.00
0.00
0.00 119,666.91

91,126.33

ASSET TRANSFER AT MARKET NON CASH AUD/AU8656247905 WORLEYPARSONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,425.000 0.007.500000Local1.313198
5.711248 0.00 0.00Base

0.00
0.00
0.00 138,187.50

105,229.75

ASSET TRANSFER AT MARKET NON CASH AUD/AU8656570900 ABACUS PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

27,382.000 0.003.190000Local1.313198
2.429185 0.00 0.00Base

0.00
0.00
0.00 87,348.58

66,515.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8660047903 MONADELPHOUS GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,920.000 0.0011.490000Local1.313198
8.749633 0.00 0.00Base

0.00
0.00
0.00 91,000.80

69,297.09

ASSET TRANSFER AT MARKET NON CASH AUD/AU8666846902 PALADIN ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

118,678.000 0.000.175000Local1.313198
0.133262 0.00 0.00Base

0.00
0.00
0.00 20,768.65

15,815.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8668239007 PERPETUAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,883.000 0.0046.000000Local1.313198
35.028990 0.00 0.00Base

0.00
0.00
0.00 178,618.00

136,017.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8669880908 CUDECO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,072.000 0.000.440000Local1.313199 0.00 0.00 6,191.68
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0.335060 0.00 0.00Base 0.00 4,714.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8669978009 PREMIER INVESTMENTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,333.000 0.0016.100000Local1.313198
12.260146 0.00 0.00Base

0.00
0.00
0.00 134,161.30

102,163.80

ASSET TRANSFER AT MARKET NON CASH AUD/AU8670262906 JB HI FI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,739.000 0.0025.800000Local1.313198
19.646694 0.00 0.00Base

0.00
0.00
0.00 225,466.20

171,692.46

MACQUARIE BANK LIMITED AUD/AU816 Sep 2016 23 Sep 2016

1,325.000 0.0026.200000Local1.335648
19.615947 0.00 0.00Base

0.00
0.00
0.00 34,715.00

25,991.13
670262906 Total

0.00 0.000.00 260,181.2010,064.000 Local

0.00 0.00 0.00 197,683.59Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671070902 TASSAL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,388.000 0.004.100000Local1.313198
3.122149 0.00 0.00Base

0.00
0.00
0.00 46,690.80

35,555.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671439909 IOOF HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,616.000 0.009.210000Local1.313198
7.013413 0.00 0.00Base

0.00
0.00
0.00 217,503.36

165,628.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671526903 INVOCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,742.000 0.0014.240000Local1.313198
10.843757 0.00 0.00Base

0.00
0.00
0.00 138,726.08

105,639.88

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671560001 PILBARA MINERALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

83,774.000 0.000.540000Local1.313198
0.411210 0.00 0.00Base

0.00
0.00
0.00 45,237.96

34,448.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671695906 SAI GLOBAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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17,452.000 0.003.370000Local1.313198
2.566254 0.00 0.00Base

0.00
0.00
0.00 58,813.24

44,786.27

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671745909 NORTHERN STAR RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

49,886.000 0.005.250000Local1.313198
3.997874 0.00 0.00Base

0.00
0.00
0.00 261,901.50

199,437.94

ASSET TRANSFER AT MARKET NON CASH AUD/AU8673973905 SANDFIRE RESOURCES NL 08 Aug 2016COMMON STOCK 08 Aug 2016

13,619.000 0.005.790000Local1.313198
4.409084 0.00 0.00Base

0.00
0.00
0.00 78,854.01

60,047.31

ASSET TRANSFER AT MARKET NON CASH AUD/AU8678385907 SEVEN GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,854.000 0.007.640000Local1.313198
5.817858 0.00 0.00Base

0.00
0.00
0.00 52,364.56

39,875.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8694943903 SEVEN WEST MEDIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

81,402.000 0.000.810000Local1.313198
0.616815 0.00 0.00Base

0.00
0.00
0.00 65,935.62

50,209.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8695757005 ILUKA RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

36,885.000 0.006.940000Local1.313198
5.284808 0.00 0.00Base

0.00
0.00
0.00 255,981.90

194,930.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8939QXS903 MACQUARIE ATLAS ROADS GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

38,343.000 0.005.850000Local1.313198
4.454774 0.00 0.00Base

0.00
0.00
0.00 224,306.55

170,809.39

ASSET TRANSFER AT MARKET NON CASH AUD/AU8988NUC908 SHOPPING CENTRES AUSTRALASIA 08 Aug 2016REIT 08 Aug 2016

64,588.000 0.002.290000Local1.313198
1.743834 0.00 0.00Base

0.00
0.00
0.00 147,906.52

112,630.78

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI014TH7 EVOLUTION MINING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

89,714.000 0.002.980000Local1.313198
2.269269 0.00 0.00Base

0.00
0.00
0.00 267,347.72

203,585.23
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CREDIT SUISSE SECURITIES (USA) LLC AUD/AU829 Aug 2016 02 Sep 2016

11,962.000 0.002.050000Local1.320393
1.552568 0.00 0.00Base

0.00
0.00
0.00 24,522.10

18,571.82
ACI014TH7 Total

0.00 0.000.00 291,869.82101,676.000 Local

0.00 0.00 0.00 222,157.05Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI07CVC1 PACT GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,146.000 0.005.750000Local1.313198
4.378624 0.00 0.00Base

0.00
0.00
0.00 92,839.50

70,697.26

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI07Y5H1 SG FLEET GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,284.000 0.004.370000Local1.313198
3.327754 0.00 0.00Base

0.00
0.00
0.00 40,571.08

30,894.87

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08GHD5 GENWORTH MORTGAGE INSURANCE 08 Aug 2016COMMON STOCK 08 Aug 2016

22,815.000 0.003.190000Local1.313198
2.429184 0.00 0.00Base

0.00
0.00
0.00 72,779.85

55,421.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08KFV8 ISENTIA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,401.000 0.003.180000Local1.313198
2.421569 0.00 0.00Base

0.00
0.00
0.00 52,155.18

39,716.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08WZJ7 BELLAMY S AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,344.000 0.0013.300000Local1.313198
10.127948 0.00 0.00Base

0.00
0.00
0.00 84,375.20

64,251.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0BX1F6 ARB CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,723.000 0.0017.820000Local1.313198
13.569927 0.00 0.00Base

0.00
0.00
0.00 101,983.86

77,660.69

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0KC147 CLEANAWAY WASTE MANAGEMENT L 08 Aug 2016COMMON STOCK 08 Aug 2016

143,096.000 0.000.860000Local1.313198 0.00 0.00 123,062.56

Books Closed Prepared by State StreetPage 2942



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.654890 0.00 0.00Base 0.00 93,712.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0MS5G9 WPP AUNZ LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

27,794.000 0.001.285000Local1.313198
0.978527 0.00 0.00Base

0.00
0.00
0.00 35,715.29

27,197.19

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0PFZB2 EVOLUTION MINING LIMITED RTS 29 Aug 2016EXP 14SEP16 30 Aug 2016

11,961.000 0.000.000000Local1.306080
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0PPK59 NEXTDC LIMITED RTS 08 Sep 2016EXP 26SEPT16 09 Sep 2016

2,525.000 0.000.000000Local1.302762
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0PTH22 JB HI FI LIMITED 16 Sep 2016EXP 30SEP16

1,324.000 0.000.000000Local1.332889
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU816 Sep 2016 CANCEL

-1,324.000 0.000.000000Local1.332889
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0PTH22 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0Q4867 COVER MORE GROUP LTD N R RTS 29 Sep 2016EXP 17OCT16 30 Sep 2016

4,961.000 0.000.000000Local1.302847
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B00G1Q906 MCMILLAN SHAKESPEARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,539.000 0.0013.710000Local1.313198
10.440162 0.00 0.00Base

0.00
0.00
0.00 89,649.69

68,268.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B00SV0904 KAROON GAS AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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16,867.000 0.001.305000Local1.313198
0.993757 0.00 0.00Base

0.00
0.00
0.00 22,011.44

16,761.71

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B015YX908 MAGELLAN FINANCIAL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,563.000 0.0023.340000Local1.313198
17.773405 0.00 0.00Base

0.00
0.00
0.00 246,540.42

187,740.48

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01C7R906 SUPER RETAIL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,192.000 0.009.730000Local1.313198
7.409393 0.00 0.00Base

0.00
0.00
0.00 118,628.16

90,335.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01CGK901 RCG CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,535.000 0.001.800000Local1.313198
1.370700 0.00 0.00Base

0.00
0.00
0.00 44,163.00

33,630.12

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B02HJ5909 METALS X LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,260.000 0.001.780000Local1.313198
1.355469 0.00 0.00Base

0.00
0.00
0.00 34,282.80

26,106.34

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU815 Aug 2016 17 Aug 2016

11,625.000 0.001.800000Local1.301152
1.383389 0.00 0.00Base

0.00
0.00
0.00 20,925.00

16,081.90
B02HJ5909 Total

0.00 0.000.00 55,207.8030,885.000 Local

0.00 0.00 0.00 42,188.24Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B02L5H909 LIQUEFIED NATURAL GAS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

38,992.000 0.000.610000Local1.313198
0.464515 0.00 0.00Base

0.00
0.00
0.00 23,785.12

18,112.36

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0498J907 NAVITAS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,349.000 0.005.470000Local1.313198
4.165404 0.00 0.00Base

0.00
0.00
0.00 116,779.03

88,927.21
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8B04D4Y909 TFS CORPORATION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,058.000 0.001.630000Local1.313198
1.241245 0.00 0.00Base

0.00
0.00
0.00 42,474.54

32,344.35

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B04SF4900 MESOBLAST LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,525.000 0.001.145000Local1.313198
0.871917 0.00 0.00Base

0.00
0.00
0.00 21,211.13

16,152.27

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0744W900 METCASH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

81,900.000 0.002.200000Local1.313198
1.675300 0.00 0.00Base

0.00
0.00
0.00 180,180.00

137,207.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0LCW7900 SIMS METAL MANAGEMENT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,306.000 0.008.300000Local1.313198
6.320448 0.00 0.00Base

0.00
0.00
0.00 127,039.80

96,740.78

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0T9JZ902 SPARK INFRASTRUCTURE GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

139,101.000 0.002.600000Local1.313198
1.979899 0.00 0.00Base

0.00
0.00
0.00 361,662.60

275,405.99

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B15F6S902 CHARTER HALL GROUP 08 Aug 2016REIT 08 Aug 2016

30,388.000 0.005.530000Local1.313198
4.211094 0.00 0.00Base

0.00
0.00
0.00 168,045.64

127,966.72

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B15SCH901 RETAIL FOOD GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,035.000 0.005.850000Local1.313198
4.454773 0.00 0.00Base

0.00
0.00
0.00 58,704.75

44,703.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B17ZL5909 MINERAL RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,494.000 0.009.740000Local1.313198
7.417008 0.00 0.00Base

0.00
0.00
0.00 111,951.56

85,251.09

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1BHXL906 MAYNE PHARMA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

115,802.000 0.001.975000Local1.313198 0.00 0.00 228,708.95
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July 1, 2016
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.503962 0.00 0.00Base 0.00 174,161.82

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1L2QW902 FLEXIGROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,757.000 0.002.090000Local1.313198
1.591534 0.00 0.00Base

0.00
0.00
0.00 47,562.13

36,218.55

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1L4BC908 QUBE HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

79,777.000 0.002.650000Local1.313198
2.017974 0.00 0.00Base

0.00
0.00
0.00 211,409.05

160,987.95

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1LJTM904 GALAXY RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

92,865.000 0.000.470000Local1.313198
0.357905 0.00 0.00Base

0.00
0.00
0.00 43,646.55

33,236.84

GOLDMAN SACHS INTERNATIONAL AUD/AU831 Aug 2016 02 Sep 2016

64,092.000 0.000.399900Local1.330583
0.300545 0.00 0.00Base

0.00
0.00
0.00 25,630.39

19,262.53
B1LJTM904 Total

0.00 0.000.00 69,276.94156,957.000 Local

0.00 0.00 0.00 52,499.37Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1WF97905 NANOSONICS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,366.000 0.002.740000Local1.313198
2.086509 0.00 0.00Base

0.00
0.00
0.00 50,322.84

38,320.83

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1XK7D902 GREENCROSS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,973.000 0.007.140000Local1.313198
5.437109 0.00 0.00Base

0.00
0.00
0.00 49,787.22

37,912.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1XQXC902 WHITEHAVEN COAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,413.000 0.001.855000Local1.313198
1.412582 0.00 0.00Base

0.00
0.00
0.00 84,241.12

64,149.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1Y9BC903 GROWTHPOINT PROPERTIES AUSTR 08 Aug 2016REIT 08 Aug 2016
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date
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13,976.000 0.003.260000Local1.313198
2.482489 0.00 0.00Base

0.00
0.00
0.00 45,561.76

34,695.27

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU802 Sep 2016 06 Sep 2016

8,440.000 0.003.200000Local1.324503
2.416001 0.00 6.12Base

8.10
0.00
0.00 27,016.10

20,397.16
B1Y9BC903 Total

8.10 0.000.00 72,577.8622,416.000 Local

0.00 6.12 0.00 55,092.43Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B23HV2907 SYRAH RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,318.000 0.004.540000Local1.313198
3.457209 0.00 0.00Base

0.00
0.00
0.00 96,783.72

73,700.78

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B2931P904 BT INVESTMENT MANAGEMENT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,152.000 0.008.760000Local1.313198
6.670738 0.00 0.00Base

0.00
0.00
0.00 141,491.52

107,745.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B293GJ902 OROCOBRE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,380.000 0.004.430000Local1.313198
3.373444 0.00 0.00Base

0.00
0.00
0.00 68,133.40

51,883.57

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B29631908 G8 EDUCATION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,354.000 0.003.650000Local1.313198
2.779474 0.00 0.00Base

0.00
0.00
0.00 110,792.10

84,368.16

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3R1D5907 CORPORATE TRAVEL MANAGEMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

5,277.000 0.0015.760000Local1.313198
12.001237 0.00 0.00Base

0.00
0.00
0.00 83,165.52

63,330.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3VL4P904 DULUXGROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,050.000 0.006.560000Local1.313198
4.995438 0.00 0.00Base

0.00
0.00
0.00 223,368.00

170,094.68
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3W35X905 ERM POWER LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,555.000 0.001.020000Local1.313198
0.776730 0.00 0.00Base

0.00
0.00
0.00 11,786.10

8,975.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B50YPZ900 MYER HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

73,336.000 0.001.305000Local1.313198
0.993757 0.00 0.00Base

0.00
0.00
0.00 95,703.48

72,878.18

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B56CQJ907 BEGA CHEESE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,354.000 0.006.010000Local1.313198
4.576614 0.00 0.00Base

0.00
0.00
0.00 74,247.54

56,539.49

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B5LMKP900 NEXTDC LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,982.000 0.003.760000Local1.313198
2.863239 0.00 0.00Base

0.00
0.00
0.00 86,412.32

65,802.96

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B5M737901 SOUTHERN CROSS MEDIA GROUP L 08 Aug 2016COMMON STOCK 08 Aug 2016

64,743.000 0.001.210000Local1.313198
0.921415 0.00 0.00Base

0.00
0.00
0.00 78,339.03

59,655.15

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B86SZR908 ALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,470.000 0.005.150000Local1.313198
3.921724 0.00 0.00Base

0.00
0.00
0.00 229,020.50

174,399.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B8Q5WY904 APN OUTDOOR GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,545.000 0.007.870000Local1.313198
5.993003 0.00 0.00Base

0.00
0.00
0.00 114,469.15

87,168.23

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B946Z3909 DONACO INTL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,137.000 0.000.450000Local1.313198
0.342675 0.00 0.00Base

0.00
0.00
0.00 14,911.65

11,355.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B94C3B903 360 CAPITAL INDUSTRIAL FUND 08 Aug 2016REIT 08 Aug 2016

14,764.000 0.002.720000Local1.313198 0.00 0.00 40,158.08
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2.071279 0.00 0.00Base 0.00 30,580.37

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BB36CD908 VIRTUS HEALTH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,580.000 0.007.800000Local1.313198
5.939699 0.00 0.00Base

0.00
0.00
0.00 51,324.00

39,083.22

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BCT5FD907 STEADFAST GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

65,939.000 0.002.130000Local1.313198
1.621995 0.00 0.00Base

0.00
0.00
0.00 140,450.07

106,952.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BD5ZR9901 STAR ENTERTAINMENT GRP LTD/T 08 Aug 2016COMMON STOCK 08 Aug 2016

67,951.000 0.005.960000Local1.313198
4.538539 0.00 0.00Base

0.00
0.00
0.00 404,987.96

308,398.25

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BDB6DD904 IDP EDUCATION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,213.000 0.004.230000Local1.313198
3.221144 0.00 0.00Base

0.00
0.00
0.00 43,200.99

32,897.54

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BFG1Q5908 OFX GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,562.000 0.002.440000Local1.313198
1.858059 0.00 0.00Base

0.00
0.00
0.00 45,291.28

34,489.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BGDW13903 AVEO GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

35,853.000 0.003.500000Local1.313198
2.665249 0.00 0.00Base

0.00
0.00
0.00 125,485.50

95,557.18

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BGP647905 NATIONAL STORAGE REIT 08 Aug 2016REIT NPV 08 Aug 2016

35,048.000 0.001.600000Local1.313198
1.218400 0.00 0.00Base

0.00
0.00
0.00 56,076.80

42,702.47

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BGQV18900 NINE ENTERTAINMENT CO HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

50,366.000 0.000.985000Local1.313198
0.750077 0.00 0.00Base

0.00
0.00
0.00 49,610.51

37,778.39

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BH4TCW902 ORORA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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104,825.000 0.002.790000Local1.313198
2.124584 0.00 0.00Base

0.00
0.00
0.00 292,461.75

222,709.56

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BH7JB6909 COVER MORE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,802.000 0.001.510000Local1.313198
1.149865 0.00 0.00Base

0.00
0.00
0.00 38,961.02

29,668.81

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BHB0NV907 GDI PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

39,534.000 0.000.940000Local1.313198
0.715810 0.00 0.00Base

0.00
0.00
0.00 37,161.96

28,298.82

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BLD2CY908 BAPCOR LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,730.000 0.005.540000Local1.313198
4.218709 0.00 0.00Base

0.00
0.00
0.00 114,844.20

87,453.83

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BLRLQ2906 JAPARA HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,423.000 0.002.530000Local1.313198
1.926595 0.00 0.00Base

0.00
0.00
0.00 51,670.19

39,346.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BMJJMM908 SPOTLESS GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

98,515.000 0.001.210000Local1.313198
0.921415 0.00 0.00Base

0.00
0.00
0.00 119,203.15

90,773.17

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BN7915901 MANTRA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,345.000 0.003.480000Local1.313198
2.650019 0.00 0.00Base

0.00
0.00
0.00 91,680.60

69,814.76

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BNB4V9906 FOLKESTONE EDUCATION TRUST 08 Aug 2016REIT 08 Aug 2016

15,849.000 0.002.760000Local1.313198
2.101740 0.00 0.00Base

0.00
0.00
0.00 43,743.24

33,310.47

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BNKVHC905 ASALEO CARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,499.000 0.001.340000Local1.313198
1.020410 0.00 0.00Base

0.00
0.00
0.00 43,548.66

33,162.30
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8BS7K5S901 IPH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,632.000 0.006.210000Local1.313198
4.728914 0.00 0.00Base

0.00
0.00
0.00 47,394.72

36,091.07

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSSWC5904 ESTIA HEALTH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,741.000 0.005.020000Local1.313198
3.822729 0.00 0.00Base

0.00
0.00
0.00 53,919.82

41,059.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSXN8D906 OOH MEDIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,867.000 0.005.460000Local1.313198
4.157789 0.00 0.00Base

0.00
0.00
0.00 53,873.82

41,024.90

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BW0BGZ901 CARSALES.COM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,357.000 0.0012.360000Local1.313198
9.412137 0.00 0.00Base

0.00
0.00
0.00 239,252.52

182,190.74

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BWSWBT904 ECLIPX GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,857.000 0.003.650000Local1.313198
2.779474 0.00 0.00Base

0.00
0.00
0.00 46,928.05

35,735.70

GOLDMAN SACHS INTERNATIONAL AUD/AU831 Aug 2016 02 Sep 2016

13,589.000 0.003.799200Local1.330583
2.855290 0.00 0.00Base

0.00
0.00
0.00 51,627.33

38,800.53
BWSWBT904 Total

0.00 0.000.00 98,555.3826,446.000 Local

0.00 0.00 0.00 74,536.23Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BX99WB900 AUTOMOTIVE HOLDINGS GROUP LT 08 Aug 2016COMMON STOCK 08 Aug 2016

19,939.000 0.004.310000Local1.313198
3.282064 0.00 0.00Base

0.00
0.00
0.00 85,937.09

65,441.08

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BXB066906 MYOB GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,078.000 0.003.820000Local1.313198
2.908929 0.00 0.00Base

0.00
0.00
0.00 91,977.96

70,041.20
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8BY8L4Z900 GATEWAY LIFESTYLE 08 Aug 2016STAPLED SECURITY 08 Aug 2016

26,683.000 0.002.800000Local1.313198
2.132200 0.00 0.00Base

0.00
0.00
0.00 74,712.40

56,893.48

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BYSGKW908 COSTA GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,722.000 0.002.900000Local1.313198
2.208350 0.00 0.00Base

0.00
0.00
0.00 60,093.80

45,761.42

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BYZBCY906 LINK ADMINISTRATION HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

20,845.000 0.008.190000Local1.313198
6.236683 0.00 0.00Base

0.00
0.00
0.00 170,720.55

130,003.66

0.004,880,138.000 Local
0.00Base

8.10
6.12

0.00
0.00

15,460,658.69
11,771,626.98

AUSTRALIAN DOLLAR Total

DANISH KRONE

ASSET TRANSFER AT MARKET NON CASH DKK/DK3416129906 BANG + OLUFSEN A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

2,992.000 0.0070.000000Local6.711749
10.429472 0.00 0.00Base

0.00
0.00
0.00 209,440.00

31,204.98

ASSET TRANSFER AT MARKET NON CASH DKK/DK3435002902 ALM. BRAND A/S 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

5,654.000 0.0045.200000Local6.711749
6.734459 0.00 0.00Base

0.00
0.00
0.00 255,560.80

38,076.63

ASSET TRANSFER AT MARKET NON CASH DKK/DK3450109905 GN STORE NORD A/S 08 Aug 2016COMMON STOCK DKK4. 08 Aug 2016

13,527.000 0.00127.300000Local6.711750
18.966738 0.00 0.00Base

0.00
0.00
0.00 1,721,987.10

256,563.06

ASSET TRANSFER AT MARKET NON CASH DKK/DK3471349902 ROCKWOOL INTL A/S B SHS 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

660.000 0.001,240.000000Local6.711750
184.750621 0.00 0.00Base

0.00
0.00
0.00 818,400.00

121,935.41

Books Closed Prepared by State StreetPage 2952



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH DKK/DK3482167905 SOLAR A/S B SHS 08 Aug 2016COMMON STOCK DKK100. 08 Aug 2016

455.000 0.00348.500000Local6.711750
51.923868 0.00 0.00Base

0.00
0.00
0.00 158,567.50

23,625.36

ASSET TRANSFER AT MARKET NON CASH DKK/DK3526357900 FLSMIDTH + CO A/S 08 Aug 2016COMMON STOCK DKK20. 08 Aug 2016

3,407.000 0.00266.200000Local6.711750
39.661788 0.00 0.00Base

0.00
0.00
0.00 906,943.40

135,127.71

ASSET TRANSFER AT MARKET NON CASH DKK/DK3556461903 BAVARIAN NORDIC A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

2,761.000 0.00252.000000Local6.711750
37.546096 0.00 0.00Base

0.00
0.00
0.00 695,772.00

103,664.77

ASSET TRANSFER AT MARKET NON CASH DKK/DK3569085905 SCHOUW + CO 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

1,034.000 0.00376.000000Local6.711750
56.021161 0.00 0.00Base

0.00
0.00
0.00 388,784.00

57,925.88

ASSET TRANSFER AT MARKET NON CASH DKK/DK3710635905 NKT HOLDING A/S 08 Aug 2016COMMON STOCK DKK20. 08 Aug 2016

2,173.000 0.00353.500000Local6.711750
52.668827 0.00 0.00Base

0.00
0.00
0.00 768,155.50

114,449.36

ASSET TRANSFER AT MARKET NON CASH DKK/DK3711676908 IC GROUP A/S 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016

622.000 0.00170.500000Local6.711749
25.403215 0.00 0.00Base

0.00
0.00
0.00 106,051.00

15,800.80

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI0638D6 SIMCORP A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

3,665.000 0.00338.500000Local6.711750
50.433940 0.00 0.00Base

0.00
0.00
0.00 1,240,602.50

184,840.39

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI0LPHJ7 TORM PLC 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

2,091.000 0.0063.500000Local6.711751
9.461019 0.00 0.00Base

0.00
0.00
0.00 132,778.50

19,782.99

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B0386J902 JYSKE BANK REG 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

6,238.000 0.00278.000000Local6.711750 0.00 0.00 1,734,164.00
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

41.419897 0.00 0.00Base 0.00 258,377.32

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B06JSP907 SYDBANK A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

6,614.000 0.00180.100000Local6.711750
26.833538 0.00 0.00Base

0.00
0.00
0.00 1,191,181.40

177,477.02

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B0SDJB907 ZEALAND PHARMA A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

1,199.000 0.00125.000000Local6.711751
18.624053 0.00 0.00Base

0.00
0.00
0.00 149,875.00

22,330.24

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B0VL7C906 ALK ABELLO A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

534.000 0.00942.000000Local6.711750
140.350880 0.00 0.00Base

0.00
0.00
0.00 503,028.00

74,947.37

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B14LS0907 SPAR NORD BANK A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

8,689.000 0.0054.500000Local6.711750
8.120087 0.00 0.00Base

0.00
0.00
0.00 473,550.50

70,555.44

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B1WP65900 D/S NORDEN 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

2,068.000 0.0099.500000Local6.711750
14.824749 0.00 0.00Base

0.00
0.00
0.00 205,766.00

30,657.58

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B94P97907 TOPDANMARK A/S 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

5,960.000 0.00167.000000Local6.711750
24.881737 0.00 0.00Base

0.00
0.00
0.00 995,320.00

148,295.15

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BBL4QM908 MATAS A/S 08 Aug 2016COMMON STOCK DKK2.5 08 Aug 2016

3,733.000 0.00118.500000Local6.711750
17.655604 0.00 0.00Base

0.00
0.00
0.00 442,360.50

65,908.37

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BTL0ZQ908 AMBU A/S B 08 Aug 2016COMMON STOCK DKK2.5 08 Aug 2016

2,403.000 0.00289.500000Local6.711750
43.133313 0.00 0.00Base

0.00
0.00
0.00 695,668.50

103,649.35

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BVZHXJ909 NNIT A/S 08 Aug 2016COMMON STOCK DKK10.0 08 Aug 2016
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NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,127.000 0.00279.000000Local6.711750
41.568891 0.00 0.00Base

0.00
0.00
0.00 314,433.00

46,848.14

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BX8ZX2902 ROYAL UNIBREW 08 Aug 2016COMMON STOCK DKK2.0 08 Aug 2016

3,884.000 0.00301.700000Local6.711750
44.951020 0.00 0.00Base

0.00
0.00
0.00 1,171,802.80

174,589.76

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYMM00903 PER AARSLEFF HOLDING A/S 08 Aug 2016COMMON STOCK DKK2.0 08 Aug 2016

1,597.000 0.00154.500000Local6.711751
23.019330 0.00 0.00Base

0.00
0.00
0.00 246,736.50

36,761.87

GOLDMAN SACHS INTERNATIONAL DKK/DK331 Aug 2016 02 Sep 2016

1,211.000 0.00159.463300Local6.676600
23.883908 0.00 0.00Base

0.00
0.00
0.00 193,110.06

28,923.41
BYMM00903 Total

0.00 0.000.00 439,846.562,808.000 Local

0.00 0.00 0.00 65,685.28Base

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYSS4Q903 DFDS A/S 08 Aug 2016COMMON STOCK DKK20.0 08 Aug 2016

2,696.000 0.00303.100000Local6.711750
45.159607 0.00 0.00Base

0.00
0.00
0.00 817,157.60

121,750.30

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BYZGMM900 SCANDINAVIAN TOBACCO GROUP A 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

3,562.000 0.00120.000000Local6.711750
17.879093 0.00 0.00Base

0.00
0.00
0.00 427,440.00

63,685.33

0.0090,556.000 Local
0.00Base

0.00
0.00

0.00
0.00

16,964,636.16
2,527,753.99

DANISH KRONE Total

EURO CURRENCY

AUSTRIA

ASSET TRANSFER AT MARKET NON CASH EUR/AT3401995006 PORR AG 08 Aug 2016COMMON STOCK 08 Aug 2016

745.000 0.0026.550000Local0.902568 0.00 0.00 19,779.75
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FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

29.416067 0.00 0.00Base 0.00 21,914.97

ASSET TRANSFER AT MARKET NON CASH EUR/AT3429537004 EVN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,048.000 0.0010.440000Local0.902568
11.566995 0.00 0.00Base

0.00
0.00
0.00 31,821.12

35,256.20

ASSET TRANSFER AT MARKET NON CASH EUR/AT3442233904 UNIQA INSURANCE GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,265.000 0.005.294000Local0.902568
5.865486 0.00 0.00Base

0.00
0.00
0.00 59,636.91

66,074.70

ASSET TRANSFER AT MARKET NON CASH EUR/AT3451233001 LENZING AG 08 Aug 2016COMMON STOCK 08 Aug 2016

695.000 0.0097.000000Local0.902568
107.471122 0.00 0.00Base

0.00
0.00
0.00 67,415.00

74,692.43

ASSET TRANSFER AT MARKET NON CASH EUR/AT3471991000 RHI AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,111.000 0.0018.745002Local0.902568
20.768522 0.00 0.00Base

0.00
0.00
0.00 39,570.70

43,842.35

ASSET TRANSFER AT MARKET NON CASH EUR/AT3549234904 DO + CO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

520.000 0.0068.500000Local0.902568
75.894558 0.00 0.00Base

0.00
0.00
0.00 35,620.00

39,465.17

ASSET TRANSFER AT MARKET NON CASH EUR/AT3567991906 IMMOFINANZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

69,470.000 0.001.994000Local0.902568
2.209252 0.00 0.00Base

0.00
0.00
0.00 138,523.18

153,476.72

ASSET TRANSFER AT MARKET NON CASH EUR/AT3568104905 CA IMMOBILIEN ANLAGEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,501.000 0.0016.640000Local0.902568
18.436284 0.00 0.00Base

0.00
0.00
0.00 108,176.64

119,854.28

ASSET TRANSFER AT MARKET NON CASH EUR/AT3569937907 WIENERBERGER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

10,335.000 0.0014.190000Local0.902568
15.721807 0.00 0.00Base

0.00
0.00
0.00 146,653.65

162,484.88

ASSET TRANSFER AT MARKET NON CASH EUR/AT3570035907 PALFINGER AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,063.000 0.0027.700000Local0.902568
30.690207 0.00 0.00Base

0.00
0.00
0.00 29,445.10

32,623.69

ASSET TRANSFER AT MARKET NON CASH EUR/AT3576028906 SEMPERIT AG HOLDING 08 Aug 2016COMMON STOCK 08 Aug 2016

849.000 0.0029.900000Local0.902568
33.127703 0.00 0.00Base

0.00
0.00
0.00 25,385.10

28,125.42

ASSET TRANSFER AT MARKET NON CASH EUR/AT3739080901 S IMMO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,877.000 0.008.500000Local0.902568
9.417573 0.00 0.00Base

0.00
0.00
0.00 32,954.50

36,511.93

ASSET TRANSFER AT MARKET NON CASH EUR/AT3751788902 CONWERT IMMOBILIEN INVEST SE 08 Aug 2016COMMON STOCK 08 Aug 2016

5,450.000 0.0014.550000Local0.902568
16.120670 0.00 0.00Base

0.00
0.00
0.00 79,297.50

87,857.65

ASSET TRANSFER AT MARKET NON CASH EUR/AT3757130901 SCHOELLER BLECKMANN OILFIELD 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,032.000 0.0056.430000Local0.902568
62.521609 0.00 0.00Base

0.00
0.00
0.00 58,235.76

64,522.30

ASSET TRANSFER AT MARKET NON CASH EUR/AT3993SBA905 AUSTRIA TECHNOLOGIE + SYSTEM 08 Aug 2016COMMON STOCK 08 Aug 2016

2,076.000 0.0010.250000Local0.902568
11.356484 0.00 0.00Base

0.00
0.00
0.00 21,279.00

23,576.06

ASSET TRANSFER AT MARKET NON CASH EUR/AT3ACI087RH5 BUWOG AG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,587.000 0.0021.780000Local0.902568
24.131146 0.00 0.00Base

0.00
0.00
0.00 143,464.86

158,951.86

GOLDMAN SACHS INTERNATIONAL EUR/AT331 Aug 2016 02 Sep 2016

3,350.000 0.0023.304600Local0.897143
25.976461 0.00 0.00Base

0.00
0.00
0.00 78,070.41

87,021.14
ACI087RH5 Total

0.00 0.000.00 221,535.279,937.000 Local

0.00 0.00 0.00 245,973.00Base
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FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B0BKSS902 VIENNA INSURANCE GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,482.000 0.0016.675000Local0.902568
18.475063 0.00 0.00Base

0.00
0.00
0.00 58,062.35

64,330.17

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B13WZ2902 ZUMTOBEL GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,296.000 0.0014.180000Local0.902568
15.710727 0.00 0.00Base

0.00
0.00
0.00 32,557.28

36,071.83

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B1577G905 OESTERREICHISCHE POST AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,059.000 0.0031.640000Local0.902568
35.055531 0.00 0.00Base

0.00
0.00
0.00 96,786.76

107,234.87

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B1Z4QP908 KAPSCH TRAFFICCOM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

426.000 0.0037.000000Local0.902568
40.994131 0.00 0.00Base

0.00
0.00
0.00 15,762.00

17,463.50

ASSET TRANSFER AT MARKET NON CASH EUR/AT3BN796M909 FACC AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,637.000 0.005.045003Local0.902568
5.589609 0.00 0.00Base

0.00
0.00
0.00 8,258.67

9,150.19

1,326,756.240.000.000.00139,874.000 Local
AUSTRIA Total

1,470,502.310.000.000.00Base

BELGIUM

ASSET TRANSFER AT MARKET NON CASH EUR/BE5408262905 BEFIMMO 08 Aug 2016REIT 08 Aug 2016

1,604.000 0.0059.920000Local0.902568
66.388348 0.00 0.00Base

0.00
0.00
0.00 96,111.68

106,486.91

RIGHTS EXERCISED EUR/BE522 Sep 2016 27 Sep 2016

178.000 0.0049.750000Local0.897666
55.421504 0.00 0.00Base

0.00
0.00
0.00 8,855.50

9,865.04
408262905 Total

0.00 0.000.00 104,967.181,782.000 Local
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 116,351.95Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5417798907 COFINIMMO 08 Aug 2016REIT 08 Aug 2016

1,737.000 0.00112.100000Local0.902568
124.201169 0.00 0.00Base

0.00
0.00
0.00 194,717.70

215,737.43

ASSET TRANSFER AT MARKET NON CASH EUR/BE5431826007 CFE 08 Aug 2016COMMON STOCK 08 Aug 2016

631.000 0.0079.390000Local0.902568
87.960127 0.00 0.00Base

0.00
0.00
0.00 50,095.09

55,502.84

ASSET TRANSFER AT MARKET NON CASH EUR/BE5470409905 BARCO N.V. 08 Aug 2016COMMON STOCK 08 Aug 2016

932.000 0.0070.640000Local0.902568
78.265569 0.00 0.00Base

0.00
0.00
0.00 65,836.48

72,943.51

ASSET TRANSFER AT MARKET NON CASH EUR/BE5482030004 SOFINA 08 Aug 2016COMMON STOCK 08 Aug 2016

1,469.000 0.00120.650000Local0.902568
133.674139 0.00 0.00Base

0.00
0.00
0.00 177,234.85

196,367.31

ASSET TRANSFER AT MARKET NON CASH EUR/BE5488400003 TESSENDERLO CHEMIE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,653.000 0.0030.675001Local0.902568
33.986362 0.00 0.00Base

0.00
0.00
0.00 81,380.78

90,165.82

ASSET TRANSFER AT MARKET NON CASH EUR/BE5512481904 SIOEN INDUSTRIES NV 08 Aug 2016COMMON STOCK 08 Aug 2016

574.000 0.0020.410000Local0.902568
22.613258 0.00 0.00Base

0.00
0.00
0.00 11,715.34

12,980.01

ASSET TRANSFER AT MARKET NON CASH EUR/BE5524908902 GIMV NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,683.000 0.0048.420000Local0.902568
53.646928 0.00 0.00Base

0.00
0.00
0.00 81,490.86

90,287.78

ASSET TRANSFER AT MARKET NON CASH EUR/BE5533111902 VAN DE VELDE NV 08 Aug 2016COMMON STOCK 08 Aug 2016

487.000 0.0064.840000Local0.902568
71.839466 0.00 0.00Base

0.00
0.00
0.00 31,577.08

34,985.82

Books Closed Prepared by State StreetPage 2959



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/BE5554197905 ORANGE BELGIUM 08 Aug 2016COMMON STOCK 08 Aug 2016

2,768.000 0.0021.345000Local0.902568
23.649187 0.00 0.00Base

0.00
0.00
0.00 59,082.96

65,460.95

ASSET TRANSFER AT MARKET NON CASH EUR/BE5563360908 INTERVEST OFFICES+WAREHOUSES 08 Aug 2016REIT 08 Aug 2016

1,005.000 0.0025.100000Local0.902568
27.809542 0.00 0.00Base

0.00
0.00
0.00 25,225.50

27,948.59

ASSET TRANSFER AT MARKET NON CASH EUR/BE5568905905 AGFA GEVAERT NV 08 Aug 2016COMMON STOCK 08 Aug 2016

15,486.000 0.003.186000Local0.902568
3.529928 0.00 0.00Base

0.00
0.00
0.00 49,338.40

54,664.47

ASSET TRANSFER AT MARKET NON CASH EUR/BE5570487900 GREENYARD NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,292.000 0.0012.595000Local0.902568
13.954628 0.00 0.00Base

0.00
0.00
0.00 16,272.74

18,029.38

ASSET TRANSFER AT MARKET NON CASH EUR/BE5570549907 ION BEAM APPLICATIONS 08 Aug 2016COMMON STOCK 08 Aug 2016

1,821.000 0.0042.400000Local0.902568
46.977068 0.00 0.00Base

0.00
0.00
0.00 77,210.40

85,545.24

ASSET TRANSFER AT MARKET NON CASH EUR/BE5571036904 WAREHOUSES DE PAUW SCA 08 Aug 2016REIT 08 Aug 2016

1,191.000 0.0087.130000Local0.902568
96.535659 0.00 0.00Base

0.00
0.00
0.00 103,771.83

114,973.97

ASSET TRANSFER AT MARKET NON CASH EUR/BE5571577907 ACKERMANS + VAN HAAREN 08 Aug 2016COMMON STOCK 08 Aug 2016

2,051.000 0.00107.450000Local0.902568
119.049201 0.00 0.00Base

0.00
0.00
0.00 220,379.95

244,169.91

ASSET TRANSFER AT MARKET NON CASH EUR/BE5582743902 BEKAERT NV 08 Aug 2016COMMON STOCK 08 Aug 2016

3,193.000 0.0039.970000Local0.902568
44.284751 0.00 0.00Base

0.00
0.00
0.00 127,624.21

141,401.21

ASSET TRANSFER AT MARKET NON CASH EUR/BE5737006908 MELEXIS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,786.000 0.0058.530000Local0.902568 0.00 0.00 104,534.58
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64.848298 0.00 0.00Base 0.00 115,819.06

ASSET TRANSFER AT MARKET NON CASH EUR/BE5761819903 EXMAR NV 08 Aug 2016COMMON STOCK 08 Aug 2016

2,436.000 0.005.878000Local0.902568
6.512528 0.00 0.00Base

0.00
0.00
0.00 14,318.81

15,864.52

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI00DRF4 D IETEREN SA/NV 08 Aug 2016COMMON STOCK 08 Aug 2016

2,195.000 0.0038.940000Local0.902568
43.143563 0.00 0.00Base

0.00
0.00
0.00 85,473.30

94,700.12

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI08HHK7 KINEPOLIS 08 Aug 2016COMMON STOCK 08 Aug 2016

1,422.000 0.0039.795000Local0.902568
44.090858 0.00 0.00Base

0.00
0.00
0.00 56,588.49

62,697.20

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI0CGHW8 BIOCARTIS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

1,318.000 0.007.033998Local0.902568
7.793315 0.00 0.00Base

0.00
0.00
0.00 9,270.81

10,271.59

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI0MQQM7 NYRSTAR NV 08 Aug 2016COMMON STOCK 08 Aug 2016

6,279.000 0.007.895999Local0.902568
8.748370 0.00 0.00Base

0.00
0.00
0.00 49,578.98

54,931.02

RIGHTS ISSUE (NON CASH) EUR/BE5ACI0PPYB1 COFINIMMO SA 07 Sep 2016RIGHT 09 Sep 2016

1,737.000 0.000.000000Local0.889482
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B04M8J908 EURONAV NV 08 Aug 2016COMMON STOCK 08 Aug 2016

11,624.000 0.007.857000Local0.902568
8.705162 0.00 0.00Base

0.00
0.00
0.00 91,329.77

101,188.80

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B08CHG902 EVS BROADCAST EQUIPMENT S.A. 08 Aug 2016COMMON STOCK 08 Aug 2016

1,053.000 0.0030.425004Local0.902568
33.709372 0.00 0.00Base

0.00
0.00
0.00 32,037.53

35,495.97

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B09M9F900 ELIA SYSTEM OPERATOR SA/NV 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,644.000 0.0048.195000Local0.902568
53.397640 0.00 0.00Base

0.00
0.00
0.00 127,427.58

141,183.36

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B1G5XP908 AEDIFICA 08 Aug 2016REIT 08 Aug 2016

1,182.000 0.0071.700000Local0.902568
79.440000 0.00 0.00Base

0.00
0.00
0.00 84,749.40

93,898.08

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B1YWXY900 KBC ANCORA 08 Aug 2016COMMON STOCK 08 Aug 2016

3,155.000 0.0028.845001Local0.902568
31.958811 0.00 0.00Base

0.00
0.00
0.00 91,005.98

100,830.05

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B281L7907 FAGRON 08 Aug 2016COMMON STOCK 08 Aug 2016

3,822.000 0.006.760000Local0.902568
7.489741 0.00 0.00Base

0.00
0.00
0.00 25,836.72

28,625.79

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B28W60901 ABLYNX NV 08 Aug 2016COMMON STOCK 08 Aug 2016

5,229.000 0.0012.960000Local0.902568
14.359029 0.00 0.00Base

0.00
0.00
0.00 67,767.84

75,083.36

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B86ZRY906 ECONOCOM GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,538.000 0.0011.600000Local0.902568
12.852217 0.00 0.00Base

0.00
0.00
0.00 64,240.80

71,175.58

ASSET TRANSFER AT MARKET NON CASH EUR/BE5BBH7K6907 BPOST SA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,514.000 0.0023.240000Local0.902568
25.748753 0.00 0.00Base

0.00
0.00
0.00 197,865.36

219,224.88

ASSET TRANSFER AT MARKET NON CASH EUR/BE5BBPLYF902 CELYAD 08 Aug 2016COMMON STOCK 08 Aug 2016

461.000 0.0023.170000Local0.902568
25.671193 0.00 0.00Base

0.00
0.00
0.00 10,681.37

11,834.42

RIGHTS ISSUE (NON CASH) EUR/BE5BD8GN8906 BEFIMMO SA 15 Sep 2016 4RIGHT 19 Sep 2016

1,604.000 0.000.000000Local0.889284
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
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ASSET TRANSFER AT MARKET NON CASH EUR/BE5BNBNNH905 ONTEX GROUP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

6,294.000 0.0031.705000Local0.902568
35.127547 0.00 0.00Base

0.00
0.00
0.00 199,551.27

221,092.78

2,790,179.940.000.000.00109,048.000 Local
BELGIUM Total

3,091,432.770.000.000.00Base

FINLAND

ASSET TRANSFER AT MARKET NON CASH EUR/FI3402400006 AMER SPORTS OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,306.000 0.0024.900000Local0.902568
27.587949 0.00 0.00Base

0.00
0.00
0.00 256,619.40

284,321.40

ASSET TRANSFER AT MARKET NON CASH EUR/FI3444747000 HUHTAMAKI OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

7,824.000 0.0038.750000Local0.902568
42.933053 0.00 0.00Base

0.00
0.00
0.00 303,180.00

335,908.21

GOLDMAN SACHS INTERNATIONAL EUR/FI331 Aug 2016 02 Sep 2016

591.000 0.0038.991000Local0.897143
43.461299 0.00 0.00Base

0.00
0.00
0.00 23,043.68

25,685.63
444747000 Total

0.00 0.000.00 326,223.688,415.000 Local

0.00 0.00 0.00 361,593.84Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3449000900 KESKO OYJ B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

5,534.000 0.0040.960000Local0.902568
45.381623 0.00 0.00Base

0.00
0.00
0.00 226,672.64

251,141.90

ASSET TRANSFER AT MARKET NON CASH EUR/FI3449109909 CITYCON OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

34,848.000 0.002.247999Local0.902568
2.490670 0.00 0.00Base

0.00
0.00
0.00 78,338.30

86,794.90

ASSET TRANSFER AT MARKET NON CASH EUR/FI3451361901 KEMIRA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

8,808.000 0.0011.630000Local0.902568 0.00 0.00 102,437.04
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12.885455 0.00 0.00Base 0.00 113,495.09

ASSET TRANSFER AT MARKET NON CASH EUR/FI3466514908 OUTOKUMPU OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

25,499.000 0.005.275000Local0.902568
5.844435 0.00 0.00Base

0.00
0.00
0.00 134,507.23

149,027.25

ASSET TRANSFER AT MARKET NON CASH EUR/FI3472266907 CRAMO OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

3,432.000 0.0023.100000Local0.902568
25.593639 0.00 0.00Base

0.00
0.00
0.00 79,279.20

87,837.37

ASSET TRANSFER AT MARKET NON CASH EUR/FI3507143907 METSA BOARD OYJ 08 Aug 2016COMMON STOCK EUR1.7 08 Aug 2016

16,845.000 0.005.195000Local0.902568
5.755799 0.00 0.00Base

0.00
0.00
0.00 87,509.78

96,956.44

ASSET TRANSFER AT MARKET NON CASH EUR/FI3522249903 PKC GROUP OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

1,778.000 0.0017.160000Local0.902568
19.012418 0.00 0.00Base

0.00
0.00
0.00 30,510.48

33,804.08

ASSET TRANSFER AT MARKET NON CASH EUR/FI3523267904 UPONOR OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

4,822.000 0.0016.250000Local0.902568
18.004183 0.00 0.00Base

0.00
0.00
0.00 78,357.50

86,816.17

ASSET TRANSFER AT MARKET NON CASH EUR/FI3526428909 ATRIA OYJ 08 Aug 2016COMMON STOCK EUR1.7 08 Aug 2016

877.000 0.008.850000Local0.902568
9.805359 0.00 0.00Base

0.00
0.00
0.00 7,761.45

8,599.30

ASSET TRANSFER AT MARKET NON CASH EUR/FI3545717902 RAMIRENT OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

5,334.000 0.006.810000Local0.902568
7.545139 0.00 0.00Base

0.00
0.00
0.00 36,324.54

40,245.77

ASSET TRANSFER AT MARKET NON CASH EUR/FI3546239906 STOCKMANN OYJ ABP B SHARE 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

2,684.000 0.006.035000Local0.902568
6.686475 0.00 0.00Base

0.00
0.00
0.00 16,197.94

17,946.50

ASSET TRANSFER AT MARKET NON CASH EUR/FI3547256909 SPONDA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016
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19,347.000 0.004.198000Local0.902568
4.651173 0.00 0.00Base

0.00
0.00
0.00 81,218.71

89,986.25

ASSET TRANSFER AT MARKET NON CASH EUR/FI3547970905 TIETO OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

4,874.000 0.0025.790000Local0.902568
28.574023 0.00 0.00Base

0.00
0.00
0.00 125,700.46

139,269.79

ASSET TRANSFER AT MARKET NON CASH EUR/FI3553738907 HKSCAN OYJ A SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

2,226.000 0.003.200000Local0.902568
3.545440 0.00 0.00Base

0.00
0.00
0.00 7,123.20

7,892.15

ASSET TRANSFER AT MARKET NON CASH EUR/FI3570293902 TECHNOPOLIS OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

7,881.000 0.003.860000Local0.902568
4.276686 0.00 0.00Base

0.00
0.00
0.00 30,420.66

33,704.56

GOLDMAN SACHS INTERNATIONAL EUR/FI309 Sep 2016 13 Sep 2016

3,941.000 0.003.352700Local0.891941
3.758881 0.00 4.44Base

3.96
0.00
0.00 13,216.95

14,818.19
570293902 Total

3.96 0.000.00 43,637.6111,822.000 Local

0.00 4.44 0.00 48,522.75Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3580685907 F SECURE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

7,138.000 0.003.070000Local0.902568
3.401405 0.00 0.00Base

0.00
0.00
0.00 21,913.66

24,279.23

ASSET TRANSFER AT MARKET NON CASH EUR/FI3596464909 SANOMA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

6,442.000 0.007.670000Local0.902568
8.497974 0.00 0.00Base

0.00
0.00
0.00 49,410.14

54,743.95

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B09M9L907 CARGOTEC OYJ B SHARE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,127.000 0.0039.030000Local0.902568
43.243278 0.00 0.00Base

0.00
0.00
0.00 122,046.81

135,221.73
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ASSET TRANSFER AT MARKET NON CASH EUR/FI3B11BQV906 YIT OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,366.000 0.006.150000Local0.902568
6.813891 0.00 0.00Base

0.00
0.00
0.00 63,750.90

70,632.79

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B11WFP905 KONECRANES OYJ 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

4,446.000 0.0025.990000Local0.902568
28.795614 0.00 0.00Base

0.00
0.00
0.00 115,551.54

128,025.30

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B125V7905 PONSSE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

908.000 0.0027.360000Local0.902568
30.313502 0.00 0.00Base

0.00
0.00
0.00 24,842.88

27,524.66

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B17NY9904 ORIOLA KD OYJ   B SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

9,337.000 0.004.250000Local0.902568
4.708787 0.00 0.00Base

0.00
0.00
0.00 39,682.25

43,965.94

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B1FN8X901 OUTOTEC OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

13,871.000 0.004.093999Local0.902568
4.535945 0.00 0.00Base

0.00
0.00
0.00 56,787.87

62,918.11

ASSET TRANSFER AT MARKET NON CASH EUR/FI3BBP6J8908 CAVERION CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,491.000 0.005.790000Local0.902568
6.415029 0.00 0.00Base

0.00
0.00
0.00 49,162.89

54,470.01

ASSET TRANSFER AT MARKET NON CASH EUR/FI3BH6XZT903 VALMET OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,622.000 0.0011.520000Local0.902568
12.763581 0.00 0.00Base

0.00
0.00
0.00 122,365.44

135,574.76

RIGHTS ISSUE (NON CASH) EUR/FI3BYZBHC909 TECHNOPOLIS OYJ 01 Sep 2016RTS 21.09.2016 05 Sep 2016

7,881.000 0.000.000000Local0.893296
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
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2,383,933.540.003.960.00250,080.000 Local
FINLAND Total

2,641,607.430.004.440.00Base

FRANCE

ASSET TRANSFER AT MARKET NON CASH EUR/FR4401701909 ERAMET 08 Aug 2016COMMON STOCK EUR3.05 08 Aug 2016

424.000 0.0032.500000Local0.902568
36.008373 0.00 0.00Base

0.00
0.00
0.00 13,780.00

15,267.55

ASSET TRANSFER AT MARKET NON CASH EUR/FR4412171902 ABC ARBITRAGE 08 Aug 2016COMMON STOCK EUR.016 08 Aug 2016

2,663.000 0.006.100000Local0.902568
6.758494 0.00 0.00Base

0.00
0.00
0.00 16,244.30

17,997.87

ASSET TRANSFER AT MARKET NON CASH EUR/FR4420765000 FONCIERE DE PARIS SIIC 08 Aug 2016COMMON STOCK EUR15.0 08 Aug 2016

170.000 0.00142.000000Local0.902568
157.328882 0.00 0.00Base

0.00
0.00
0.00 24,140.00

26,745.91

ASSET TRANSFER AT MARKET NON CASH EUR/FR4432098002 ESSO STE ANONYME FRANCAISE 08 Aug 2016COMMON STOCK EUR7.65 08 Aug 2016

213.000 0.0037.550000Local0.902568
41.603521 0.00 0.00Base

0.00
0.00
0.00 7,998.15

8,861.55

ASSET TRANSFER AT MARKET NON CASH EUR/FR4434407904 FFP 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

517.000 0.0069.740000Local0.902568
77.268414 0.00 0.00Base

0.00
0.00
0.00 36,055.58

39,947.77

ASSET TRANSFER AT MARKET NON CASH EUR/FR4436892905 RALLYE SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

1,789.000 0.0015.000000Local0.902568
16.619245 0.00 0.00Base

0.00
0.00
0.00 26,835.00

29,731.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4439515008 GUERBET 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

449.000 0.0058.130000Local0.902568
64.405123 0.00 0.00Base

0.00
0.00
0.00 26,100.37

28,917.90

ASSET TRANSFER AT MARKET NON CASH EUR/FR4440044907 FAURECIA 08 Aug 2016COMMON STOCK EUR7. 08 Aug 2016
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6,017.000 0.0034.530000Local0.902568
38.257505 0.00 0.00Base

0.00
0.00
0.00 207,767.01

230,195.41

ASSET TRANSFER AT MARKET NON CASH EUR/FR4443383906 INTERPARFUMS SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

889.000 0.0023.650000Local0.902568
26.203015 0.00 0.00Base

0.00
0.00
0.00 21,024.85

23,294.48

ASSET TRANSFER AT MARKET NON CASH EUR/FR4445708902 DERICHEBOURG 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

6,190.000 0.002.746000Local0.902568
3.042430 0.00 0.00Base

0.00
0.00
0.00 16,997.74

18,832.64

ASSET TRANSFER AT MARKET NON CASH EUR/FR4445762909 TRIGANO SA 08 Aug 2016COMMON STOCK EUR4.25 08 Aug 2016

704.000 0.0050.970000Local0.902568
56.472202 0.00 0.00Base

0.00
0.00
0.00 35,882.88

39,756.43

ASSET TRANSFER AT MARKET NON CASH EUR/FR4456953900 MGI COUTIER 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016

772.000 0.0020.500000Local0.902568
22.712966 0.00 0.00Base

0.00
0.00
0.00 15,826.00

17,534.41

ASSET TRANSFER AT MARKET NON CASH EUR/FR4471310904 RUBIS 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

3,398.000 0.0073.290000Local0.902568
81.201639 0.00 0.00Base

0.00
0.00
0.00 249,039.42

275,923.17

ASSET TRANSFER AT MARKET NON CASH EUR/FR4479213001 SEB SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,966.000 0.00120.250000Local0.902568
133.230956 0.00 0.00Base

0.00
0.00
0.00 236,411.50

261,932.06

ASSET TRANSFER AT MARKET NON CASH EUR/FR4490773900 ALTRAN TECHNOLOGIES SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

11,630.000 0.0012.750000Local0.902568
14.126359 0.00 0.00Base

0.00
0.00
0.00 148,282.50

164,289.56

ASSET TRANSFER AT MARKET NON CASH EUR/FR4491603908 AIR FRANCE KLM 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

11,944.000 0.005.082999Local0.902568
5.631708 0.00 0.00Base

0.00
0.00
0.00 60,711.35

67,265.13
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4514282904 NATUREX 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

494.000 0.0077.050000Local0.902568
85.367530 0.00 0.00Base

0.00
0.00
0.00 38,062.70

42,171.56

ASSET TRANSFER AT MARKET NON CASH EUR/FR4518228903 MARIE BRIZARD WINE + SPIRITS 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

1,633.000 0.0016.300000Local0.902568
18.059584 0.00 0.00Base

0.00
0.00
0.00 26,617.90

29,491.30

ASSET TRANSFER AT MARKET NON CASH EUR/FR4528658909 JACQUET METAL SERVICE 08 Aug 2016COMMON STOCK 08 Aug 2016

971.000 0.0014.000000Local0.902568
15.511298 0.00 0.00Base

0.00
0.00
0.00 13,594.00

15,061.47

ASSET TRANSFER AT MARKET NON CASH EUR/FR4536683907 SECHE ENVIRONNEMENT 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

315.000 0.0031.510000Local0.902568
34.911492 0.00 0.00Base

0.00
0.00
0.00 9,925.65

10,997.12

ASSET TRANSFER AT MARKET NON CASH EUR/FR4545623902 CEGEDIM SA 08 Aug 2016COMMON STOCK EUR.952 08 Aug 2016

406.000 0.0025.500000Local0.902568
28.252709 0.00 0.00Base

0.00
0.00
0.00 10,353.00

11,470.60

ASSET TRANSFER AT MARKET NON CASH EUR/FR4548120906 MERSEN (EX CARBON LORRAINE) 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

1,105.000 0.0016.100000Local0.902568
17.837991 0.00 0.00Base

0.00
0.00
0.00 17,790.50

19,710.98

ASSET TRANSFER AT MARKET NON CASH EUR/FR4548198902 BONDUELLE SCA 08 Aug 2016COMMON STOCK EUR1.75 08 Aug 2016

1,054.000 0.0022.690000Local0.902568
25.139383 0.00 0.00Base

0.00
0.00
0.00 23,915.26

26,496.91

ASSET TRANSFER AT MARKET NON CASH EUR/FR4548991900 LISI 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

1,322.000 0.0024.380000Local0.902568
27.011815 0.00 0.00Base

0.00
0.00
0.00 32,230.36

35,709.62

ASSET TRANSFER AT MARKET NON CASH EUR/FR4555299908 BOURBON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,049.000 0.0010.610000Local0.902568 0.00 0.00 21,739.89
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11.755349 0.00 0.00Base 0.00 24,086.71

ASSET TRANSFER AT MARKET NON CASH EUR/FR4560891905 ALTEN SA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,513.000 0.0060.540000Local0.902568
67.075277 0.00 0.00Base

0.00
0.00
0.00 152,137.02

168,560.17

ASSET TRANSFER AT MARKET NON CASH EUR/FR4561709908 NEOPOST SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

3,157.000 0.0023.730000Local0.902568
26.291647 0.00 0.00Base

0.00
0.00
0.00 74,915.61

83,002.73

ASSET TRANSFER AT MARKET NON CASH EUR/FR4563361906 SOPRA STERIA GROUP 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

1,257.000 0.00104.650000Local0.902568
115.946945 0.00 0.00Base

0.00
0.00
0.00 131,545.05

145,745.31

ASSET TRANSFER AT MARKET NON CASH EUR/FR4570047902 PIERRE + VACANCES 08 Aug 2016COMMON STOCK EUR10. 08 Aug 2016

393.000 0.0041.210000Local0.902568
45.658601 0.00 0.00Base

0.00
0.00
0.00 16,195.53

17,943.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4572404903 MANITOU BF 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

809.000 0.0014.500000Local0.902568
16.065266 0.00 0.00Base

0.00
0.00
0.00 11,730.50

12,996.80

ASSET TRANSFER AT MARKET NON CASH EUR/FR4576320907 VICAT 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

1,632.000 0.0054.220000Local0.902568
60.073033 0.00 0.00Base

0.00
0.00
0.00 88,487.04

98,039.19

ASSET TRANSFER AT MARKET NON CASH EUR/FR4579792904 ASSYSTEM 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

733.000 0.0024.900000Local0.902568
27.587954 0.00 0.00Base

0.00
0.00
0.00 18,251.70

20,221.97

ASSET TRANSFER AT MARKET NON CASH EUR/FR4595066903 EULER HERMES GROUP 08 Aug 2016COMMON STOCK EUR.32 08 Aug 2016

1,210.000 0.0073.260000Local0.902568
81.168397 0.00 0.00Base

0.00
0.00
0.00 88,644.60

98,213.76

ASSET TRANSFER AT MARKET NON CASH EUR/FR4596884908 HAULOTTE GROUP 08 Aug 2016COMMON STOCK EUR.13 08 Aug 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,020.000 0.0014.010000Local0.902568
15.522373 0.00 0.00Base

0.00
0.00
0.00 14,290.20

15,832.82

ASSET TRANSFER AT MARKET NON CASH EUR/FR4597264902 EUROFINS SCIENTIFIC 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

806.000 0.00386.650000Local0.902568
428.388772 0.00 0.00Base

0.00
0.00
0.00 311,639.90

345,281.35

BARCLAYS CAPITAL EUR/FR414 Sep 2016 16 Sep 2016

152.000 0.00374.225100Local0.887154
421.826537 0.00 0.00Base

0.00
0.00
0.00 56,882.22

64,117.64
597264902 Total

0.00 0.000.00 368,522.12958.000 Local

0.00 0.00 0.00 409,398.99Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4598095909 HAVAS SA 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

14,880.000 0.007.427000Local0.902568
8.228743 0.00 0.00Base

0.00
0.00
0.00 110,513.76

122,443.69

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599390903 M6 METROPOLE TELEVISION 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

5,217.000 0.0016.140000Local0.902568
17.882310 0.00 0.00Base

0.00
0.00
0.00 84,202.38

93,292.01

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599711900 TELEVISION FRANCAISE (T.F.1) 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

10,436.000 0.008.488999Local0.902568
9.405385 0.00 0.00Base

0.00
0.00
0.00 88,591.20

98,154.60

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599817905 OENEO 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,007.000 0.008.420000Local0.902568
9.328939 0.00 0.00Base

0.00
0.00
0.00 16,898.94

18,723.18

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599933900 TELEPERFORMANCE 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

4,989.000 0.0083.240000Local0.902568
92.225739 0.00 0.00Base

0.00
0.00
0.00 415,284.36

460,114.21
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Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/FR4599974904 SYNERGIE SA 08 Aug 2016COMMON STOCK EUR5. 08 Aug 2016

606.000 0.0029.330000Local0.902568
32.496172 0.00 0.00Base

0.00
0.00
0.00 17,773.98

19,692.68

ASSET TRANSFER AT MARKET NON CASH EUR/FR4707177903 GROUPE CRIT 08 Aug 2016COMMON STOCK EUR.36 08 Aug 2016

232.000 0.0058.100000Local0.902568
64.371897 0.00 0.00Base

0.00
0.00
0.00 13,479.20

14,934.28

ASSET TRANSFER AT MARKET NON CASH EUR/FR4713083905 NEXANS SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,270.000 0.0045.085000Local0.902568
49.951916 0.00 0.00Base

0.00
0.00
0.00 102,342.95

113,390.85

ASSET TRANSFER AT MARKET NON CASH EUR/FR4715410908 GL EVENTS 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

583.000 0.0017.300000Local0.902568
19.167530 0.00 0.00Base

0.00
0.00
0.00 10,085.90

11,174.67

ASSET TRANSFER AT MARKET NON CASH EUR/FR4730928900 BENETEAU 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

3,063.000 0.008.530999Local0.902568
9.451920 0.00 0.00Base

0.00
0.00
0.00 26,130.45

28,951.23

ASSET TRANSFER AT MARKET NON CASH EUR/FR4733945901 ORPEA 08 Aug 2016COMMON STOCK EUR1.25 08 Aug 2016

3,680.000 0.0079.200000Local0.902568
87.749622 0.00 0.00Base

0.00
0.00
0.00 291,456.00

322,918.61

ASSET TRANSFER AT MARKET NON CASH EUR/FR4739936904 VIRBAC SA 08 Aug 2016COMMON STOCK EUR1.25 08 Aug 2016

380.000 0.00180.450000Local0.902568
199.929526 0.00 0.00Base

0.00
0.00
0.00 68,571.00

75,973.22

ASSET TRANSFER AT MARKET NON CASH EUR/FR4753014901 LATECOERE 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

5,315.000 0.003.350000Local0.902568
3.711631 0.00 0.00Base

0.00
0.00
0.00 17,805.25

19,727.32

ASSET TRANSFER AT MARKET NON CASH EUR/FR4762204907 BOIRON SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

612.000 0.0082.810000Local0.902568 0.00 0.00 50,679.72
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91.749314 0.00 0.00Base 0.00 56,150.58

ASSET TRANSFER AT MARKET NON CASH EUR/FR4774372908 CEGID GROUP 08 Aug 2016COMMON STOCK EUR.95 08 Aug 2016

434.000 0.0061.180000Local0.902568
67.784378 0.00 0.00Base

0.00
0.00
0.00 26,552.12

29,418.42

ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI0061K6 TECHNICOLOR   REGR 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

30,716.000 0.005.638999Local0.902568
6.247728 0.00 0.00Base

0.00
0.00
0.00 173,207.52

191,905.23

ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI078GR4 TARKETT 08 Aug 2016COMMON STOCK 08 Aug 2016

1,746.000 0.0028.960000Local0.902568
32.086226 0.00 0.00Base

0.00
0.00
0.00 50,564.16

56,022.55

ASSET TRANSFER AT MARKET NON CASH EUR/FR4ACI07W296 GAZTRANSPORT ET TECHNIGA SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

2,078.000 0.0027.000000Local0.902568
29.914644 0.00 0.00Base

0.00
0.00
0.00 56,106.00

62,162.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B037JC905 NEXITY 08 Aug 2016COMMON STOCK EUR5.0 08 Aug 2016

3,603.000 0.0047.820000Local0.902568
52.982157 0.00 0.00Base

0.00
0.00
0.00 172,295.46

190,894.71

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B03B70905 GENFIT 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

2,049.000 0.0024.560000Local0.902568
27.211245 0.00 0.00Base

0.00
0.00
0.00 50,323.44

55,755.84

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B03KGM907 VALNEVA SE 08 Aug 2016COMMON STOCK EUR.15 08 Aug 2016

4,568.000 0.002.650000Local0.902568
2.936066 0.00 0.00Base

0.00
0.00
0.00 12,105.20

13,411.95

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B04VST904 PARROT SA 08 Aug 2016COMMON STOCK EUR.152 08 Aug 2016

1,478.000 0.0014.940000Local0.902568
16.552767 0.00 0.00Base

0.00
0.00
0.00 22,081.32

24,464.99

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B05DY7904 MAUREL ET PROM 08 Aug 2016COMMON STOCK EUR.77 08 Aug 2016
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10,318.000 0.003.940000Local0.902568
4.365322 0.00 0.00Base

0.00
0.00
0.00 40,652.92

45,041.39

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B08H9V907 ANF IMMOBILIER 08 Aug 2016REIT EUR1.0 08 Aug 2016

566.000 0.0021.990000Local0.902568
24.363816 0.00 0.00Base

0.00
0.00
0.00 12,446.34

13,789.92

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B08V9H907 PLASTIC OMNIUM 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

5,400.000 0.0028.260000Local0.902568
31.310661 0.00 0.00Base

0.00
0.00
0.00 152,604.00

169,077.57

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0LMF8905 MERCIALYS 08 Aug 2016REIT EUR1.0 08 Aug 2016

4,438.000 0.0020.720000Local0.902568
22.956719 0.00 0.00Base

0.00
0.00
0.00 91,955.36

101,881.92

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0R7JF902 IPSEN 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

3,275.000 0.0060.670000Local0.902568
67.219313 0.00 0.00Base

0.00
0.00
0.00 198,694.25

220,143.25

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0WM39904 VILMORIN + CIE 08 Aug 2016COMMON STOCK EUR15.2 08 Aug 2016

514.000 0.0059.910000Local0.902568
66.377276 0.00 0.00Base

0.00
0.00
0.00 30,793.74

34,117.92

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B11HYH905 FAIVELEY TRANSPORT 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

611.000 0.0094.160000Local0.902568
104.324550 0.00 0.00Base

0.00
0.00
0.00 57,531.76

63,742.30

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188CY905 ALBIOMA SA 08 Aug 2016COMMON STOCK EUR.038 08 Aug 2016

2,058.000 0.0015.350000Local0.902568
17.007031 0.00 0.00Base

0.00
0.00
0.00 31,590.30

35,000.47

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188LG904 AKKA TECHNOLOGIES 08 Aug 2016COMMON STOCK EUR1.53 08 Aug 2016

832.000 0.0030.410000Local0.902568
33.692752 0.00 0.00Base

0.00
0.00
0.00 25,301.12

28,032.37
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B188NJ906 IPSOS 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

3,003.000 0.0028.540000Local0.902568
31.620886 0.00 0.00Base

0.00
0.00
0.00 85,705.62

94,957.52

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B197DR900 VALLOUREC SA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

26,582.000 0.003.225000Local0.902568
3.573138 0.00 0.00Base

0.00
0.00
0.00 85,726.95

94,981.15

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1G5FB909 INNATE PHARMA SA 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

3,534.000 0.0011.000000Local0.902568
12.187448 0.00 0.00Base

0.00
0.00
0.00 38,874.00

43,070.44

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1HKRM908 KORIAN 08 Aug 2016COMMON STOCK EUR5.0 08 Aug 2016

3,846.000 0.0031.445000Local0.902568
34.839480 0.00 0.00Base

0.00
0.00
0.00 120,937.47

133,992.64

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1L3CS904 UBISOFT ENTERTAINMENT 08 Aug 2016COMMON STOCK EUR.077 08 Aug 2016

7,772.000 0.0037.735000Local0.902568
41.808484 0.00 0.00Base

0.00
0.00
0.00 293,276.42

324,935.54

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1P76L903 CELLECTIS 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

2,229.000 0.0025.130000Local0.902568
27.842777 0.00 0.00Base

0.00
0.00
0.00 56,014.77

62,061.55

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YBWR902 COMPAGNIE DES ALPES 08 Aug 2016COMMON STOCK 08 Aug 2016

702.000 0.0017.650000Local0.902568
19.555313 0.00 0.00Base

0.00
0.00
0.00 12,390.30

13,727.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YJJ5908 ALTAMIR 08 Aug 2016COMMON STOCK EUR6. 08 Aug 2016

2,273.000 0.0010.100000Local0.902568
11.190295 0.00 0.00Base

0.00
0.00
0.00 22,957.30

25,435.54

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B3S0TP907 AXWAY SOFTWARE SA 08 Aug 2016COMMON STOCK 08 Aug 2016

608.000 0.0025.270000Local0.902568 0.00 0.00 15,364.16
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27.997895 0.00 0.00Base 0.00 17,022.72

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B43XG3903 ADOCIA SAS 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

331.000 0.0053.390000Local0.902568
59.153444 0.00 0.00Base

0.00
0.00
0.00 17,672.09

19,579.79

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B4RFDT902 ID LOGISTICS GROUP 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

183.000 0.00134.140000Local0.902568
148.620383 0.00 0.00Base

0.00
0.00
0.00 24,547.62

27,197.53

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B59DTF907 DBV TECHNOLOGIES SA 08 Aug 2016COMMON STOCK 08 Aug 2016

1,502.000 0.0061.260000Local0.902568
67.873003 0.00 0.00Base

0.00
0.00
0.00 92,012.52

101,945.25

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B5VSTM904 AB SCIENCE SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

1,283.000 0.0013.780000Local0.902568
15.267545 0.00 0.00Base

0.00
0.00
0.00 17,679.74

19,588.26

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B7VQL4902 GROUPE FNAC 08 Aug 2016COMMON STOCK EUR50.0 08 Aug 2016

828.000 0.0056.500000Local0.902568
62.599167 0.00 0.00Base

0.00
0.00
0.00 46,782.00

51,832.11

BARCLAYS CAPITAL EUR/FR415 Aug 2016 17 Aug 2016

581.000 0.0058.998193Local0.892937
66.072067 0.00 0.00Base

0.00
0.00
0.00 34,277.95

38,387.87

INVESTMENT TECHNOLOGY GROUP LTD EUR/FR415 Aug 2016 0.0217 Aug 2016

65.000 0.0059.361400Local0.892937
66.478822 0.00 1.30Base

1.16
0.00
0.00 3,859.65

4,322.42
B7VQL4902 Total

1.16 0.000.00 84,919.601,474.000 Local

0.00 1.30 0.00 94,542.40Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BN40H6904 ELIOR GROUP 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

9,150.000 0.0019.985000Local0.902568 0.00 0.00 182,862.75
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22.142376 0.00 0.00Base 0.00 202,602.74

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNBNSG902 EURONEXT NV 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

5,188.000 0.0039.690000Local0.902568
43.974526 0.00 0.00Base

0.00
0.00
0.00 205,911.72

228,139.84

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNFWR4906 WORLDLINE SA 08 Aug 2016COMMON STOCK EUR.68 08 Aug 2016

3,503.000 0.0027.400000Local0.902568
30.357825 0.00 0.00Base

0.00
0.00
0.00 95,982.20

106,343.46

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BNFWV7904 COFACE SA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

7,710.000 0.004.713000Local0.902568
5.221768 0.00 0.00Base

0.00
0.00
0.00 36,337.23

40,259.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BRB38F901 SPIE SA 08 Aug 2016COMMON STOCK EUR.47 08 Aug 2016

6,890.000 0.0016.980000Local0.902568
18.812987 0.00 0.00Base

0.00
0.00
0.00 116,992.20

129,621.48

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BVSS79904 ELIS SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

7,586.000 0.0016.000000Local0.902568
17.727196 0.00 0.00Base

0.00
0.00
0.00 121,376.00

134,478.51

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYNBTQ908 EUROPCAR GROUPE SA 08 Aug 2016COMMON STOCK 08 Aug 2016

6,492.000 0.007.246999Local0.902568
8.029311 0.00 0.00Base

0.00
0.00
0.00 47,047.52

52,126.29

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYNZ9V906 SHOWROOMPRIVE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,084.000 0.0018.230000Local0.902568
20.197924 0.00 0.00Base

0.00
0.00
0.00 19,761.32

21,894.55

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYTBRM903 SOLOCAL GROUP 08 Aug 2016COMMON STOCK EUR6.0 08 Aug 2016

3,175.000 0.002.933001Local0.902568
3.249618 0.00 0.00Base

0.00
0.00
0.00 9,312.28

10,317.54

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYVFMG909 CGG SA 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016
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1,623.000 0.0019.100000Local0.902568
21.161842 0.00 0.00Base

0.00
0.00
0.00 30,999.30

34,345.67

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BYZ2QP900 SARTORIUS STEDIM BIOTECH 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

2,418.000 0.0063.870000Local0.902568
70.764752 0.00 0.00Base

0.00
0.00
0.00 154,437.66

171,109.17

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BZ21RF906 STALLERGENES GREER PLC 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

328.000 0.0024.580000Local0.902568
27.233415 0.00 0.00Base

0.00
0.00
0.00 8,062.24

8,932.56

6,817,826.360.001.160.00312,189.000 Local
FRANCE Total

7,555,359.870.001.300.00Base

GERMANY

ASSET TRANSFER AT MARKET NON CASH EUR/DEF428031900 DRAEGERWERK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

253.000 0.0051.810000Local0.902568
57.402885 0.00 0.00Base

0.00
0.00
0.00 13,107.93

14,522.93

ASSET TRANSFER AT MARKET NON CASH EUR/DEF437839905 GRAMMER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

896.000 0.0046.205000Local0.902568
51.192824 0.00 0.00Base

0.00
0.00
0.00 41,399.68

45,868.77

ASSET TRANSFER AT MARKET NON CASH EUR/DEF449504901 KWS SAAT SE 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

174.000 0.00285.150000Local0.902568
315.931897 0.00 0.00Base

0.00
0.00
0.00 49,616.10

54,972.15

ASSET TRANSFER AT MARKET NON CASH EUR/DEF455784900 DEUTZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

7,334.000 0.004.002999Local0.902568
4.435122 0.00 0.00Base

0.00
0.00
0.00 29,358.00

32,527.19

ASSET TRANSFER AT MARKET NON CASH EUR/DEF462719907 BORUSSIA DORTMUND GMBH + CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,385.000 0.004.021000Local0.902568
4.455067 0.00 0.00Base

0.00
0.00
0.00 21,653.09

23,990.54
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF464295906 GERRY WEBER INTL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,040.000 0.0010.805000Local0.902568
11.971397 0.00 0.00Base

0.00
0.00
0.00 22,042.20

24,421.65

ASSET TRANSFER AT MARKET NON CASH EUR/DEF469319909 HORNBACH BAUMARKT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

667.000 0.0025.385007Local0.902568
28.125307 0.00 0.00Base

0.00
0.00
0.00 16,931.80

18,759.58

ASSET TRANSFER AT MARKET NON CASH EUR/DEF471762906 RHOEN KLINIKUM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,077.000 0.0026.700000Local0.902568
29.582259 0.00 0.00Base

0.00
0.00
0.00 82,155.90

91,024.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEF475497905 DEUTSCHE EUROSHOP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,984.000 0.0041.680000Local0.902568
46.179345 0.00 0.00Base

0.00
0.00
0.00 166,053.12

183,978.51

ASSET TRANSFER AT MARKET NON CASH EUR/DEF475513909 SOFTWARE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,481.000 0.0035.610000Local0.902568
39.454091 0.00 0.00Base

0.00
0.00
0.00 159,568.41

176,793.78

ASSET TRANSFER AT MARKET NON CASH EUR/DEF481835908 SGL CARBON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,970.000 0.0011.065000Local0.902568
12.259465 0.00 0.00Base

0.00
0.00
0.00 32,863.05

36,410.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEF494351901 INDUS HOLDING AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,799.000 0.0044.140000Local0.902568
48.904903 0.00 0.00Base

0.00
0.00
0.00 79,407.86

87,979.92

ASSET TRANSFER AT MARKET NON CASH EUR/DEF509233904 VOSSLOH AG 08 Aug 2016COMMON STOCK 08 Aug 2016

962.000 0.0054.140000Local0.902568
59.984397 0.00 0.00Base

0.00
0.00
0.00 52,082.68

57,704.99

ASSET TRANSFER AT MARKET NON CASH EUR/DEF509453908 COMPUGROUP MEDICAL SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,117.000 0.0037.520000Local0.902568 0.00 0.00 79,429.84
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41.570274 0.00 0.00Base 0.00 88,004.27

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511738908 BILFINGER SE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,103.000 0.0028.350000Local0.902568
31.410377 0.00 0.00Base

0.00
0.00
0.00 87,970.05

97,466.40

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511988909 BIOTEST AG 08 Aug 2016COMMON STOCK EUR2.56 08 Aug 2016

570.000 0.0015.920000Local0.902568
17.638561 0.00 0.00Base

0.00
0.00
0.00 9,074.40

10,053.98

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511989907 BIOTEST AG VORZUGSAKTIEN 08 Aug 2016PREFERENCE 08 Aug 2016

1,623.000 0.0013.015003Local0.902568
14.419969 0.00 0.00Base

0.00
0.00
0.00 21,123.35

23,403.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEF511990905 DUERR AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,284.000 0.0076.360000Local0.902568
84.603043 0.00 0.00Base

0.00
0.00
0.00 174,406.24

193,233.35

CUSIP CHANGE NON CASH EUR/IT4512067901 HEIDELBERGCEMENT AG 12 Sep 2016COMMON STOCK 12 Sep 2016

408.000 0.0070.288406Local0.902568
77.876029 0.00 0.00Base

0.00
0.00
0.00 28,677.67

31,773.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEF513086900 BERTRANDT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

539.000 0.0093.520000Local0.902568
103.615455 0.00 0.00Base

0.00
0.00
0.00 50,407.28

55,848.73

ASSET TRANSFER AT MARKET NON CASH EUR/DEF513863902 ELRINGKLINGER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,330.000 0.0016.415000Local0.902568
18.186996 0.00 0.00Base

0.00
0.00
0.00 38,246.95

42,375.70

ASSET TRANSFER AT MARKET NON CASH EUR/DEF516921905 DRAEGERWERK AG   PREF 08 Aug 2016PREFERENCE 08 Aug 2016

625.000 0.0060.790000Local0.902568
67.352272 0.00 0.00Base

0.00
0.00
0.00 37,993.75

42,095.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEF526076906 SIXT SE 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,082.000 0.0048.255000Local0.902568
53.464113 0.00 0.00Base

0.00
0.00
0.00 52,211.91

57,848.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEF527127906 SIXT SE   PRFD 08 Aug 2016PREFERENCE 08 Aug 2016

1,468.000 0.0037.000000Local0.902568
40.994142 0.00 0.00Base

0.00
0.00
0.00 54,316.00

60,179.40

ASSET TRANSFER AT MARKET NON CASH EUR/DEF533458907 RHEINMETALL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,440.000 0.0063.360000Local0.902568
70.199698 0.00 0.00Base

0.00
0.00
0.00 217,958.40

241,486.96

ASSET TRANSFER AT MARKET NON CASH EUR/DEF536722903 HEIDELBERGER DRUCKMASCHINEN 08 Aug 2016COMMON STOCK 08 Aug 2016

22,375.000 0.002.545000Local0.902568
2.819732 0.00 0.00Base

0.00
0.00
0.00 56,944.38

63,091.51

ASSET TRANSFER AT MARKET NON CASH EUR/DEF538675901 STADA ARZNEIMITTEL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,451.000 0.0048.985000Local0.902568
54.272920 0.00 0.00Base

0.00
0.00
0.00 267,017.24

295,841.69

ASSET TRANSFER AT MARKET NON CASH EUR/DEF546535907 SALZGITTER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,471.000 0.0029.070000Local0.902568
32.208099 0.00 0.00Base

0.00
0.00
0.00 100,901.97

111,794.31

ASSET TRANSFER AT MARKET NON CASH EUR/DEF546834904 AIXTRON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

9,497.000 0.005.650000Local0.902568
6.259916 0.00 0.00Base

0.00
0.00
0.00 53,658.05

59,450.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEF547055905 JENOPTIK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,757.000 0.0015.385001Local0.902568
17.045808 0.00 0.00Base

0.00
0.00
0.00 73,186.45

81,086.91

ASSET TRANSFER AT MARKET NON CASH EUR/DEF548552900 AURUBIS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,002.000 0.0046.990000Local0.902568
52.062558 0.00 0.00Base

0.00
0.00
0.00 141,063.98

156,291.80
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF549196905 CAPITAL STAGE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,673.000 0.006.112001Local0.902568
6.771791 0.00 0.00Base

0.00
0.00
0.00 22,449.38

24,872.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549923902 PFEIFFER VACUUM TECHNOLOGY 08 Aug 2016COMMON STOCK 08 Aug 2016

624.000 0.0083.690000Local0.902568
92.724311 0.00 0.00Base

0.00
0.00
0.00 52,222.56

57,859.97

ASSET TRANSFER AT MARKET NON CASH EUR/DEF552388902 KRONES AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,254.000 0.0088.000000Local0.902568
97.499577 0.00 0.00Base

0.00
0.00
0.00 110,352.00

122,264.47

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF552919904 KUKA AG 30 Sep 2016 0.03COMMON STOCK OPEN

2,095.000 0.0088.113000Local0.889759
99.030187 0.00 62.24Base

55.38
0.00
0.00 184,652.12

207,530.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEF553100900 MORPHOSYS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,232.000 0.0040.150000Local0.902568
44.484185 0.00 0.00Base

0.00
0.00
0.00 89,614.80

99,288.70

ASSET TRANSFER AT MARKET NON CASH EUR/DEF554567909 JUNGHEINRICH   PRFD 08 Aug 2016PREFERENCE 08 Aug 2016

4,321.000 0.0028.195001Local0.902568
31.238644 0.00 0.00Base

0.00
0.00
0.00 121,830.60

134,982.18

ASSET TRANSFER AT MARKET NON CASH EUR/DEF555820901 KOENIG + BAUER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,174.000 0.0049.250000Local0.902568
54.566525 0.00 0.00Base

0.00
0.00
0.00 57,819.50

64,061.10

ASSET TRANSFER AT MARKET NON CASH EUR/DEF557606902 CENTROTEC SUSTAINABLE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

777.000 0.0014.060000Local0.902568
15.577774 0.00 0.00Base

0.00
0.00
0.00 10,924.62

12,103.93

ASSET TRANSFER AT MARKET NON CASH EUR/DEF558816906 BIJOU BRIGITTE MODI ACCESS 08 Aug 2016COMMON STOCK 08 Aug 2016

353.000 0.0056.660000Local0.902568 0.00 0.00 20,000.98
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62.776431 0.00 0.00Base 0.00 22,160.08

ASSET TRANSFER AT MARKET NON CASH EUR/DEF562366906 AMADEUS FIRE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

426.000 0.0066.600000Local0.902568
73.789460 0.00 0.00Base

0.00
0.00
0.00 28,371.60

31,434.31

ASSET TRANSFER AT MARKET NON CASH EUR/DEF563396902 NEMETSCHEK SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,352.000 0.0055.860000Local0.902568
61.890074 0.00 0.00Base

0.00
0.00
0.00 75,522.72

83,675.38

ASSET TRANSFER AT MARKET NON CASH EUR/DEF565348901 ADVA OPTICAL NETWORKING SE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,477.000 0.007.878999Local0.902568
8.729534 0.00 0.00Base

0.00
0.00
0.00 27,395.28

30,352.59

ASSET TRANSFER AT MARKET NON CASH EUR/DEF570994905 GFT TECHNOLOGIES SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,288.000 0.0020.325000Local0.902568
22.519076 0.00 0.00Base

0.00
0.00
0.00 26,178.60

29,004.57

ASSET TRANSFER AT MARKET NON CASH EUR/DEF572027902 MLP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,776.000 0.003.550000Local0.902568
3.933222 0.00 0.00Base

0.00
0.00
0.00 16,954.80

18,785.07

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573467909 DRILLISCH AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,875.000 0.0036.385001Local0.902568
40.312753 0.00 0.00Base

0.00
0.00
0.00 140,991.88

156,211.92

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573563905 TAG IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

10,730.000 0.0012.935000Local0.902568
14.331330 0.00 0.00Base

0.00
0.00
0.00 138,792.55

153,775.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573564903 HAMBORNER REIT AG 08 Aug 2016REIT 08 Aug 2016

5,583.000 0.0010.500000Local0.902568
11.633473 0.00 0.00Base

0.00
0.00
0.00 58,621.50

64,949.68

RIGHTS EXERCISED EUR/DEF26 Sep 2016
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1,595.000 0.009.400000Local0.887311
10.593805 0.00 0.00Base

0.00
0.00
0.00 14,993.00

16,897.13

RIGHTS EXERCISED EUR/DEF26 Sep 2016 CANCEL

-1,595.000 0.009.400000Local0.887311
10.593805 0.00 0.00Base

0.00
0.00
0.00 -14,993.00

-16,897.13

RIGHTS EXERCISED EUR/DEF26 Sep 2016 29 Sep 2016

1,594.000 0.009.400000Local0.887311
10.593805 0.00 0.00Base

0.00
0.00
0.00 14,983.60

16,886.54
573564903 Total

0.00 0.000.00 73,605.107,177.000 Local

0.00 0.00 0.00 81,836.22Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF574038907 STO SE + CO. KGAA PREF SHRS 08 Aug 2016PREFERENCE 08 Aug 2016

209.000 0.00110.950000Local0.902568
122.927034 0.00 0.00Base

0.00
0.00
0.00 23,188.55

25,691.75

ASSET TRANSFER AT MARKET NON CASH EUR/DEF574080909 CEWE STIFTUNG + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

435.000 0.0071.300000Local0.902568
78.996828 0.00 0.00Base

0.00
0.00
0.00 31,015.50

34,363.62

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575339908 DMG MORI AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,379.000 0.0042.505001Local0.902568
47.093406 0.00 0.00Base

0.00
0.00
0.00 143,624.40

159,128.62

ASSET TRANSFER AT MARKET NON CASH EUR/DEF576947907 TAKKT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,897.000 0.0021.150000Local0.902568
23.433138 0.00 0.00Base

0.00
0.00
0.00 61,271.55

67,885.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF577091903 WUESTENROT + WUERTTEMBERG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,881.000 0.0017.820000Local0.902568
19.743663 0.00 0.00Base

0.00
0.00
0.00 33,519.42

37,137.83

ASSET TRANSFER AT MARKET NON CASH EUR/DEF577262900 CANCOM SE 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,474.000 0.0045.440000Local0.902568
50.345237 0.00 0.00Base

0.00
0.00
0.00 66,978.56

74,208.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEF577325905 LEONI AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,890.000 0.0033.120000Local0.902568
36.695298 0.00 0.00Base

0.00
0.00
0.00 95,716.80

106,049.41

ASSET TRANSFER AT MARKET NON CASH EUR/DEF578446908 SUEDZUCKER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,153.000 0.0023.545000Local0.902568
26.086677 0.00 0.00Base

0.00
0.00
0.00 144,872.39

160,511.33

ASSET TRANSFER AT MARKET NON CASH EUR/DEF578518904 SURTECO SE 08 Aug 2016COMMON STOCK 08 Aug 2016

646.000 0.0021.790000Local0.902568
24.142229 0.00 0.00Base

0.00
0.00
0.00 14,076.34

15,595.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEF581191905 EVOTEC AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,127.000 0.004.218999Local0.902568
4.674439 0.00 0.00Base

0.00
0.00
0.00 38,506.81

42,663.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEF583805908 BAYWA BAYERISCHE WARENVERMIT 08 Aug 2016COMMON STOCK 08 Aug 2016

1,107.000 0.0029.300000Local0.902568
32.462927 0.00 0.00Base

0.00
0.00
0.00 32,435.10

35,936.46

ASSET TRANSFER AT MARKET NON CASH EUR/DEF584332902 SARTORIUS AG VORZUG 08 Aug 2016PREFERENCE 08 Aug 2016

3,110.000 0.0070.240000Local0.902568
77.822392 0.00 0.00Base

0.00
0.00
0.00 218,446.40

242,027.64

ASSET TRANSFER AT MARKET NON CASH EUR/DEF588185900 CTS EVENTIM AG + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

4,218.000 0.0031.470000Local0.902568
34.867179 0.00 0.00Base

0.00
0.00
0.00 132,740.46

147,069.76

ASSET TRANSFER AT MARKET NON CASH EUR/DEF589510908 VILLEROY + BOCH AG PREF 08 Aug 2016PREFERENCE 08 Aug 2016

1,043.000 0.0013.510000Local0.902568
14.968399 0.00 0.00Base

0.00
0.00
0.00 14,090.93

15,612.04
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ASSET TRANSFER AT MARKET NON CASH EUR/DEF591060900 RATIONAL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

295.000 0.00436.000000Local0.902568
483.066102 0.00 0.00Base

0.00
0.00
0.00 128,620.00

142,504.50

ASSET TRANSFER AT MARKET NON CASH EUR/DEF592296909 CARL ZEISS MEDITEC AG   BR 08 Aug 2016COMMON STOCK 08 Aug 2016

2,877.000 0.0033.630000Local0.902568
37.260351 0.00 0.00Base

0.00
0.00
0.00 96,753.51

107,198.03

ASSET TRANSFER AT MARKET NON CASH EUR/DEF593240906 BECHTLE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,280.000 0.00102.450000Local0.902568
113.509453 0.00 0.00Base

0.00
0.00
0.00 131,136.00

145,292.10

ASSET TRANSFER AT MARKET NON CASH EUR/DEF597526904 COMDIRECT BANK AG 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

2,368.000 0.009.200000Local0.902568
10.193138 0.00 0.00Base

0.00
0.00
0.00 21,785.60

24,137.35

ASSET TRANSFER AT MARKET NON CASH EUR/DEF598220903 DIALOG SEMICONDUCTOR PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

6,846.000 0.0029.595000Local0.902568
32.789774 0.00 0.00Base

0.00
0.00
0.00 202,607.37

224,478.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEF705822906 OHB SE 08 Aug 2016COMMON STOCK 08 Aug 2016

435.000 0.0018.600000Local0.902568
20.607862 0.00 0.00Base

0.00
0.00
0.00 8,091.00

8,964.42

ASSET TRANSFER AT MARKET NON CASH EUR/DEF710009903 ADLER REAL ESTATE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,871.000 0.0013.565002Local0.902568
15.029342 0.00 0.00Base

0.00
0.00
0.00 25,380.12

28,119.90

ASSET TRANSFER AT MARKET NON CASH EUR/DEF738006907 AAREAL BANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,245.000 0.0028.415000Local0.902568
31.482392 0.00 0.00Base

0.00
0.00
0.00 149,036.68

165,125.15

ASSET TRANSFER AT MARKET NON CASH EUR/DEF750892903 WIRECARD AG 08 Aug 2016COMMON STOCK 08 Aug 2016

10,234.000 0.0039.570000Local0.902568 0.00 0.00 404,959.38
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43.841572 0.00 0.00Base 0.00 448,674.65

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI068BL3 DEUTSCHE BETEILIGUNGS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

885.000 0.0028.640000Local0.902568
31.731684 0.00 0.00Base

0.00
0.00
0.00 25,346.40

28,082.54

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI06PYK2 WCM BETEILIGUNGS + GRUND AG 08 Aug 2016COMMON STOCK 08 Aug 2016

8,359.000 0.003.098999Local0.902568
3.433535 0.00 0.00Base

0.00
0.00
0.00 25,904.54

28,700.93

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0DPF58 GRENKE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

774.000 0.00173.900000Local0.902568
192.672468 0.00 0.00Base

0.00
0.00
0.00 134,598.60

149,128.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0GDQY7 STRATEC BIOMEDICAL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

389.000 0.0052.440000Local0.902568
58.100874 0.00 0.00Base

0.00
0.00
0.00 20,399.16

22,601.24

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0J8HQ2 EDAG ENGINEERING GROUP AG 08 Aug 2016COMMON STOCK CHF.04 08 Aug 2016

807.000 0.0015.300000Local0.902568
16.951636 0.00 0.00Base

0.00
0.00
0.00 12,347.10

13,679.97

GOLDMAN SACHS INTERNATIONAL EUR/DEFACI0PJNK7 UNIPER SE 13 Sep 2016COMMON STOCK 15 Sep 2016

17,593.000 0.0010.688400Local0.889521
12.015905 0.00 63.42Base

56.41
0.00
0.00 188,097.43

211,459.23

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB012VF907 WINCOR NIXDORF AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,620.000 0.0055.880000Local0.902568
61.912233 0.00 0.00Base

0.00
0.00
0.00 146,405.60

162,210.05

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB03K78908 RIB SOFTWARE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,833.000 0.0010.025001Local0.902568
11.107196 0.00 0.00Base

0.00
0.00
0.00 28,400.83

31,466.69

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB04ZLY901 VTG AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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830.000 0.0025.050000Local0.902568
27.754145 0.00 0.00Base

0.00
0.00
0.00 20,791.50

23,035.94

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB05GS5908 BET AT HOME.COM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

167.000 0.0061.400000Local0.902568
68.028144 0.00 0.00Base

0.00
0.00
0.00 10,253.80

11,360.70

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB06CF7906 NORDEX SE 08 Aug 2016COMMON STOCK 08 Aug 2016

5,701.000 0.0024.355000Local0.902568
26.984116 0.00 0.00Base

0.00
0.00
0.00 138,847.86

153,836.45

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB09DHL908 MTU AERO ENGINES AG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,543.000 0.0089.900000Local0.902568
99.604684 0.00 0.00Base

0.00
0.00
0.00 408,415.70

452,504.08

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB11Y3K905 PATRIZIA IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,395.000 0.0023.685001Local0.902568
26.241790 0.00 0.00Base

0.00
0.00
0.00 80,410.58

89,090.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB11Y56904 WACKER CHEMIE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,363.000 0.0081.210000Local0.902568
89.976603 0.00 0.00Base

0.00
0.00
0.00 110,689.23

122,638.11

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB170DQ909 KLOECKNER + CO SE 08 Aug 2016COMMON STOCK 08 Aug 2016

6,709.000 0.0012.270000Local0.902568
13.594543 0.00 0.00Base

0.00
0.00
0.00 82,319.43

91,205.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB17M2N900 BAUER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

803.000 0.0012.370000Local0.902568
13.705342 0.00 0.00Base

0.00
0.00
0.00 9,933.11

11,005.39

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB17NLM909 AURELIUS EQUITY OPPORTUNITIE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,070.000 0.0053.240000Local0.902568
58.987246 0.00 0.00Base

0.00
0.00
0.00 110,206.80

122,103.60
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ASSET TRANSFER AT MARKET NON CASH EUR/DEFB17R24901 WACKER NEUSON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,262.000 0.0013.615000Local0.902568
15.084735 0.00 0.00Base

0.00
0.00
0.00 30,797.13

34,121.67

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1DXPB900 MANZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

380.000 0.0030.250000Local0.902568
33.515474 0.00 0.00Base

0.00
0.00
0.00 11,495.00

12,735.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1FQQK902 VERBIO VEREINIGTE BIOENERGI 08 Aug 2016COMMON STOCK 08 Aug 2016

1,784.000 0.005.194002Local0.902568
5.754691 0.00 0.00Base

0.00
0.00
0.00 9,266.10

10,266.37

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1G3JK900 DELTICOM AG 08 Aug 2016COMMON STOCK 08 Aug 2016

484.000 0.0015.210000Local0.902568
16.851922 0.00 0.00Base

0.00
0.00
0.00 7,361.64

8,156.33

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1JTY9908 XING AG 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

229.000 0.00177.800000Local0.902568
196.993450 0.00 0.00Base

0.00
0.00
0.00 40,716.20

45,111.50

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1SK0S902 FREENET AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,168.000 0.0024.905000Local0.902568
27.593489 0.00 0.00Base

0.00
0.00
0.00 278,139.04

308,164.08

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1VP94901 ALSTRIA OFFICE REIT AG 08 Aug 2016REIT 08 Aug 2016

9,963.000 0.0012.495000Local0.902568
13.843833 0.00 0.00Base

0.00
0.00
0.00 124,487.69

137,926.11

GOLDMAN SACHS INTERNATIONAL EUR/DEF31 Aug 2016 02 Sep 2016

6,391.000 0.0012.497100Local0.897143
13.929886 0.00 0.00Base

0.00
0.00
0.00 79,868.97

89,025.91
B1VP94901 Total

0.00 0.000.00 204,356.6616,354.000 Local

0.00 0.00 0.00 226,952.02Base
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ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1Y47Y901 GERRESHEIMER AG 08 Aug 2016COMMON STOCK 08 Aug 2016

2,731.000 0.0076.000000Local0.902568
84.204182 0.00 0.00Base

0.00
0.00
0.00 207,556.00

229,961.62

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB2352K905 SAF HOLLAND SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

3,687.000 0.0010.750000Local0.902568
11.910461 0.00 0.00Base

0.00
0.00
0.00 39,635.25

43,913.87

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB28SK0904 HAMBURGER HAFEN UND LOGISTIK 08 Aug 2016COMMON STOCK 08 Aug 2016

1,987.000 0.0014.890000Local0.902568
16.497373 0.00 0.00Base

0.00
0.00
0.00 29,586.43

32,780.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB28XLF909 HYPOPORT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

250.000 0.0090.460000Local0.902568
100.225120 0.00 0.00Base

0.00
0.00
0.00 22,615.00

25,056.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB2R9XL905 ZOOPLUS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

507.000 0.00128.950000Local0.902568
142.870118 0.00 0.00Base

0.00
0.00
0.00 65,377.65

72,435.15

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB3B20H900 SMA SOLAR TECHNOLOGY AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,095.000 0.0040.835004Local0.902568
45.243132 0.00 0.00Base

0.00
0.00
0.00 44,714.33

49,541.23

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB3S3S5906 STROEER SE + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,430.000 0.0041.290000Local0.902568
45.747247 0.00 0.00Base

0.00
0.00
0.00 100,334.70

111,165.81

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB4RLNR902 NORMA GROUP SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,835.000 0.0048.740000Local0.902568
54.001471 0.00 0.00Base

0.00
0.00
0.00 138,177.90

153,094.17

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB51PVR909 GESCO AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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264.000 0.0070.700000Local0.902568
78.332046 0.00 0.00Base

0.00
0.00
0.00 18,664.80

20,679.66

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB8K9X7900 GRAND CITY PROPERTIES 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

10,055.000 0.0019.910000Local0.902568
22.059280 0.00 0.00Base

0.00
0.00
0.00 200,195.05

221,806.06

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB9G6L8900 LEG IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,418.000 0.0090.300000Local0.902568
100.047863 0.00 0.00Base

0.00
0.00
0.00 489,245.40

542,059.32

GOLDMAN SACHS INTERNATIONAL EUR/DEF31 Aug 2016 02 Sep 2016

280.000 0.0087.489900Local0.897143
97.520574 0.00 0.00Base

0.00
0.00
0.00 24,497.17

27,305.76
B9G6L8900 Total

0.00 0.000.00 513,742.575,698.000 Local

0.00 0.00 0.00 569,365.08Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBB22L9907 KION GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,676.000 0.0048.550000Local0.902568
53.790960 0.00 0.00Base

0.00
0.00
0.00 275,569.80

305,317.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBD1NML900 DIC ASSET AG 08 Aug 2016COMMON STOCK 08 Aug 2016

3,657.000 0.008.700000Local0.902568
9.639163 0.00 0.00Base

0.00
0.00
0.00 31,815.90

35,250.42

RIGHTS ISSUE (NON CASH) EUR/DEFBD5NCG908 HAMBORNER REIT AG 13 Sep 2016RIGHT 13 Sep 2016

5,583.000 0.000.000000Local0.889521
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBHD66J908 ZEAL NETWORK SE 08 Aug 2016COMMON STOCK 08 Aug 2016

570.000 0.0034.300000Local0.902568
38.002684 0.00 0.00Base

0.00
0.00
0.00 19,551.00

21,661.53
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ASSET TRANSFER AT MARKET NON CASH EUR/DEFBMHTHK908 SLM SOLUTIONS GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,016.000 0.0025.105000Local0.902568
27.815079 0.00 0.00Base

0.00
0.00
0.00 25,506.68

28,260.12

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBNB4VH908 BRAAS MONIER BUILDING GROUP 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

1,911.000 0.0021.700000Local0.902568
24.042512 0.00 0.00Base

0.00
0.00
0.00 41,468.70

45,945.24

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBR2Z8G908 TLG IMMOBILIEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,977.000 0.0020.195000Local0.902568
22.375045 0.00 0.00Base

0.00
0.00
0.00 120,705.52

133,735.65

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBV0L29904 FERRATUM OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

709.000 0.0020.250000Local0.902568
22.435980 0.00 0.00Base

0.00
0.00
0.00 14,357.25

15,907.11

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBX3JSJ902 SIXT LEASING SE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,004.000 0.0019.250000Local0.902568
21.328038 0.00 0.00Base

0.00
0.00
0.00 19,327.00

21,413.35

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYM691907 DEUTSCHE PFANDBRIEFBANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,630.000 0.008.517000Local0.902568
9.436408 0.00 0.00Base

0.00
0.00
0.00 82,018.71

90,872.61

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYNXBZ909 ADO PROPERTIES SA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,189.000 0.0037.330000Local0.902568
41.359762 0.00 0.00Base

0.00
0.00
0.00 81,715.37

90,536.52

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYY597903 SILTRONIC AG 08 Aug 2016COMMON STOCK 08 Aug 2016

975.000 0.0015.800000Local0.902568
17.505610 0.00 0.00Base

0.00
0.00
0.00 15,405.00

17,067.97
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9,970,899.740.00111.790.00384,726.000 Local
GERMANY Total

11,054,242.640.00125.660.00Base

IRELAND

ASSET TRANSFER AT MARKET NON CASH EUR/GBB405862004 GLANBIA PLC 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

16,811.000 0.0017.255000Local0.902568
19.117673 0.00 0.00Base

0.00
0.00
0.00 290,073.81

321,387.21

ASSET TRANSFER AT MARKET NON CASH EUR/GBB433023900 FBD HOLDINGS PLC 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

2,013.000 0.006.050000Local0.902568
6.703095 0.00 0.00Base

0.00
0.00
0.00 12,178.65

13,493.33

ASSET TRANSFER AT MARKET NON CASH EUR/GBB449123900 KINGSPAN GROUP PLC 08 Aug 2016COMMON STOCK EUR.13 08 Aug 2016

13,169.000 0.0020.860000Local0.902568
23.111832 0.00 0.00Base

0.00
0.00
0.00 274,705.34

304,359.72

ASSET TRANSFER AT MARKET NON CASH EUR/GBBB011Y0909 C+C GROUP PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

29,153.000 0.003.780000Local0.902568
4.188050 0.00 0.00Base

0.00
0.00
0.00 110,198.34

122,094.22

ASSET TRANSFER AT MARKET NON CASH EUR/GBBB1RR82907 SMURFIT KAPPA GROUP PLC 08 Aug 2016COMMON STOCK EUR.001 08 Aug 2016

20,526.000 0.0020.505000Local0.902568
22.718510 0.00 0.00Base

0.00
0.00
0.00 420,885.63

466,320.13

ASSET TRANSFER AT MARKET NON CASH EUR/GBBB1YC2Y908 ORIGIN ENTERPRISES PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

11,459.000 0.005.072000Local0.902568
5.619522 0.00 0.00Base

0.00
0.00
0.00 58,120.05

64,394.10

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBBR67J905 GREEN REIT PLC 08 Aug 2016REIT EUR.1 08 Aug 2016

58,291.000 0.001.487000Local0.902568
1.647521 0.00 0.00Base

0.00
0.00
0.00 86,678.72

96,035.67

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBGHQ19909 HIBERNIA REIT PLC 08 Aug 2016REIT EUR.1 08 Aug 2016
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60,586.000 0.001.390000Local0.902568
1.540050 0.00 0.00Base

0.00
0.00
0.00 84,214.54

93,305.48

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBJ34P5909 IRISH RESIDENTIAL PROPERTIES 08 Aug 2016REIT EUR.1 08 Aug 2016

30,675.000 0.001.140000Local0.902568
1.263063 0.00 0.00Base

0.00
0.00
0.00 34,969.50

38,744.45

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBLP585906 IRISH CONTINENTAL GROUP PLC 08 Aug 2016UNIT EUR.065 08 Aug 2016

14,313.000 0.004.440000Local0.902568
4.919297 0.00 0.00Base

0.00
0.00
0.00 63,549.72

70,409.90

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBWB8X5903 PERMANENT TSB GROUP HOLDINGS 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

10,997.000 0.002.150000Local0.902568
2.382092 0.00 0.00Base

0.00
0.00
0.00 23,643.55

26,195.87

1,459,217.850.000.000.00267,993.000 Local
IRELAND Total

1,616,740.080.000.000.00Base

ITALY

ASSET TRANSFER AT MARKET NON CASH EUR/IT4406398008 ASTM SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,938.000 0.0010.100000Local0.902568
11.190293 0.00 0.00Base

0.00
0.00
0.00 29,673.80

32,877.08

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407216001 BANCA POPOLARE DI MILANO 08 Aug 2016COMMON STOCK 08 Aug 2016

385,888.000 0.000.389799Local0.902568
0.431878 0.00 0.00Base

0.00
0.00
0.00 150,419.14

166,656.85

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407236009 CREDITO VALTELLINESE SCARL 08 Aug 2016COMMON STOCK 08 Aug 2016

91,255.000 0.000.357499Local0.902568
0.396091 0.00 0.00Base

0.00
0.00
0.00 32,623.66

36,145.38

ASSET TRANSFER AT MARKET NON CASH EUR/IT4410351902 CAIRO COMMUNICATIONS SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,065.000 0.004.034000Local0.902568
4.469467 0.00 0.00Base

0.00
0.00
0.00 8,330.21

9,229.45
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GOLDMAN SACHS INTERNATIONAL EUR/IT431 Aug 2016 02 Sep 2016

7,699.000 0.003.999100Local0.897143
4.457595 0.00 0.00Base

0.00
0.00
0.00 30,789.07

34,319.02
410351902 Total

0.00 0.000.00 39,119.289,764.000 Local

0.00 0.00 0.00 43,548.47Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4411522907 BANCA POPOLARE DI SONDRIO 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

41,420.000 0.002.298000Local0.902568
2.546069 0.00 0.00Base

0.00
0.00
0.00 95,183.16

105,458.16

ASSET TRANSFER AT MARKET NON CASH EUR/IT4411609902 BANCA POPOL EMILIA ROMAGNA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

42,420.000 0.003.586000Local0.902568
3.973108 0.00 0.00Base

0.00
0.00
0.00 152,118.12

168,539.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4416237006 CIR SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

29,308.000 0.000.960000Local0.902568
1.063632 0.00 0.00Base

0.00
0.00
0.00 28,135.68

31,172.92

ASSET TRANSFER AT MARKET NON CASH EUR/IT4425335007 DANIELI + CO 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,002.000 0.0017.580000Local0.902568
19.477754 0.00 0.00Base

0.00
0.00
0.00 17,615.16

19,516.71

ASSET TRANSFER AT MARKET NON CASH EUR/IT4425337003 DANIELI + CO RSP 08 Aug 2016PREFERRED STOCK 08 Aug 2016

3,140.000 0.0013.180000Local0.902568
14.602777 0.00 0.00Base

0.00
0.00
0.00 41,385.20

45,852.72

ASSET TRANSFER AT MARKET NON CASH EUR/IT4441901907 BREMBO SPA 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

2,624.000 0.0052.250000Local0.902568
57.890373 0.00 0.00Base

0.00
0.00
0.00 137,104.00

151,904.34

ASSET TRANSFER AT MARKET NON CASH EUR/IT4449221001 ITALMOBILIARE SPA 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

560.000 0.0038.970000Local0.902568 0.00 0.00 21,823.20
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43.176804 0.00 0.00Base 0.00 24,179.01

CONVERSION NON CASH EUR/IT401 Sep 2016 106 Sep 2016

136.000 0.00103.866029Local0.902568
115.078308 0.00 0.00Base

0.00
0.00
0.00 14,125.78

15,650.65
449221001 Total

0.00 0.000.00 35,948.98696.000 Local

0.00 0.00 0.00 39,829.66Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4449222009 ITALMOBILIARE SPA RSP 08 Aug 2016PREFERRED STOCK 08 Aug 2016

1,361.000 0.0031.450000Local0.902568
34.845018 0.00 0.00Base

0.00
0.00
0.00 42,803.45

47,424.07

ASSET TRANSFER AT MARKET NON CASH EUR/IT4455799908 INDUSTRIA MACCHINE AUTOMATIC 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

1,351.000 0.0051.600000Local0.902568
57.170207 0.00 0.00Base

0.00
0.00
0.00 69,711.60

77,236.95

ASSET TRANSFER AT MARKET NON CASH EUR/IT4464373901 TOD S SPA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

1,192.000 0.0052.700000Local0.902568
58.388951 0.00 0.00Base

0.00
0.00
0.00 62,818.40

69,599.63

ASSET TRANSFER AT MARKET NON CASH EUR/IT4472699909 LA DORIA SPA 08 Aug 2016COMMON STOCK EUR1.22 08 Aug 2016

880.000 0.0011.750000Local0.902568
13.018409 0.00 0.00Base

0.00
0.00
0.00 10,340.00

11,456.20

ASSET TRANSFER AT MARKET NON CASH EUR/IT4473102903 CATTOLICA ASSICURAZIONI SCRL 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

12,717.000 0.005.590000Local0.902568
6.193439 0.00 0.00Base

0.00
0.00
0.00 71,088.03

78,761.97

ASSET TRANSFER AT MARKET NON CASH EUR/IT4478321904 IREN SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

47,672.000 0.001.476999Local0.902568
1.636441 0.00 0.00Base

0.00
0.00
0.00 70,411.54

78,012.45

ASSET TRANSFER AT MARKET NON CASH EUR/IT4478431901 REPLY SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days
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381.000 0.00124.300000Local0.902568
137.718163 0.00 0.00Base

0.00
0.00
0.00 47,358.30

52,470.62

ASSET TRANSFER AT MARKET NON CASH EUR/IT4493005003 VITTORIA ASSICURAZIONI SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,952.000 0.009.230000Local0.902568
10.226378 0.00 0.00Base

0.00
0.00
0.00 18,016.96

19,961.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4507794907 MEDIASET SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

67,785.000 0.002.750000Local0.902568
3.046862 0.00 0.00Base

0.00
0.00
0.00 186,408.75

206,531.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4516140902 INTERPUMP GROUP SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

6,396.000 0.0014.660000Local0.902568
16.242544 0.00 0.00Base

0.00
0.00
0.00 93,765.36

103,887.31

ASSET TRANSFER AT MARKET NON CASH EUR/IT4525620902 AUTOGRILL SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

11,327.000 0.007.780000Local0.902568
8.619849 0.00 0.00Base

0.00
0.00
0.00 88,124.06

97,637.03

ASSET TRANSFER AT MARKET NON CASH EUR/IT4533709903 ERG SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

5,046.000 0.0010.260000Local0.902568
11.367564 0.00 0.00Base

0.00
0.00
0.00 51,771.96

57,360.73

ASSET TRANSFER AT MARKET NON CASH EUR/IT4549913903 A2A SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

136,418.000 0.001.260000Local0.902568
1.396017 0.00 0.00Base

0.00
0.00
0.00 171,886.68

190,441.81

ASSET TRANSFER AT MARKET NON CASH EUR/IT4572812907 ACEA SPA 08 Aug 2016COMMON STOCK EUR5.16 08 Aug 2016

4,705.000 0.0012.600000Local0.902568
13.960168 0.00 0.00Base

0.00
0.00
0.00 59,283.00

65,682.59

ASSET TRANSFER AT MARKET NON CASH EUR/IT4573144904 TREVI FINANZIARIA INDUSTRIAL 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

7,107.000 0.001.158000Local0.902568
1.283006 0.00 0.00Base

0.00
0.00
0.00 8,229.91

9,118.33
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4578220907 BUZZI UNICEM SPA 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

5,820.000 0.0018.190000Local0.902568
20.153607 0.00 0.00Base

0.00
0.00
0.00 105,865.80

117,293.99

ASSET TRANSFER AT MARKET NON CASH EUR/IT4578228900 BUZZI UNICEM SPA RSP 08 Aug 2016PREFERRED STOCK 08 Aug 2016

3,373.000 0.009.850000Local0.902568
10.913306 0.00 0.00Base

0.00
0.00
0.00 33,224.05

36,810.58

ASSET TRANSFER AT MARKET NON CASH EUR/IT4580813905 BENI STABILI SPA 08 Aug 2016REIT EUR.1 08 Aug 2016

92,719.000 0.000.577499Local0.902568
0.639840 0.00 0.00Base

0.00
0.00
0.00 53,545.22

59,325.41

ASSET TRANSFER AT MARKET NON CASH EUR/IT4583620901 GRUPPO EDITORIALE L ESPRESSO 08 Aug 2016COMMON STOCK EUR.15 08 Aug 2016

10,473.000 0.000.754500Local0.902568
0.835948 0.00 0.00Base

0.00
0.00
0.00 7,901.88

8,754.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4593201908 DEA CAPITAL SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

7,984.000 0.001.010000Local0.902568
1.119029 0.00 0.00Base

0.00
0.00
0.00 8,063.84

8,934.33

ASSET TRANSFER AT MARKET NON CASH EUR/IT4597593904 ITALCEMENTI SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

16,393.000 0.0010.590000Local0.902568
11.733188 0.00 0.00Base

0.00
0.00
0.00 173,601.87

192,342.15

ASSET TRANSFER AT MARKET NON CASH EUR/IT4713525905 CREDITO EMILIANO SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

6,884.000 0.005.470000Local0.902568
6.060485 0.00 0.00Base

0.00
0.00
0.00 37,655.48

41,720.38

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714409901 BIESSE SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,104.000 0.0012.350000Local0.902568
13.683179 0.00 0.00Base

0.00
0.00
0.00 13,634.40

15,106.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714862901 CEMENTIR HOLDING SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

3,892.000 0.003.811998Local0.902568 0.00 0.00 14,836.30
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4.223504 0.00 0.00Base 0.00 16,437.88

ASSET TRANSFER AT MARKET NON CASH EUR/IT4716951900 DE LONGHI SPA 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

5,286.000 0.0023.170000Local0.902568
25.671196 0.00 0.00Base

0.00
0.00
0.00 122,476.62

135,697.94

ASSET TRANSFER AT MARKET NON CASH EUR/IT4724208905 BANCA IFIS SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,753.000 0.0020.200000Local0.902568
22.380588 0.00 0.00Base

0.00
0.00
0.00 35,410.60

39,233.17

ASSET TRANSFER AT MARKET NON CASH EUR/IT4726480908 JUVENTUS FOOTBALL CLUB SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

36,663.000 0.000.286899Local0.902568
0.317870 0.00 0.00Base

0.00
0.00
0.00 10,518.61

11,654.09

ASSET TRANSFER AT MARKET NON CASH EUR/IT4730742905 SIAS SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

5,607.000 0.008.440000Local0.902568
9.351097 0.00 0.00Base

0.00
0.00
0.00 47,323.08

52,431.60

ASSET TRANSFER AT MARKET NON CASH EUR/IT4731544904 ACTELIOS SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

9,280.000 0.000.748500Local0.902568
0.829301 0.00 0.00Base

0.00
0.00
0.00 6,946.08

7,695.91

ASSET TRANSFER AT MARKET NON CASH EUR/IT4737654905 ASTALDI SPA 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

3,709.000 0.003.700000Local0.902568
4.099415 0.00 0.00Base

0.00
0.00
0.00 13,723.30

15,204.73

ASSET TRANSFER AT MARKET NON CASH EUR/IT4759800907 HERA SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

58,251.000 0.002.576000Local0.902568
2.854079 0.00 0.00Base

0.00
0.00
0.00 150,054.58

166,252.94

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI01TKW8 UNIPOL GRUPPO FINANZIARIO SP 08 Aug 2016COMMON STOCK 08 Aug 2016

38,478.000 0.002.432000Local0.902568
2.694534 0.00 0.00Base

0.00
0.00
0.00 93,578.50

103,680.28

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI01VLQ5 BRUNELLO CUCINELLI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,257.000 0.0016.620000Local0.902568
18.414125 0.00 0.00Base

0.00
0.00
0.00 37,511.34

41,560.68

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI07BQ96 MONCLER SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.0015.510000Local0.902568
17.184301 0.00 0.00Base

0.00
0.00
0.00 186,120.00

206,211.61

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI07ZDB2 BANCO POPOLARE SC 08 Aug 2016COMMON STOCK 08 Aug 2016

72,642.000 0.002.215999Local0.902568
2.455216 0.00 0.00Base

0.00
0.00
0.00 160,974.67

178,351.85

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0854F8 ANIMA HOLDING SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

20,085.000 0.004.426000Local0.902568
4.903785 0.00 0.00Base

0.00
0.00
0.00 88,896.21

98,492.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI08ND93 CERVED INFORMATION SOLUTIONS 08 Aug 2016COMMON STOCK 08 Aug 2016

17,219.000 0.007.670000Local0.902568
8.497975 0.00 0.00Base

0.00
0.00
0.00 132,069.73

146,326.63

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI08NDN2 FINCANTIERI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

41,583.000 0.000.378599Local0.902568
0.419469 0.00 0.00Base

0.00
0.00
0.00 15,743.32

17,442.81

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI09Y274 RAI WAY SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

7,855.000 0.004.100000Local0.902568
4.542595 0.00 0.00Base

0.00
0.00
0.00 32,205.50

35,682.08

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0CV4K5 INFRASTRUTTURE WIRELESS ITAL 08 Aug 2016COMMON STOCK 08 Aug 2016

20,681.000 0.004.440000Local0.902568
4.919297 0.00 0.00Base

0.00
0.00
0.00 91,823.64

101,735.98

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0JRQR8 BANCA MEDIOLANUM SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

22,679.000 0.006.390000Local0.902568
7.079799 0.00 0.00Base

0.00
0.00
0.00 144,918.81

160,562.76
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0149Z904 EI TOWERS SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

1,540.000 0.0047.460000Local0.902568
52.583299 0.00 0.00Base

0.00
0.00
0.00 73,088.40

80,978.28

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B019M6902 AZIMUT HOLDING SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,131.000 0.0013.940000Local0.902568
15.444820 0.00 0.00Base

0.00
0.00
0.00 141,226.14

156,471.47

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B044JP902 GEOX SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

6,497.000 0.002.430000Local0.902568
2.692318 0.00 0.00Base

0.00
0.00
0.00 15,787.71

17,491.99

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B04F67901 SARAS SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

27,486.000 0.001.293999Local0.902568
1.433686 0.00 0.00Base

0.00
0.00
0.00 35,566.88

39,406.32

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B05QNL906 IMMOBILIARE GRANDE DISTRIBUZ 08 Aug 2016REIT 08 Aug 2016

32,843.000 0.000.776000Local0.902568
0.859769 0.00 0.00Base

0.00
0.00
0.00 25,486.17

28,237.40

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B07DRZ908 RECORDATI SPA 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

9,077.000 0.0028.240000Local0.902568
31.288502 0.00 0.00Base

0.00
0.00
0.00 256,334.48

284,005.73

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B08BR2904 DAVIDE CAMPARI MILANO SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

25,242.000 0.009.640000Local0.902568
10.680636 0.00 0.00Base

0.00
0.00
0.00 243,332.88

269,600.61

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B08QZ4908 ESPRINET SPA 08 Aug 2016COMMON STOCK EUR.15 08 Aug 2016

2,374.000 0.005.435000Local0.902568
6.021706 0.00 0.00Base

0.00
0.00
0.00 12,902.69

14,295.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B09MRX901 SALINI IMPREGILO SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

16,284.000 0.002.505999Local0.902568 0.00 0.00 40,807.70
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2.776521 0.00 0.00Base 0.00 45,212.88

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0B87F900 MARR SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

3,034.000 0.0017.780000Local0.902568
19.699347 0.00 0.00Base

0.00
0.00
0.00 53,944.52

59,767.82

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0N64J906 SAFILO GROUP SPA 08 Aug 2016COMMON STOCK EUR5. 08 Aug 2016

2,576.000 0.008.180000Local0.902568
9.063028 0.00 0.00Base

0.00
0.00
0.00 21,071.68

23,346.36

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0NN17908 TAMBURI INVESTMENT PARTNERS 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

6,160.000 0.003.612000Local0.902568
4.001914 0.00 0.00Base

0.00
0.00
0.00 22,249.92

24,651.79

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B118XB909 ANSALDO STS SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

9,569.000 0.0010.490000Local0.902568
11.622393 0.00 0.00Base

0.00
0.00
0.00 100,378.81

111,214.68

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B14NJ7908 AMPLIFON SPA 08 Aug 2016COMMON STOCK EUR.02 08 Aug 2016

8,023.000 0.008.940000Local0.902568
9.905070 0.00 0.00Base

0.00
0.00
0.00 71,725.62

79,468.38

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B14P8W900 DATALOGIC SPA 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

1,656.000 0.0017.710000Local0.902568
19.621787 0.00 0.00Base

0.00
0.00
0.00 29,327.76

32,493.68

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B15CPD901 PIAGGIO + C. S.P.A. 08 Aug 2016COMMON STOCK 08 Aug 2016

13,820.000 0.001.681000Local0.902568
1.862464 0.00 0.00Base

0.00
0.00
0.00 23,231.42

25,739.25

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1HKSV907 BANCA GENERALI SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

5,162.000 0.0018.210000Local0.902568
20.175765 0.00 0.00Base

0.00
0.00
0.00 94,000.02

104,147.30

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1JMNT901 ASCOPIAVE SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016
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5,935.000 0.002.788000Local0.902568
3.088964 0.00 0.00Base

0.00
0.00
0.00 16,546.78

18,333.00

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1Y0SZ903 ZIGNAGO VETRO SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

2,734.000 0.005.395000Local0.902568
5.977388 0.00 0.00Base

0.00
0.00
0.00 14,749.93

16,342.18

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B234WN909 DIASORIN SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

1,960.000 0.0060.000000Local0.902568
66.476985 0.00 0.00Base

0.00
0.00
0.00 117,600.00

130,294.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B4YC9W909 YOOX NET A PORTER GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,894.000 0.0027.400000Local0.902568
30.357824 0.00 0.00Base

0.00
0.00
0.00 134,095.60

148,571.19

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B5VZ05906 SALVATORE FERRAGAMO SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

4,427.000 0.0020.670000Local0.902568
22.901321 0.00 0.00Base

0.00
0.00
0.00 91,506.09

101,384.15

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B93ZNM907 MOLESKINE SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,189.000 0.002.157999Local0.902568
2.390954 0.00 0.00Base

0.00
0.00
0.00 17,671.86

19,579.53

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BBGTNT907 MAIRE TECNIMONT SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

9,009.000 0.002.152000Local0.902568
2.384308 0.00 0.00Base

0.00
0.00
0.00 19,387.37

21,480.23

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BNGN9Z906 FINECOBANK SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

18,889.000 0.005.295000Local0.902568
5.866594 0.00 0.00Base

0.00
0.00
0.00 100,017.26

110,814.10

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BW0D7R905 OVS SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,281.000 0.005.220000Local0.902568
5.783498 0.00 0.00Base

0.00
0.00
0.00 53,666.82

59,460.14
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4BWX4DD903 BANCA MONTE DEI PASCHI SIENA 08 Aug 2016COMMON STOCK 08 Aug 2016

234,784.000 0.000.254899Local0.902568
0.282415 0.00 0.00Base

0.00
0.00
0.00 59,846.44

66,306.85

ASSET TRANSFER AT MARKET NON CASH EUR/IT4BXRTMD903 BANCA CARIGE SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

54,528.000 0.000.309600Local0.902568
0.343021 0.00 0.00Base

0.00
0.00
0.00 16,881.87

18,704.26

5,532,400.430.000.000.001,978,519.000 Local
ITALY Total

6,129,828.050.000.000.00Base

NETHERLANDS (THE)

ASSET TRANSFER AT MARKET NON CASH EUR/NL5403145907 AMSTERDAM COMMODITIES NV 08 Aug 2016COMMON STOCK EUR.45 08 Aug 2016

1,481.000 0.0023.100000Local0.902568
25.593639 0.00 0.00Base

0.00
0.00
0.00 34,211.10

37,904.18

ASSET TRANSFER AT MARKET NON CASH EUR/NL5423358902 BE SEMICONDUCTOR INDUSTRIES 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

3,030.000 0.0026.825000Local0.902568
29.720753 0.00 0.00Base

0.00
0.00
0.00 81,279.75

90,053.88

ASSET TRANSFER AT MARKET NON CASH EUR/NL5479827909 EUROCOMMERCIAL PROPERTIE CV 08 Aug 2016DUTCH CERT EUR5.0 08 Aug 2016

4,155.000 0.0039.810000Local0.902568
44.107480 0.00 0.00Base

0.00
0.00
0.00 165,410.55

183,266.58

ASSET TRANSFER AT MARKET NON CASH EUR/NL5492719901 VASTNED RETAIL NV 08 Aug 2016REIT EUR5.0 08 Aug 2016

1,734.000 0.0036.450000Local0.902568
40.384769 0.00 0.00Base

0.00
0.00
0.00 63,204.30

70,027.19

ASSET TRANSFER AT MARKET NON CASH EUR/NL5494862006 WERELDHAVE NV 08 Aug 2016REIT EUR1.0 08 Aug 2016

3,498.000 0.0042.920000Local0.902568
47.553205 0.00 0.00Base

0.00
0.00
0.00 150,134.16

166,341.11

ASSET TRANSFER AT MARKET NON CASH EUR/NL5516529906 ASM INTERNATIONAL NV 08 Aug 2016COMMON STOCK EUR.04 08 Aug 2016
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4,192.000 0.0034.020000Local0.902568
37.692450 0.00 0.00Base

0.00
0.00
0.00 142,611.84

158,006.75

ASSET TRANSFER AT MARKET NON CASH EUR/NL5543606909 NSI NV 08 Aug 2016REIT EUR.46 08 Aug 2016

13,248.000 0.003.765000Local0.902568
4.171431 0.00 0.00Base

0.00
0.00
0.00 49,878.72

55,263.12

ASSET TRANSFER AT MARKET NON CASH EUR/NL5548155902 POSTNL NV 08 Aug 2016COMMON STOCK EUR.08 08 Aug 2016

37,429.000 0.003.448999Local0.902568
3.821318 0.00 0.00Base

0.00
0.00
0.00 129,092.62

143,028.14

ASSET TRANSFER AT MARKET NON CASH EUR/NL5553121906 BINCKBANK NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

5,175.000 0.004.971000Local0.902568
5.507618 0.00 0.00Base

0.00
0.00
0.00 25,724.93

28,501.93

ASSET TRANSFER AT MARKET NON CASH EUR/NL5576920904 ARCADIS NV 08 Aug 2016COMMON STOCK EUR.02 08 Aug 2016

5,989.000 0.0011.860000Local0.902568
13.140284 0.00 0.00Base

0.00
0.00
0.00 71,029.54

78,697.16

ASSET TRANSFER AT MARKET NON CASH EUR/NL5727116907 WESSANEN 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

6,677.000 0.0011.120000Local0.902568
12.320401 0.00 0.00Base

0.00
0.00
0.00 74,248.24

82,263.32

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI00NOV0 ACCELL GROUP 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

2,004.000 0.0023.200000Local0.902568
25.704436 0.00 0.00Base

0.00
0.00
0.00 46,492.80

51,511.69

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI070452 CORBION NV 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

4,989.000 0.0021.280000Local0.902568
23.577172 0.00 0.00Base

0.00
0.00
0.00 106,165.92

117,626.51

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI08PVG2 IMCD GROUP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

4,403.000 0.0038.450000Local0.902568
42.600668 0.00 0.00Base

0.00
0.00
0.00 169,295.35

187,570.74
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ASSET TRANSFER AT MARKET NON CASH EUR/BE5B07Q2V905 GALAPAGOS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

3,440.000 0.0050.050000Local0.902568
55.452887 0.00 0.00Base

0.00
0.00
0.00 172,172.00

190,757.93

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B08TZQ903 TOMTOM 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

9,234.000 0.007.980999Local0.902568
8.842545 0.00 0.00Base

0.00
0.00
0.00 73,696.55

81,652.07

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B096LW904 FUGRO NV CVA 08 Aug 2016DUTCH CERT EUR.05 08 Aug 2016

5,304.000 0.0013.315000Local0.902568
14.752351 0.00 0.00Base

0.00
0.00
0.00 70,622.76

78,246.47

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B12W5Y906 KONINKLIJKE BAM GROEP NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

20,672.000 0.003.593000Local0.902568
3.980863 0.00 0.00Base

0.00
0.00
0.00 74,274.50

82,292.41

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B156T5907 SBM OFFSHORE NV 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

15,801.000 0.0011.750000Local0.902568
13.018410 0.00 0.00Base

0.00
0.00
0.00 185,661.75

205,703.89

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1VYCB902 KENDRION NV 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

964.000 0.0024.060000Local0.902568
26.657272 0.00 0.00Base

0.00
0.00
0.00 23,193.84

25,697.61

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1W8P1906 AALBERTS INDUSTRIES NV 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

8,591.000 0.0029.345000Local0.902568
32.512786 0.00 0.00Base

0.00
0.00
0.00 252,102.90

279,317.35

ASSET TRANSFER AT MARKET NON CASH EUR/EURB1WFDQ908 TKH GROUP NV DUTCH CERT 08 Aug 2016DUTCH CERT EUR.25 08 Aug 2016

3,617.000 0.0032.760000Local0.902568
36.296434 0.00 0.00Base

0.00
0.00
0.00 118,492.92

131,284.20

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B574ZG900 DELTA LLOYD NV 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

40,191.000 0.003.160999Local0.902568 0.00 0.00 127,043.75
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3.502228 0.00 0.00Base 0.00 140,758.09

AUTREPAT-STK/$ DIV EUR/NL505 Sep 2016 08 Sep 2016

1,097.000 0.003.663719Local0.896821
4.085229 0.00 0.00Base

0.00
0.00
0.00 4,019.10

4,481.51
B574ZG900 Total

0.00 0.000.00 131,062.8541,288.000 Local

0.00 0.00 0.00 145,239.60Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B58C6H901 APERAM 08 Aug 2016COMMON STOCK 08 Aug 2016

4,139.000 0.0038.190000Local0.902568
42.312602 0.00 0.00Base

0.00
0.00
0.00 158,068.41

175,131.86

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BN573R907 BRUNEL INTERNATIONAL 08 Aug 2016COMMON STOCK EUR.03 08 Aug 2016

1,826.000 0.0018.735000Local0.902568
20.757437 0.00 0.00Base

0.00
0.00
0.00 34,210.11

37,903.08

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BWDP4Y902 REFRESCO GROUP NV 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

4,355.000 0.0013.975001Local0.902568
15.483598 0.00 0.00Base

0.00
0.00
0.00 60,861.13

67,431.07

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BYT05J908 FLOW TRADERS 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

2,456.000 0.0032.790000Local0.902568
36.329674 0.00 0.00Base

0.00
0.00
0.00 80,532.24

89,225.68

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BZ2413905 INTERTRUST NV 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

3,617.000 0.0021.820000Local0.902568
24.175463 0.00 0.00Base

0.00
0.00
0.00 78,922.94

87,442.65

2,822,654.720.000.000.00223,308.000 Local
NETHERLANDS (THE) Total

3,127,388.170.000.000.00Base

PORTUGAL

ASSET TRANSFER AT MARKET NON CASH EUR/PT4465773901 CORTICEIRA AMORIM SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016
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2,200.000 0.007.950000Local0.902568
8.808200 0.00 0.00Base

0.00
0.00
0.00 17,490.00

19,378.04

ASSET TRANSFER AT MARKET NON CASH EUR/PT4572175909 BANCO BPI SA.  REG SHS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

30,335.000 0.001.112000Local0.902568
1.232040 0.00 0.00Base

0.00
0.00
0.00 33,732.52

37,373.94

ASSET TRANSFER AT MARKET NON CASH EUR/PT4581249901 BANCO COMERCIAL PORTUGUES R 08 Aug 2016COMMON STOCK 08 Aug 2016

3,930,924.000 0.000.017999Local0.902568
0.019942 0.00 0.00Base

0.00
0.00
0.00 70,756.63

78,394.79

ASSET TRANSFER AT MARKET NON CASH EUR/PT4596293902 SEMAPA SOCIEDADE DE INVESTIM 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,004.000 0.0011.215000Local0.902568
12.425659 0.00 0.00Base

0.00
0.00
0.00 22,474.86

24,901.02

ASSET TRANSFER AT MARKET NON CASH EUR/PT4597399906 SONAE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

65,626.000 0.000.653999Local0.902568
0.724598 0.00 0.00Base

0.00
0.00
0.00 42,919.40

47,552.54

ASSET TRANSFER AT MARKET NON CASH EUR/PT4701855900 NAVIGATOR CO SA/THE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

21,551.000 0.002.855000Local0.902568
3.163196 0.00 0.00Base

0.00
0.00
0.00 61,528.11

68,170.05

ASSET TRANSFER AT MARKET NON CASH EUR/PT4702547902 MOTA ENGIL SGPS SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

8,003.000 0.001.780000Local0.902568
1.972150 0.00 0.00Base

0.00
0.00
0.00 14,245.34

15,783.12

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B0B9GS900 NOS SGPS 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

20,989.000 0.005.882000Local0.902568
6.516961 0.00 0.00Base

0.00
0.00
0.00 123,457.30

136,784.49

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B13ZSL901 ALTRI SGPS SA 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

5,812.000 0.003.448000Local0.902568
3.820211 0.00 0.00Base

0.00
0.00
0.00 20,039.78

22,203.07
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ASSET TRANSFER AT MARKET NON CASH EUR/PT4B233HR909 REDES ENERGETICAS NACIONAIS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

12,020.000 0.002.699000Local0.902568
2.990356 0.00 0.00Base

0.00
0.00
0.00 32,441.98

35,944.08

GOLDMAN SACHS INTERNATIONAL EUR/PT431 Aug 2016 02 Sep 2016

23,155.000 0.002.616400Local0.897143
2.916369 0.00 0.00Base

0.00
0.00
0.00 60,582.74

67,528.52
B233HR909 Total

0.00 0.000.00 93,024.7235,175.000 Local

0.00 0.00 0.00 103,472.60Base

ASSET TRANSFER AT MARKET NON CASH EUR/PT4BGQYC4901 CTT CORREIOS DE PORTUGAL 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

13,046.000 0.006.860000Local0.902568
7.600535 0.00 0.00Base

0.00
0.00
0.00 89,495.56

99,156.58

589,164.220.000.000.004,135,665.000 Local
PORTUGAL Total

653,170.240.000.000.00Base

SPAIN

ASSET TRANSFER AT MARKET NON CASH EUR/ES5421756008 CONSTRUCC Y AUX DE FERROCARR 08 Aug 2016COMMON STOCK EUR3.01 08 Aug 2016

160.000 0.00339.000000Local0.902568
375.595000 0.00 0.00Base

0.00
0.00
0.00 54,240.00

60,095.20

ASSET TRANSFER AT MARKET NON CASH EUR/ES5447621905 INDRA SISTEMAS SA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

9,582.000 0.0011.265000Local0.902568
12.481054 0.00 0.00Base

0.00
0.00
0.00 107,941.23

119,593.46

ASSET TRANSFER AT MARKET NON CASH EUR/ES5457178002 NH HOTEL GROUP SA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

16,222.000 0.003.925000Local0.902568
4.348703 0.00 0.00Base

0.00
0.00
0.00 63,671.35

70,544.66

ASSET TRANSFER AT MARKET NON CASH EUR/ES5459306908 MIQUEL Y COSTAS 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

651.000 0.0039.300000Local0.902568 0.00 0.00 25,584.30
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43.542427 0.00 0.00Base 0.00 28,346.12

ASSET TRANSFER AT MARKET NON CASH EUR/ES5490873007 TUBACEX SA 08 Aug 2016COMMON STOCK EUR.45 08 Aug 2016

9,415.000 0.002.450000Local0.902568
2.714477 0.00 0.00Base

0.00
0.00
0.00 23,066.75

25,556.80

ASSET TRANSFER AT MARKET NON CASH EUR/ES5537974909 OBRASCON HUARTE LAIN S.A. 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

10,093.000 0.002.279000Local0.902568
2.525018 0.00 0.00Base

0.00
0.00
0.00 23,001.95

25,485.01

ASSET TRANSFER AT MARKET NON CASH EUR/ES5546832908 EBRO FOODS SA 08 Aug 2016COMMON STOCK EUR.6 08 Aug 2016

6,062.000 0.0020.465000Local0.902568
22.674192 0.00 0.00Base

0.00
0.00
0.00 124,058.83

137,450.95

ASSET TRANSFER AT MARKET NON CASH EUR/ES5549613909 PAPELES Y CARTONES DE EUROPA 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

3,867.000 0.005.060000Local0.902568
5.606227 0.00 0.00Base

0.00
0.00
0.00 19,567.02

21,679.28

ASSET TRANSFER AT MARKET NON CASH EUR/ES5550478903 SACYR SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

28,045.000 0.001.524000Local0.902568
1.688516 0.00 0.00Base

0.00
0.00
0.00 42,740.58

47,354.42

ASSET TRANSFER AT MARKET NON CASH EUR/ES5557910908 ACCIONA SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

2,552.000 0.0064.600000Local0.902568
71.573554 0.00 0.00Base

0.00
0.00
0.00 164,859.20

182,655.71

ASSET TRANSFER AT MARKET NON CASH EUR/ES5563828904 VISCOFAN SA 08 Aug 2016COMMON STOCK EUR.7 08 Aug 2016

3,691.000 0.0049.100000Local0.902568
54.400333 0.00 0.00Base

0.00
0.00
0.00 181,228.10

200,791.63

ASSET TRANSFER AT MARKET NON CASH EUR/ES5573040904 CORPORACION FINANCIERA ALBA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

1,257.000 0.0038.040000Local0.902568
42.146412 0.00 0.00Base

0.00
0.00
0.00 47,816.28

52,978.04

ASSET TRANSFER AT MARKET NON CASH EUR/ES5573829900 MELIA HOTELS INTERNATIONAL 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016
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7,624.000 0.0010.900000Local0.902568
12.076653 0.00 0.00Base

0.00
0.00
0.00 83,101.60

92,072.40

GOLDMAN SACHS INTERNATIONAL EUR/ES5578711905 FOMENTO DE CONSTRUC Y CONTRA 31 Aug 2016 1COMMON STOCK EUR1. 06 Sep 2016

7,843.000 0.009.379800Local0.897143
10.455189 0.00 0.00Base

0.00
0.00
0.00 73,565.77

82,000.05

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI07ZFJ3 LAR ESPANA REAL ESTATE SOCIM 08 Aug 2016REIT EUR2.0 08 Aug 2016

7,547.000 0.006.100000Local0.902568
6.758493 0.00 0.00Base

0.00
0.00
0.00 46,036.70

51,006.35

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI0BSM15 SAETA YIELD SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

4,164.000 0.009.150000Local0.902568
10.137740 0.00 0.00Base

0.00
0.00
0.00 38,100.60

42,213.55

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI0JJ7H9 LIBERBANK SA 08 Aug 2016COMMON STOCK EUR.9 08 Aug 2016

33,795.000 0.000.760000Local0.902568
0.842042 0.00 0.00Base

0.00
0.00
0.00 25,684.20

28,456.80

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01CP2901 GAMESA CORP TECNOLOGICA SA 08 Aug 2016COMMON STOCK EUR.17 08 Aug 2016

19,543.000 0.0019.805000Local0.902568
21.942945 0.00 0.00Base

0.00
0.00
0.00 387,049.12

428,830.98

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01G2K907 MEDIASET ESPANA COMUNICACION 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

17,848.000 0.0010.460000Local0.902568
11.589155 0.00 0.00Base

0.00
0.00
0.00 186,690.08

206,843.23

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01ZVZ900 ACERINOX SA 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

14,741.000 0.0011.820000Local0.902568
13.095966 0.00 0.00Base

0.00
0.00
0.00 174,238.62

193,047.64

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B07VZ9907 ATRESMEDIA CORP DE MEDIOS DE 08 Aug 2016COMMON STOCK EUR.75 08 Aug 2016

8,205.000 0.009.510000Local0.902568
10.536602 0.00 0.00Base

0.00
0.00
0.00 78,029.55

86,452.82
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ASSET TRANSFER AT MARKET NON CASH EUR/ES5B091DR905 DEOLEO SA 08 Aug 2016COMMON STOCK EUR.38 08 Aug 2016

30,579.000 0.000.190000Local0.902568
0.210510 0.00 0.00Base

0.00
0.00
0.00 5,810.01

6,437.20

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B15CL9904 CIE AUTOMOTIVE SA 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

3,971.000 0.0017.495001Local0.902568
19.383583 0.00 0.00Base

0.00
0.00
0.00 69,472.65

76,972.21

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B16FTB903 TECNICAS REUNIDAS SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

3,012.000 0.0030.480000Local0.902568
33.770309 0.00 0.00Base

0.00
0.00
0.00 91,805.76

101,716.17

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B175SV901 DURO FELGUERA SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

6,907.000 0.001.180000Local0.902568
1.307381 0.00 0.00Base

0.00
0.00
0.00 8,150.26

9,030.08

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B188XC900 GRUPO CATALANA OCCIDENTE SA 08 Aug 2016COMMON STOCK EUR.3 08 Aug 2016

3,795.000 0.0024.930000Local0.902568
27.621188 0.00 0.00Base

0.00
0.00
0.00 94,609.35

104,822.41

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B18S76908 BOLSAS Y MERCADOS ESPANOLES 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

6,478.000 0.0027.225000Local0.902568
30.163932 0.00 0.00Base

0.00
0.00
0.00 176,363.55

195,401.95

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1PQHS904 FAES FARMA SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

22,706.000 0.003.655000Local0.902568
4.049557 0.00 0.00Base

0.00
0.00
0.00 82,990.43

91,949.23

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1W7BK901 ENCE ENERGIA Y CELULOSA SA 08 Aug 2016COMMON STOCK EUR.9 08 Aug 2016

11,941.000 0.002.225000Local0.902568
2.465188 0.00 0.00Base

0.00
0.00
0.00 26,568.73

29,436.82

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1YJJX006 REALIA BUSINESS SA 08 Aug 2016COMMON STOCK EUR.24 08 Aug 2016

13,655.000 0.000.965000Local0.902568 0.00 0.00 13,177.08

Books Closed Prepared by State StreetPage 3012



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.069171 0.00 0.00Base 0.00 14,599.54

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1YY66907 ALMIRALL SA 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

5,398.000 0.0014.340000Local0.902568
15.887999 0.00 0.00Base

0.00
0.00
0.00 77,407.32

85,763.42

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B29F9S903 LABORATORIOS FARMACEUTICOS R 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

1,356.000 0.0012.960000Local0.902568
14.359027 0.00 0.00Base

0.00
0.00
0.00 17,573.76

19,470.84

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B83KH8900 ABENGOA SA  B SHARES 08 Aug 2016COMMON STOCK EUR.000 08 Aug 2016

53,493.000 0.000.226000Local0.902568
0.250397 0.00 0.00Base

0.00
0.00
0.00 12,089.42

13,394.47

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B8CLHY901 PROSEGUR COMP SEGURIDAD 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

24,423.000 0.005.970000Local0.902568
6.614460 0.00 0.00Base

0.00
0.00
0.00 145,805.31

161,544.96

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BD0PJ0906 INMOBILIARIA COLONIAL SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

19,775.000 0.006.750000Local0.902568
7.478661 0.00 0.00Base

0.00
0.00
0.00 133,481.25

147,890.52

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BKJ9PT906 HISPANIA ACTIVOS INMOBILIARI 08 Aug 2016REIT EUR1.0 08 Aug 2016

9,685.000 0.0011.750000Local0.902568
13.018410 0.00 0.00Base

0.00
0.00
0.00 113,798.75

126,083.30

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BM677T900 APPLUS SERVICES SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

9,415.000 0.009.284000Local0.902568
10.286206 0.00 0.00Base

0.00
0.00
0.00 87,408.86

96,844.63

GOLDMAN SACHS INTERNATIONAL EUR/ES531 Aug 2016 05 Sep 2016

3,899.000 0.009.327900Local0.897143
10.397339 0.00 0.00Base

0.00
0.00
0.00 36,369.48

40,539.22
BM677T900 Total

Books Closed Prepared by State StreetPage 3013



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 123,778.3413,314.000 Local

0.00 0.00 0.00 137,383.85Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BNGNB7905 MERLIN PROPERTIES SOCIMI SA 08 Aug 2016REIT EUR1.0 08 Aug 2016

28,254.000 0.0010.275000Local0.902568
11.384184 0.00 0.00Base

0.00
0.00
0.00 290,309.85

321,648.73

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BP269Z903 AXIARE PATRIMONIO SOCIMI SA 08 Aug 2016REIT EUR10.0 08 Aug 2016

6,498.000 0.0012.000000Local0.902568
13.295397 0.00 0.00Base

0.00
0.00
0.00 77,976.00

86,393.49

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BP3QYZ900 CIA DE DISTRIBUCION INTEGRAL 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

3,414.000 0.0021.000000Local0.902568
23.266945 0.00 0.00Base

0.00
0.00
0.00 71,694.00

79,433.35

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BX90C0905 CELLNEX TELECOM SAU 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

13,110.000 0.0015.985000Local0.902568
17.710577 0.00 0.00Base

0.00
0.00
0.00 209,563.35

232,185.66

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BX9C1J900 TALGO SA 08 Aug 2016COMMON STOCK EUR.301 08 Aug 2016

8,023.000 0.004.150000Local0.902568
4.597992 0.00 0.00Base

0.00
0.00
0.00 33,295.45

36,889.69

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BXC8GV902 PROMOTORA DE INFORMACIONES A 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

4,689.000 0.005.350000Local0.902568
5.927530 0.00 0.00Base

0.00
0.00
0.00 25,086.15

27,794.19

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BYR4L2901 EUSKALTEL SA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,995.000 0.008.040000Local0.902568
8.907917 0.00 0.00Base

0.00
0.00
0.00 72,319.80

80,126.71

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BYV0MC901 PHARMA MAR SA 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

14,695.000 0.002.470000Local0.902568
2.736636 0.00 0.00Base

0.00
0.00
0.00 36,296.65

40,214.86

Books Closed Prepared by State StreetPage 3014



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,979,695.050.000.000.00531,073.000 Local
SPAIN Total

4,410,038.750.000.000.00Base

0.008,332,475.000 Local
0.00Base

116.91
131.40

0.00
0.00

37,672,728.09
41,750,310.31

EURO CURRENCY Total

HONG KONG DOLLAR

ASSET TRANSFER AT MARKET NON CASH HKD/HK1600340905 SA SA INTERNATIONAL HLDGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

46,000.000 0.003.300000Local7.755201
0.425521 0.00 0.00Base

0.00
0.00
0.00 151,800.00

19,573.96

AUTREPAT-STK/$ DIV HKD/HK129 Sep 2016 1OPEN

2,300.000 0.002.900000Local7.755550
0.373926 0.00 0.00Base

0.00
0.00
0.00 6,670.00

860.04
600340905 Total

0.00 0.000.00 158,470.0048,300.000 Local

0.00 0.00 0.00 20,434.00Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1603955907 TEXWINCA HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.05 08 Aug 2016

56,000.000 0.006.160000Local7.755200
0.794306 0.00 0.00Base

0.00
0.00
0.00 344,960.00

44,481.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK1612312900 MEI AH ENTERTAINMENT GROUP 08 Aug 2016COMMON STOCK HKD.02 08 Aug 2016

200,000.000 0.000.440000Local7.755197
0.056736 0.00 0.00Base

0.00
0.00
0.00 88,000.00

11,347.23

ASSET TRANSFER AT MARKET NON CASH HKD/HK1614029908 HOPEWELL HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

55,000.000 0.0026.900000Local7.755200
3.468640 0.00 0.00Base

0.00
0.00
0.00 1,479,500.00

190,775.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1616095006 CAFE DE CORAL HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

32,000.000 0.0026.050000Local7.755200 0.00 0.00 833,600.00

Books Closed Prepared by State StreetPage 3015



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3.359037 0.00 0.00Base 0.00 107,489.17

ASSET TRANSFER AT MARKET NON CASH HKD/HK1619368004 CHOW SANG SANG HLDG 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

25,000.000 0.0015.000000Local7.755200
1.934186 0.00 0.00Base

0.00
0.00
0.00 375,000.00

48,354.65

ASSET TRANSFER AT MARKET NON CASH HKD/HK1621497908 TOM GROUP LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

82,000.000 0.002.050000Local7.755200
0.264339 0.00 0.00Base

0.00
0.00
0.00 168,100.00

21,675.78

ASSET TRANSFER AT MARKET NON CASH HKD/HK1622221901 SUNEVISION HOLDINGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

57,000.000 0.003.120000Local7.755200
0.402311 0.00 0.00Base

0.00
0.00
0.00 177,840.00

22,931.71

ASSET TRANSFER AT MARKET NON CASH HKD/HK1624979001 DAH SING FINANCIAL HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

13,600.000 0.0052.500000Local7.755200
6.769651 0.00 0.00Base

0.00
0.00
0.00 714,000.00

92,067.26

ASSET TRANSFER AT MARKET NON CASH HKD/HK1628204901 GIORDANO INTERNATIONAL LTD 08 Aug 2016COMMON STOCK HKD.05 08 Aug 2016

108,000.000 0.004.250000Local7.755201
0.548019 0.00 0.00Base

0.00
0.00
0.00 459,000.00

59,186.09

ASSET TRANSFER AT MARKET NON CASH HKD/HK1632164901 ESPRIT HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

165,100.000 0.006.200000Local7.755200
0.799464 0.00 0.00Base

0.00
0.00
0.00 1,023,620.00

131,991.44

ASSET TRANSFER AT MARKET NON CASH HKD/HK1633155908 FAR EAST CONSORTIUM INTERNAT 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

86,000.000 0.002.800000Local7.755201
0.361048 0.00 0.00Base

0.00
0.00
0.00 240,800.00

31,050.13

AUTREPAT-STK/$ DIV HKD/HK130 Sep 2016 4OPEN

3,884.000 0.002.878475Local7.755750
0.371141 0.00 0.00Base

0.00
0.00
0.00 11,180.00

1,441.51
633155908 Total

Books Closed Prepared by State StreetPage 3016



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 251,980.0089,884.000 Local

0.00 0.00 0.00 32,491.64Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1635207905 BRIGHTOIL PETROLEUM HOLDINGS 08 Aug 2016COMMON STOCK HKD.025 08 Aug 2016

276,000.000 0.002.150000Local7.755200
0.277233 0.00 0.00Base

0.00
0.00
0.00 593,400.00

76,516.40

ASSET TRANSFER AT MARKET NON CASH HKD/HK1636000903 CHINA FINANCIAL INTERNATIONA 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

310,000.000 0.000.440000Local7.755200
0.056736 0.00 0.00Base

0.00
0.00
0.00 136,400.00

17,588.20

ASSET TRANSFER AT MARKET NON CASH HKD/HK1638740902 GREAT EAGLE HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.5 08 Aug 2016

24,000.000 0.0035.500000Local7.755200
4.577574 0.00 0.00Base

0.00
0.00
0.00 852,000.00

109,861.77

ASSET TRANSFER AT MARKET NON CASH HKD/HK1640013009 HSIN CHONG GROUP HOLDINGS LT 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

220,000.000 0.000.660000Local7.755201
0.085104 0.00 0.00Base

0.00
0.00
0.00 145,200.00

18,722.92

ASSET TRANSFER AT MARKET NON CASH HKD/HK1649199908 KOWLOON DEVELOPMENT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.007.370000Local7.755201
0.950330 0.00 0.00Base

0.00
0.00
0.00 206,360.00

26,609.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1652028002 LIU CHONG HING INVESTMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.009.840000Local7.755199
1.268826 0.00 0.00Base

0.00
0.00
0.00 157,440.00

20,301.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1652503905 CHONG HING BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.0016.500000Local7.755199
2.127605 0.00 0.00Base

0.00
0.00
0.00 231,000.00

29,786.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1652703901 VST HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

52,000.000 0.001.930000Local7.755203
0.248865 0.00 0.00Base

0.00
0.00
0.00 100,360.00

12,940.99

Books Closed Prepared by State StreetPage 3017



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653189902 TOPSEARCH INTL HLDGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

44,000.000 0.002.300000Local7.755199
0.296575 0.00 0.00Base

0.00
0.00
0.00 101,200.00

13,049.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653442905 CK LIFE SCIENCES INTL HLDGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

236,000.000 0.000.700000Local7.755199
0.090262 0.00 0.00Base

0.00
0.00
0.00 165,200.00

21,301.84

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653615906 LUK FOOK HOLDINGS INTL LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

32,000.000 0.0018.500000Local7.755200
2.385496 0.00 0.00Base

0.00
0.00
0.00 592,000.00

76,335.88

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653987909 GOOD RESOURCES HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

140,000.000 0.000.430000Local7.755204
0.055447 0.00 0.00Base

0.00
0.00
0.00 60,200.00

7,762.53

ASSET TRANSFER AT MARKET NON CASH HKD/HK1660541905 ENERCHINA HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

375,000.000 0.000.320000Local7.755199
0.041263 0.00 0.00Base

0.00
0.00
0.00 120,000.00

15,473.49

ASSET TRANSFER AT MARKET NON CASH HKD/HK1665911905 ORIENT OVERSEAS INTL LTD 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

21,000.000 0.0027.850000Local7.755200
3.591139 0.00 0.00Base

0.00
0.00
0.00 584,850.00

75,413.92

ASSET TRANSFER AT MARKET NON CASH HKD/HK1666002902 SHENWAN HONGYUAN HK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,000.000 0.003.910000Local7.755198
0.504178 0.00 0.00Base

0.00
0.00
0.00 117,300.00

15,125.34

ASSET TRANSFER AT MARKET NON CASH HKD/HK1680663002 SHUN TAK HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

110,000.000 0.002.490000Local7.755200
0.321075 0.00 0.00Base

0.00
0.00
0.00 273,900.00

35,318.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1680765906 SINGAMAS CONTAINER HLDGS 08 Aug 2016COMMON STOCK 08 Aug 2016

122,000.000 0.000.740000Local7.755201 0.00 0.00 90,280.00

Books Closed Prepared by State StreetPage 3018



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.095420 0.00 0.00Base 0.00 11,641.22

ASSET TRANSFER AT MARKET NON CASH HKD/HK1685699902 SMARTONE TELECOMMUNICATIONS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

30,500.000 0.0013.700000Local7.755200
1.766557 0.00 0.00Base

0.00
0.00
0.00 417,850.00

53,879.98

ASSET TRANSFER AT MARKET NON CASH HKD/HK1685978009 SUN HUNG KAI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.004.570000Local7.755199
0.589282 0.00 0.00Base

0.00
0.00
0.00 214,790.00

27,696.26

ASSET TRANSFER AT MARKET NON CASH HKD/HK1689890903 HAITONG INTERNATIONAL SECURI 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

166,000.000 0.004.770000Local7.755200
0.615071 0.00 0.00Base

0.00
0.00
0.00 791,820.00

102,101.82

ASSET TRANSFER AT MARKET NON CASH HKD/HK1690574009 TRULY INTERNATIONAL HOLDINGS 08 Aug 2016COMMON STOCK HKD.02 08 Aug 2016

130,000.000 0.004.390000Local7.755200
0.566072 0.00 0.00Base

0.00
0.00
0.00 570,700.00

73,589.33

ASSET TRANSFER AT MARKET NON CASH HKD/HK1692856909 VTECH HOLDINGS LTD 08 Aug 2016COMMON STOCK USD.05 08 Aug 2016

14,600.000 0.0085.300000Local7.755200
10.999072 0.00 0.00Base

0.00
0.00
0.00 1,245,380.00

160,586.45

ASSET TRANSFER AT MARKET NON CASH HKD/HK1696198902 HYBRID KINETIC GROUP LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

1,552,000.000 0.000.255000Local7.755199
0.032881 0.00 0.00Base

0.00
0.00
0.00 395,760.00

51,031.57

ASSET TRANSFER AT MARKET NON CASH HKD/HK1927XPL906 DAOHE GLOBAL GROUP LTD 08 Aug 2016COMMON STOCK USD.04 08 Aug 2016

110,000.000 0.000.530000Local7.755197
0.068341 0.00 0.00Base

0.00
0.00
0.00 58,300.00

7,517.54

REVERSE SPLIT NON CASH HKD/HK1962APL902 DAOHE GLOBAL GROUP 27 Sep 2016

11,000.000 0.005.300000Local7.755197
0.683413 0.00 0.00Base

0.00
0.00
0.00 58,300.00

7,517.54

REVERSE SPLIT NON CASH HKD/HK127 Sep 2016 CANCEL

Books Closed Prepared by State StreetPage 3019
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NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-11,000.000 0.005.300000Local7.755197
0.683413 0.00 0.00Base

0.00
0.00
0.00 -58,300.00

-7,517.54
962APL902 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI07C1F7 KERRY LOGISTICS NETWORK LTD 08 Aug 2016COMMON STOCK HKD.5 08 Aug 2016

54,000.000 0.0011.300000Local7.755200
1.457087 0.00 0.00Base

0.00
0.00
0.00 610,200.00

78,682.69

ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI0B7Z66 FREEMAN FINANCIAL CORP LTD 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

640,000.000 0.000.465000Local7.755200
0.059960 0.00 0.00Base

0.00
0.00
0.00 297,600.00

38,374.25

GOLDMAN SACHS + CO HKD/HK131 Aug 2016 02 Sep 2016

400,000.000 0.000.589900Local7.756750
0.076050 0.00 0.00Base

0.00
32.77

254.17 236,214.17
30,452.72

ACI0B7Z66 Total

0.00 254.170.00 533,814.171,040,000.000 Local

0.00 0.00 32.77 68,826.97Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1ACI0FN4W4 RENTIAN TECHNOLOGY HOLDING 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

250,000.000 0.000.510000Local7.755201
0.065762 0.00 0.00Base

0.00
0.00
0.00 127,500.00

16,440.58

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

38,800.000 0.0014.820000Local7.755200
1.910976 0.00 0.00Base

0.00
0.00
0.00 575,016.00

74,145.86

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B01RQM903 PACIFIC BASIN SHIPPING LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

286,000.000 0.000.880000Local7.755201
0.113472 0.00 0.00Base

0.00
0.00
0.00 251,680.00

32,453.06

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B03S8Z900 NEWOCEAN ENERGY HLDGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016
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74,000.000 0.002.330000Local7.755202
0.300444 0.00 0.00Base

0.00
0.00
0.00 172,420.00

22,232.82

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B05GWV906 EMPEROR INTL HLDG LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

90,000.000 0.001.780000Local7.755199
0.229523 0.00 0.00Base

0.00
0.00
0.00 160,200.00

20,657.11

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B05H3J903 EMPEROR ENTERTAINMENT HOTEL 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

40,000.000 0.001.830000Local7.755198
0.235971 0.00 0.00Base

0.00
0.00
0.00 73,200.00

9,438.83

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B05NXN908 XINYI GLASS HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

154,000.000 0.006.650000Local7.755200
0.857489 0.00 0.00Base

0.00
0.00
0.00 1,024,100.00

132,053.33

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0693Z904 I.T LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

38,000.000 0.002.350000Local7.755203
0.303022 0.00 0.00Base

0.00
0.00
0.00 89,300.00

11,514.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B092QP903 MELCO INTERNATIONAL DEVELOP. 08 Aug 2016COMMON STOCK 08 Aug 2016

70,000.000 0.008.220000Local7.755200
1.059934 0.00 0.00Base

0.00
0.00
0.00 575,400.00

74,195.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0LMBV908 SAMSON HOLDING LTD 08 Aug 2016COMMON STOCK USD.05 08 Aug 2016

77,000.000 0.000.810000Local7.755196
0.104446 0.00 0.00Base

0.00
0.00
0.00 62,370.00

8,042.35

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0PVBN902 PROSPERITY REIT 08 Aug 2016REIT 08 Aug 2016

100,000.000 0.003.560000Local7.755201
0.459047 0.00 0.00Base

0.00
0.00
0.00 356,000.00

45,904.68

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B11Z22903 G RESOURCES GROUP LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

1,845,000.000 0.000.137000Local7.755200
0.017666 0.00 0.00Base

0.00
0.00
0.00 252,765.00

32,592.97
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1B14VKP908 CHINA STRATEGIC HLDGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,320,000.000 0.000.205000Local7.755199
0.026434 0.00 0.00Base

0.00
0.00
0.00 270,600.00

34,892.72

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B14WZ4907 CHAMPION REIT 08 Aug 2016REIT 08 Aug 2016

178,000.000 0.004.600000Local7.755200
0.593150 0.00 0.00Base

0.00
0.00
0.00 818,800.00

105,580.77

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1KR43906 SUNLIGHT REAL ESTATE INVEST 08 Aug 2016REIT 08 Aug 2016

104,000.000 0.004.910000Local7.755200
0.633124 0.00 0.00Base

0.00
0.00
0.00 510,640.00

65,844.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1P70H908 THE UNITED LABORATORIES INTE 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

46,000.000 0.003.010000Local7.755199
0.388127 0.00 0.00Base

0.00
0.00
0.00 138,460.00

17,853.83

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1PLHJ905 EMPEROR CAPITAL GROUP LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

246,000.000 0.000.710000Local7.755201
0.091551 0.00 0.00Base

0.00
0.00
0.00 174,660.00

22,521.66

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1VKZ8904 CITIC TELECOM INTERNATIONAL 08 Aug 2016COMMON STOCK 08 Aug 2016

124,000.000 0.002.900000Local7.755200
0.373943 0.00 0.00Base

0.00
0.00
0.00 359,600.00

46,368.89

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1VMDH904 REGAL REAL ESTATE INVESTMENT 08 Aug 2016REIT 08 Aug 2016

83,000.000 0.002.100000Local7.755201
0.270786 0.00 0.00Base

0.00
0.00
0.00 174,300.00

22,475.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1WMLF908 PACIFIC TEXTILES HOLDINGS 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

72,000.000 0.0011.160000Local7.755200
1.439034 0.00 0.00Base

0.00
0.00
0.00 803,520.00

103,610.48

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B1WSH5902 CSI PROPERTIES LTD 08 Aug 2016COMMON STOCK HKD.008 08 Aug 2016

480,000.000 0.000.295000Local7.755199 0.00 0.00 141,600.00
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0.038039 0.00 0.00Base 0.00 18,258.72

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B28XTQ907 VALUE PARTNERS GROUP LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

93,000.000 0.006.780000Local7.755200
0.874252 0.00 0.00Base

0.00
0.00
0.00 630,540.00

81,305.45

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B2NDF8909 PLAYMATES TOYS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

48,000.000 0.001.490000Local7.755199
0.192129 0.00 0.00Base

0.00
0.00
0.00 71,520.00

9,222.20

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B3W133907 GUOTAI JUNAN INTERNATIONAL 08 Aug 2016COMMON STOCK 08 Aug 2016

217,000.000 0.002.650000Local7.755200
0.341706 0.00 0.00Base

0.00
0.00
0.00 575,050.00

74,150.25

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B3XH0P905 HUTCHISON TELECOMM HONG KONG 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

134,000.000 0.002.750000Local7.755199
0.354601 0.00 0.00Base

0.00
0.00
0.00 368,500.00

47,516.51

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B54X3L903 BRIGHT SMART SECURITIES AND 08 Aug 2016COMMON STOCK HKD.3 08 Aug 2016

40,000.000 0.002.250000Local7.755198
0.290128 0.00 0.00Base

0.00
0.00
0.00 90,000.00

11,605.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B5SG50908 SOCAM DEVELOPMENT LTD 08 Aug 2016COMMON STOCK HKD1. 08 Aug 2016

24,000.000 0.003.610000Local7.755199
0.465494 0.00 0.00Base

0.00
0.00
0.00 86,640.00

11,171.86

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B6083Z909 MAN WAH HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.4 08 Aug 2016

122,800.000 0.005.790000Local7.755200
0.746596 0.00 0.00Base

0.00
0.00
0.00 711,012.00

91,681.97

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B61X7R907 SITC INTERNATIONAL HOLDINGS 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

120,000.000 0.004.590000Local7.755200
0.591861 0.00 0.00Base

0.00
0.00
0.00 550,800.00

71,023.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B6ZNMQ907 SITOY GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016
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29,000.000 0.002.790000Local7.755200
0.359759 0.00 0.00Base

0.00
0.00
0.00 80,910.00

10,433.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B75551901 CGN MINING CO LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

115,000.000 0.000.530000Local7.755203
0.068341 0.00 0.00Base

0.00
0.00
0.00 60,950.00

7,859.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B87ZDH907 TELEVISION BROADCASTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,300.000 0.0026.550000Local7.755200
3.423509 0.00 0.00Base

0.00
0.00
0.00 804,465.00

103,732.33

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B8W3S3905 LANGHAM HOSPITALITY INV  SS 08 Aug 2016STAPLED SECURITY HKD 08 Aug 2016

69,000.000 0.002.870000Local7.755201
0.370074 0.00 0.00Base

0.00
0.00
0.00 198,030.00

25,535.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B92N5M905 TSUI WAH HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

44,000.000 0.001.400000Local7.755198
0.180524 0.00 0.00Base

0.00
0.00
0.00 61,600.00

7,943.06

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BBMR4Z901 MACAU LEGEND DEVELOPMENT LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

153,000.000 0.001.080000Local7.755201
0.139261 0.00 0.00Base

0.00
0.00
0.00 165,240.00

21,306.99

REVERSE SPLIT NON CASH HKD/HK1BD5BP0905 DAOHE GLOBAL GROUP LTD 27 Sep 2016COMMON STOCK USD.04 29 Sep 2016

11,000.000 0.005.300000Local7.755197
0.683413 0.00 0.00Base

0.00
0.00
0.00 58,300.00

7,517.54

CUSIP CHANGE NON CASH HKD/HK1BD5BP9906 QIANHAI HEALTH HOLDINGS LTD 27 Sep 2016COMMON STOCK HKD.004 29 Sep 2016

490,000.000 0.000.170000Local7.754450
0.021923 0.00 0.00Base

0.00
0.00
0.00 83,300.00

10,742.23

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BFNWYH907 HUARONG INTERNATIONAL FINANC 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

54,000.000 0.001.970000Local7.755199
0.254023 0.00 0.00Base

0.00
0.00
0.00 106,380.00

13,717.25
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1BFRB2W901 IGG INC 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

56,000.000 0.003.440000Local7.755199
0.443573 0.00 0.00Base

0.00
0.00
0.00 192,640.00

24,840.11

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BH7SVD902 DIGITAL DOMAIN HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

560,000.000 0.000.520000Local7.755200
0.067052 0.00 0.00Base

0.00
0.00
0.00 291,200.00

37,549.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BHBF4W903 SUNCORP TECHNOLOGIES LTD 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

1,110,000.000 0.000.080000Local7.755201
0.010316 0.00 0.00Base

0.00
0.00
0.00 88,800.00

11,450.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BMP25L909 TOWN HEALTH INTERNATIONAL ME 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

410,000.000 0.001.240000Local7.755200
0.159893 0.00 0.00Base

0.00
0.00
0.00 508,400.00

65,556.01

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BNBNSJ906 YUAN HENG GAS HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

212,000.000 0.000.570000Local7.755202
0.073499 0.00 0.00Base

0.00
0.00
0.00 120,840.00

15,581.80

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BNC9DC907 SUMMIT ASCENT HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.025 08 Aug 2016

78,000.000 0.001.670000Local7.755201
0.215339 0.00 0.00Base

0.00
0.00
0.00 130,260.00

16,796.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BNN6B8902 GLOBAL BRANDS GROUP HOLDING 08 Aug 2016COMMON STOCK HKD.012 08 Aug 2016

444,000.000 0.000.710000Local7.755201
0.091551 0.00 0.00Base

0.00
0.00
0.00 315,240.00

40,648.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BP4JH1909 JOHNSON ELECTRIC HOLDINGS 08 Aug 2016COMMON STOCK HKD.05 08 Aug 2016

32,000.000 0.0018.840000Local7.755200
2.429338 0.00 0.00Base

0.00
0.00
0.00 602,880.00

77,738.81

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQPTLG904 SINCERE WATCH HK LTD 08 Aug 2016COMMON STOCK HKD.02 08 Aug 2016

290,000.000 0.000.255000Local7.755198 0.00 0.00 73,950.00
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0.032881 0.00 0.00Base 0.00 9,535.54

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQV68C901 REALORD GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

34,000.000 0.004.460000Local7.755201
0.575098 0.00 0.00Base

0.00
0.00
0.00 151,640.00

19,553.33

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQV6LD904 CONVOY GLOBAL HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

372,000.000 0.000.275000Local7.755200
0.035460 0.00 0.00Base

0.00
0.00
0.00 102,300.00

13,191.15

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BQXKC1907 KUANGCHI SCIENCE LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

94,000.000 0.002.620000Local7.755199
0.337838 0.00 0.00Base

0.00
0.00
0.00 246,280.00

31,756.76

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BRJL53903 BLUE SKY POWER HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.055 08 Aug 2016

280,000.000 0.000.415000Local7.755203
0.053512 0.00 0.00Base

0.00
0.00
0.00 116,200.00

14,983.49

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BSNLDG908 GCL NEW ENERGY HLDGS LTD 08 Aug 2016COMMON STOCK HKD.004 08 Aug 2016

542,000.000 0.000.340000Local7.755200
0.043842 0.00 0.00Base

0.00
0.00
0.00 184,280.00

23,762.12

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BT9PQP909 MASON FINANCIAL HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500,000.000 0.000.300000Local7.755200
0.038684 0.00 0.00Base

0.00
0.00
0.00 150,000.00

19,341.86

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BVG6VT904 LAI SUN DEVELOPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

945,000.000 0.000.141000Local7.755198
0.018181 0.00 0.00Base

0.00
0.00
0.00 133,245.00

17,181.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BW0DD8900 HKBN LTD 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

86,500.000 0.009.300000Local7.755200
1.199195 0.00 0.00Base

0.00
0.00
0.00 804,450.00

103,730.40

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYQ1V6908 SUNDART HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016
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42,000.000 0.004.580000Local7.755201
0.590571 0.00 0.00Base

0.00
0.00
0.00 192,360.00

24,804.00

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYRMJ2904 CHINA INNOVATIVE FINANCE GRO 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

390,000.000 0.000.680000Local7.755200
0.087683 0.00 0.00Base

0.00
0.00
0.00 265,200.00

34,196.41

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYS14H902 CHINA LNG GROUP LTD 08 Aug 2016COMMON STOCK HKD.002 08 Aug 2016

1,780,000.000 0.000.240000Local7.755200
0.030947 0.00 0.00Base

0.00
0.00
0.00 427,200.00

55,085.62

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYT533904 NEW SPORTS GROUP LTD 08 Aug 2016COMMON STOCK HKD.002 08 Aug 2016

810,000.000 0.000.119000Local7.755200
0.015345 0.00 0.00Base

0.00
0.00
0.00 96,390.00

12,429.08

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYTBQY908 REGINA MIRACLE INTERNATIONAL 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

30,000.000 0.008.730000Local7.755200
1.125696 0.00 0.00Base

0.00
0.00
0.00 261,900.00

33,770.89

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYWWFX902 MADISON WINE HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

8,000.000 0.0010.000000Local7.755199
1.289458 0.00 0.00Base

0.00
0.00
0.00 80,000.00

10,315.66

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYX33P905 MODERN DENTAL GROUP LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

32,000.000 0.003.070000Local7.755200
0.395863 0.00 0.00Base

0.00
0.00
0.00 98,240.00

12,667.63

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYX9N0905 VISION FAME INTL   PARALLEL 08 Aug 2016COMMON STOCK HKD.002 08 Aug 2016

98,000.000 0.002.890000Local7.755201
0.372653 0.00 0.00Base

0.00
0.00
0.00 283,220.00

36,520.01

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYY6NK906 CHINA HEALTHCARE ENTERPRISE 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

280,000.000 0.000.151000Local7.755194
0.019471 0.00 0.00Base

0.00
0.00
0.00 42,280.00

5,451.83
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYZWTP901 HANG FAT GINSENG HLDGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

490,000.000 0.000.170000Local7.755200
0.021921 0.00 0.00Base

0.00
0.00
0.00 83,300.00

10,741.18

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BYZZQ9903 LANDING INTERNATIONAL DEVELO 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

925,000.000 0.000.158000Local7.755200
0.020373 0.00 0.00Base

0.00
0.00
0.00 146,150.00

18,845.42

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BZ060Z902 BEP INTERNATIONAL  PARALLEL 08 Aug 2016COMMON STOCK HKD.000 08 Aug 2016

1,110,000.000 0.000.410000Local7.755199
0.052868 0.00 0.00Base

0.00
0.00
0.00 455,100.00

58,683.21

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BZBGB3907 CHINA SOFT POWER TECHNOLOGY 08 Aug 2016COMMON STOCK HKD.01 08 Aug 2016

280,000.000 0.000.246000Local7.755202
0.031721 0.00 0.00Base

0.00
0.00
0.00 68,880.00

8,881.78

0.0025,956,384.000 Local
0.00Base

0.00
0.00

254.17
32.77

33,967,967.17
4,380,019.49

HONG KONG DOLLAR Total

JAPANESE YEN

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601004005 AICA KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.002,366.000000Local101.745004
23.254213 0.00 0.00Base

0.00
0.00
0.00 10,883,600.00

106,969.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601009004 AICHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00739.000000Local101.744979
7.263258 0.00 0.00Base

0.00
0.00
0.00 1,921,400.00

18,884.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601020001 AICHI STEEL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00513.000000Local101.745003
5.042017 0.00 0.00Base

0.00
0.00
0.00 4,617,000.00

45,378.15

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN
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900.000 0.005,130.000000Local101.745003
50.420167 0.00 0.00Base

0.00
0.00
0.00 4,617,000.00

45,378.15
601020001 Total

0.00 0.000.00 9,234,000.009,900.000 Local

0.00 0.00 0.00 90,756.30Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601032006 AIDA ENGINEERING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00842.000000Local101.745006
8.275590 0.00 0.00Base

0.00
0.00
0.00 3,536,400.00

34,757.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601064900 AISAN INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00750.000000Local101.745022
7.371368 0.00 0.00Base

0.00
0.00
0.00 1,875,000.00

18,428.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601120009 AKEBONO BRAKE INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.00190.000000Local101.744986
1.867414 0.00 0.00Base

0.00
0.00
0.00 1,368,000.00

13,445.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601165004 AKITA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00309.000000Local101.744989
3.037005 0.00 0.00Base

0.00
0.00
0.00 4,017,000.00

39,481.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601210909 ATOM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,700.000 0.00681.000000Local101.744995
6.693204 0.00 0.00Base

0.00
0.00
0.00 5,243,700.00

51,537.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601692908 NISHIMATSUYA CHAIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,382.000000Local101.744997
13.582978 0.00 0.00Base

0.00
0.00
0.00 5,528,000.00

54,331.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601941909 AIFUL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

28,600.000 0.00306.000000Local101.744997
3.007519 0.00 0.00Base

0.00
0.00
0.00 8,751,600.00

86,015.04
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5602148009 ALPINE ELECTRONICS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.001,135.000000Local101.745010
11.155338 0.00 0.00Base

0.00
0.00
0.00 3,859,000.00

37,928.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5602730004 AMANO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.001,546.000000Local101.745005
15.194849 0.00 0.00Base

0.00
0.00
0.00 8,503,000.00

83,571.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5603654906 NET ONE SYSTEMS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,700.000 0.00658.000000Local101.745008
6.467148 0.00 0.00Base

0.00
0.00
0.00 4,408,600.00

43,329.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604260901 ZENSHO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,800.000 0.001,644.000000Local101.744999
16.158042 0.00 0.00Base

0.00
0.00
0.00 12,823,200.00

126,032.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604410001 ANRITSU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,700.000 0.00561.000000Local101.745004
5.513784 0.00 0.00Base

0.00
0.00
0.00 7,124,700.00

70,025.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604413906 RESORTTRUST INC 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.002,264.000000Local101.744997
22.251708 0.00 0.00Base

0.00
0.00
0.00 16,300,800.00

160,212.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604575001 AOKI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.001,135.000000Local101.744999
11.155339 0.00 0.00Base

0.00
0.00
0.00 3,745,500.00

36,812.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604582007 AOMORI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00304.000000Local101.745002
2.987862 0.00 0.00Base

0.00
0.00
0.00 5,168,000.00

50,793.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604587006 AOYAMA TRADING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.003,580.000000Local101.744998 0.00 0.00 15,036,000.00
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35.186005 0.00 0.00Base 0.00 147,781.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604692905 TOMY COMPANY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,100.000 0.00887.000000Local101.744992
8.717874 0.00 0.00Base

0.00
0.00
0.00 5,410,700.00

53,179.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604800904 ARCLAND SAKAMOTO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,117.000000Local101.745014
10.978425 0.00 0.00Base

0.00
0.00
0.00 2,234,000.00

21,956.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604963900 ARIAKE JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.004,985.000000Local101.744998
48.995038 0.00 0.00Base

0.00
0.00
0.00 7,976,000.00

78,392.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605091909 ADVAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00797.000000Local101.745027
7.833307 0.00 0.00Base

0.00
0.00
0.00 1,195,500.00

11,749.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605478007 ASAHI DIAMOND INDUSTRIAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00836.000000Local101.745012
8.216619 0.00 0.00Base

0.00
0.00
0.00 3,511,200.00

34,509.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605490002 ADEKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,100.000 0.001,383.000000Local101.745005
13.592805 0.00 0.00Base

0.00
0.00
0.00 11,202,300.00

110,101.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605605005 ASATSU DK INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.002,412.000000Local101.745002
23.706324 0.00 0.00Base

0.00
0.00
0.00 6,994,800.00

68,748.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5606842003 AUTOBACS SEVEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.001,510.000000Local101.744997
14.841025 0.00 0.00Base

0.00
0.00
0.00 9,815,000.00

96,466.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5606896009 AWA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016
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17,000.000 0.00623.000000Local101.744997
6.123151 0.00 0.00Base

0.00
0.00
0.00 10,591,000.00

104,093.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607035904 BELLUNA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00626.000000Local101.744978
6.152638 0.00 0.00Base

0.00
0.00
0.00 2,316,200.00

22,764.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607147907 NISSIN KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,463.000000Local101.744995
14.379086 0.00 0.00Base

0.00
0.00
0.00 5,120,500.00

50,326.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607506003 BANDO CHEMICAL INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016

6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 CANCEL

-6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 -2,868,000.00

-28,188.12

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

3,000.000 0.00956.000000Local101.744990
9.396040 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12
607506003 Total

0.00 0.000.00 5,736,000.009,000.000 Local

0.00 0.00 0.00 56,376.24Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607635000 BANK OF THE RYUKYUS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,075.000000Local101.744998
10.565630 0.00 0.00Base

0.00
0.00
0.00 3,225,000.00

31,696.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607644002 BANK OF SAGA LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016
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11,000.000 0.00232.000000Local101.745015
2.280210 0.00 0.00Base

0.00
0.00
0.00 2,552,000.00

25,082.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607979903 JUSTSYSTEMS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00842.000000Local101.744983
8.275592 0.00 0.00Base

0.00
0.00
0.00 2,189,200.00

21,516.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608313904 TAKAMATSU CONSTRUCTION GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,340.000000Local101.745008
22.998671 0.00 0.00Base

0.00
0.00
0.00 3,276,000.00

32,198.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608370904 FUJI SEAL INTERNATIONAL INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.003,925.000000Local101.744993
38.576837 0.00 0.00Base

0.00
0.00
0.00 7,457,500.00

73,295.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608901906 C UYEMURA + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.004,490.000000Local101.744983
44.129940 0.00 0.00Base

0.00
0.00
0.00 2,245,000.00

22,064.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5609349907 JAPAN LIFELINE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.004,795.000000Local101.744996
47.127625 0.00 0.00Base

0.00
0.00
0.00 3,836,000.00

37,702.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5609891908 BELC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,935.000000Local101.744998
38.675120 0.00 0.00Base

0.00
0.00
0.00 3,935,000.00

38,675.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5610502908 TOPPAN FORMS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.001,120.000000Local101.744989
11.007913 0.00 0.00Base

0.00
0.00
0.00 4,256,000.00

41,830.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5610817900 HARMONIC DRIVE SYSTEMS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,927.000000Local101.744994
28.768000 0.00 0.00Base

0.00
0.00
0.00 7,317,500.00

71,920.00
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5611177908 SAIZERIYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,278.000000Local101.744994
22.389308 0.00 0.00Base

0.00
0.00
0.00 5,695,000.00

55,973.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5611773904 OBARA GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.004,175.000000Local101.744998
41.033958 0.00 0.00Base

0.00
0.00
0.00 5,010,000.00

49,240.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5611944901 SUMITOMO REAL ESTATE SALES 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,029.000000Local101.744988
19.942014 0.00 0.00Base

0.00
0.00
0.00 2,840,600.00

27,918.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612334904 GOLDCREST CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,584.000000Local101.745012
15.568331 0.00 0.00Base

0.00
0.00
0.00 2,059,200.00

20,238.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612392902 MEGACHIPS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,448.000000Local101.745027
14.231654 0.00 0.00Base

0.00
0.00
0.00 1,882,400.00

18,501.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612671909 J TRUST CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.00743.000000Local101.744989
7.302571 0.00 0.00Base

0.00
0.00
0.00 4,086,500.00

40,164.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612689901 UNIVERSAL ENTERTAINMENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,560.000000Local101.745011
25.160939 0.00 0.00Base

0.00
0.00
0.00 4,608,000.00

45,289.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612733907 VT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,300.000 0.00515.000000Local101.745016
5.061673 0.00 0.00Base

0.00
0.00
0.00 3,244,500.00

31,888.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612907907 AVEX GROUP HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.001,315.000000Local101.745001 0.00 0.00 3,682,000.00
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12.924468 0.00 0.00Base 0.00 36,188.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612915900 RELIA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.00954.000000Local101.744992
9.376383 0.00 0.00Base

0.00
0.00
0.00 3,339,000.00

32,817.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613126903 FANCL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,708.000000Local101.745000
16.787066 0.00 0.00Base

0.00
0.00
0.00 5,465,600.00

53,718.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613522903 MUSASHI SEIMITSU INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,145.000000Local101.745002
21.082117 0.00 0.00Base

0.00
0.00
0.00 3,861,000.00

37,947.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613637909 IDOM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.00572.000000Local101.744996
5.621898 0.00 0.00Base

0.00
0.00
0.00 3,031,600.00

29,796.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613773902 ZERIA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,609.000000Local101.744994
15.814046 0.00 0.00Base

0.00
0.00
0.00 3,861,600.00

37,953.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614155901 FUNAI ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00814.000000Local101.744998
8.000393 0.00 0.00Base

0.00
0.00
0.00 1,221,000.00

12,000.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614545903 TAIHO KOGYO CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,075.000000Local101.744966
10.565633 0.00 0.00Base

0.00
0.00
0.00 1,290,000.00

12,678.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614945905 KOBAYASHI PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.004,680.000000Local101.745002
45.997345 0.00 0.00Base

0.00
0.00
0.00 20,592,000.00

202,388.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5615246006 BUNKA SHUTTER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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4,400.000 0.00709.000000Local101.744987
6.968402 0.00 0.00Base

0.00
0.00
0.00 3,119,600.00

30,660.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5616005005 CKD CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00934.000000Local101.745004
9.179812 0.00 0.00Base

0.00
0.00
0.00 3,922,800.00

38,555.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5616328902 COCA COLA WEST CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.002,620.000000Local101.745001
25.750651 0.00 0.00Base

0.00
0.00
0.00 15,458,000.00

151,928.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5616659900 UNITED ARROWS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.003,015.000000Local101.745003
29.632905 0.00 0.00Base

0.00
0.00
0.00 6,030,000.00

59,265.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617016902 GMO INTERNET INC 08 Aug 2016COMMON STOCK 08 Aug 2016

6,400.000 0.001,379.000000Local101.744995
13.553492 0.00 0.00Base

0.00
0.00
0.00 8,825,600.00

86,742.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617239009 CANON ELECTRONICS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,534.000000Local101.745012
15.076906 0.00 0.00Base

0.00
0.00
0.00 2,454,400.00

24,123.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617245006 CANON MARKETING JAPAN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,800.000 0.001,767.000000Local101.745006
17.366946 0.00 0.00Base

0.00
0.00
0.00 8,481,600.00

83,361.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617369004 CAPCOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,943.000000Local101.744995
19.096763 0.00 0.00Base

0.00
0.00
0.00 7,772,000.00

76,387.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617385901 HIDAY HIDAKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,420.000000Local101.745011
23.784950 0.00 0.00Base

0.00
0.00
0.00 2,904,000.00

28,541.94
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Broker NameTrd Date Stl Date
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Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617390901 RELO GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.0015,340.000000Local101.745001
150.769078 0.00 0.00Base

0.00
0.00
0.00 13,806,000.00

135,692.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617455902 SIIX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,360.000000Local101.745000
33.023736 0.00 0.00Base

0.00
0.00
0.00 4,704,000.00

46,233.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617461900 COLOWIDE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.001,855.000000Local101.745005
18.231853 0.00 0.00Base

0.00
0.00
0.00 8,718,500.00

85,689.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617462908 OBIC BUSINESS CONSULTANTS 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.005,020.000000Local101.745001
49.339033 0.00 0.00Base

0.00
0.00
0.00 4,518,000.00

44,405.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5618330906 CORONA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,015.000000Local101.745021
9.975918 0.00 0.00Base

0.00
0.00
0.00 1,116,500.00

10,973.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5618430003 CENTRAL GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.00412.000000Local101.745004
4.049339 0.00 0.00Base

0.00
0.00
0.00 7,416,000.00

72,888.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619058001 CHIBA KOGYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00388.000000Local101.745031
3.813454 0.00 0.00Base

0.00
0.00
0.00 1,435,600.00

14,109.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619064009 KEIYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00400.000000Local101.745003
3.931397 0.00 0.00Base

0.00
0.00
0.00 8,000,000.00

78,627.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619170004 CHIYODA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00720.000000Local101.744997 0.00 0.00 10,080,000.00
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7.076515 0.00 0.00Base 0.00 99,071.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619180003 CHIYODA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,309.000000Local101.744987
22.693993 0.00 0.00Base

0.00
0.00
0.00 3,232,600.00

31,771.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619182900 CHIYODA INTEGRE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.002,015.000000Local101.745010
19.804411 0.00 0.00Base

0.00
0.00
0.00 1,813,500.00

17,823.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619277007 CHOFU SEISAKUSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.002,478.000000Local101.744994
24.355007 0.00 0.00Base

0.00
0.00
0.00 3,717,000.00

36,532.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619350002 CHORI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,493.000000Local101.744967
14.673944 0.00 0.00Base

0.00
0.00
0.00 1,343,700.00

13,206.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619586001 CHUDENKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,049.000000Local101.745009
20.138580 0.00 0.00Base

0.00
0.00
0.00 5,122,500.00

50,346.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619600000 CHUGOKU MARINE PAINTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00695.000000Local101.745007
6.830802 0.00 0.00Base

0.00
0.00
0.00 3,475,000.00

34,154.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619655905 AICHI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.004,690.000000Local101.744995
46.095633 0.00 0.00Base

0.00
0.00
0.00 2,814,000.00

27,657.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619659006 CHUKYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00229.000000Local101.744993
2.250725 0.00 0.00Base

0.00
0.00
0.00 1,832,000.00

18,005.80

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN
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800.000 0.002,290.000000Local101.744993
22.507250 0.00 0.00Base

0.00
0.00
0.00 1,832,000.00

18,005.80
619659006 Total

0.00 0.000.00 3,664,000.008,800.000 Local

0.00 0.00 0.00 36,011.60Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619730005 CITIZEN WATCH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,300.000 0.00516.000000Local101.744998
5.071502 0.00 0.00Base

0.00
0.00
0.00 13,054,800.00

128,309.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619787906 BML INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.004,600.000000Local101.745000
45.211067 0.00 0.00Base

0.00
0.00
0.00 4,140,000.00

40,689.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619974900 COSEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,097.000000Local101.745015
10.781855 0.00 0.00Base

0.00
0.00
0.00 2,194,000.00

21,563.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620019901 ITOCHU TECHNO SOLUTIONS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.002,433.000000Local101.744996
23.912724 0.00 0.00Base

0.00
0.00
0.00 10,218,600.00

100,433.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620116004 CLARION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00272.000000Local101.745002
2.673350 0.00 0.00Base

0.00
0.00
0.00 2,448,000.00

24,060.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620194902 MTI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00635.000000Local101.745015
6.241092 0.00 0.00Base

0.00
0.00
0.00 1,587,500.00

15,602.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5620351007 CLEANUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00818.000000Local101.745006
8.039707 0.00 0.00Base

0.00
0.00
0.00 1,227,000.00

12,059.56
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5620786905 ICHIBANYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.003,240.000000Local101.744995
31.844318 0.00 0.00Base

0.00
0.00
0.00 3,564,000.00

35,028.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5621185909 YOSHINOYA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK

5,900.000 0.001,434.000000Local101.744995
14.094059 0.00 0.00Base

0.00
0.00
0.00 8,460,600.00

83,154.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 CANCEL

-5,900.000 0.001,434.000000Local101.744995
14.094059 0.00 0.00Base

0.00
0.00
0.00 -8,460,600.00

-83,154.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

5,900.000 0.001,434.000000Local101.744995
14.094059 0.00 0.00Base

0.00
0.00
0.00 8,460,600.00

83,154.95
621185909 Total

0.00 0.000.00 8,460,600.005,900.000 Local

0.00 0.00 0.00 83,154.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5621240902 PC DEPOT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,298.000000Local101.745008
12.757383 0.00 0.00Base

0.00
0.00
0.00 2,985,400.00

29,341.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5622050904 CYBERAGENT INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.005,600.000000Local101.745001
55.039559 0.00 0.00Base

0.00
0.00
0.00 24,640,000.00

242,174.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5622158905 FUTURE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00739.000000Local101.744963
7.263259 0.00 0.00Base

0.00
0.00
0.00 1,256,300.00

12,347.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5623599909 DOSHISHA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,873.000000Local101.745002
18.408767 0.00 0.00Base

0.00
0.00
0.00 3,371,400.00

33,135.78
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5624836904 ROUND ONE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.00665.000000Local101.745007
6.535947 0.00 0.00Base

0.00
0.00
0.00 3,657,500.00

35,947.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624912903 AIN HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.006,890.000000Local101.745001
67.718315 0.00 0.00Base

0.00
0.00
0.00 13,780,000.00

135,436.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624989000 DAIDO METAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,073.000000Local101.745007
10.545972 0.00 0.00Base

0.00
0.00
0.00 2,682,500.00

26,364.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625002001 DAIFUKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.001,981.000000Local101.745002
19.470244 0.00 0.00Base

0.00
0.00
0.00 16,244,200.00

159,656.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625018007 DAIICHI JITSUGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00464.000000Local101.745015
4.560420 0.00 0.00Base

0.00
0.00
0.00 1,392,000.00

13,681.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625029004 ENPLAS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,920.000000Local101.744996
28.699200 0.00 0.00Base

0.00
0.00
0.00 2,044,000.00

20,089.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625036009 DAIHO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00520.000000Local101.745011
5.110816 0.00 0.00Base

0.00
0.00
0.00 3,640,000.00

35,775.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625040001 DAIKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00363.000000Local101.744987
3.567743 0.00 0.00Base

0.00
0.00
0.00 2,178,000.00

21,406.46

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,200.000 0.001,815.000000Local101.744987 0.00 0.00 2,178,000.00
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17.838717 0.00 0.00Base 0.00 21,406.46
625040001 Total

0.00 0.000.00 4,356,000.007,200.000 Local

0.00 0.00 0.00 42,812.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625041900 EXEDY CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,300.000000Local101.745000
22.605533 0.00 0.00Base

0.00
0.00
0.00 5,520,000.00

54,253.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625062005 DAIDO STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,000.000 0.00439.000000Local101.744999
4.314708 0.00 0.00Base

0.00
0.00
0.00 10,975,000.00

107,867.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625082003 DIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.002,344.000000Local101.744998
23.037988 0.00 0.00Base

0.00
0.00
0.00 16,876,800.00

165,873.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625095005 DAIKYO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00177.000000Local101.744994
1.739643 0.00 0.00Base

0.00
0.00
0.00 4,248,000.00

41,751.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625096003 DAINICHISEIKA COLOR + CHEM 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00442.000000Local101.744996
4.344194 0.00 0.00Base

0.00
0.00
0.00 2,210,000.00

21,720.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625102009 SCREEN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.001,181.000000Local101.745000
11.607450 0.00 0.00Base

0.00
0.00
0.00 20,077,000.00

197,326.65

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

3,400.000 0.005,905.000000Local101.745000
58.037250 0.00 0.00Base

0.00
0.00
0.00 20,077,000.00

197,326.65
625102009 Total

0.00 0.000.00 40,154,000.0020,400.000 Local
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0.00 0.00 0.00 394,653.30Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625114004 DAISHI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00383.000000Local101.744995
3.764313 0.00 0.00Base

0.00
0.00
0.00 9,192,000.00

90,343.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625142005 DAIWABO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00225.000000Local101.745005
2.211411 0.00 0.00Base

0.00
0.00
0.00 2,925,000.00

28,748.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625177001 DAIWA INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00862.000000Local101.744999
8.472161 0.00 0.00Base

0.00
0.00
0.00 1,982,600.00

19,485.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625313903 DAIICHIKOSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.004,315.000000Local101.745002
42.409945 0.00 0.00Base

0.00
0.00
0.00 14,239,500.00

139,952.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625569900 DTS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,017.000000Local101.745006
19.824069 0.00 0.00Base

0.00
0.00
0.00 3,227,200.00

31,718.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625901905 SUGI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.005,060.000000Local101.745000
49.732174 0.00 0.00Base

0.00
0.00
0.00 17,204,000.00

169,089.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626260004 DENKI KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00520.000000Local101.744975
5.110818 0.00 0.00Base

0.00
0.00
0.00 2,080,000.00

20,443.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626316905 DAISEKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,851.000000Local101.744997
18.192541 0.00 0.00Base

0.00
0.00
0.00 5,923,200.00

58,216.13

Books Closed Prepared by State StreetPage 3043



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626377006 DENYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,005.000000Local101.745020
9.877633 0.00 0.00Base

0.00
0.00
0.00 1,206,000.00

11,853.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626543003 DESCENTE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.001,109.000000Local101.745014
10.899797 0.00 0.00Base

0.00
0.00
0.00 3,770,600.00

37,059.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627094006 DISCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.0011,130.000000Local101.745001
109.391124 0.00 0.00Base

0.00
0.00
0.00 27,825,000.00

273,477.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627107907 NAKANISHI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.003,480.000000Local101.745006
34.203153 0.00 0.00Base

0.00
0.00
0.00 5,916,000.00

58,145.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627371909 DAISYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,525.000000Local101.745010
14.988450 0.00 0.00Base

0.00
0.00
0.00 1,220,000.00

11,990.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627830003 DOWA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00549.000000Local101.744997
5.395843 0.00 0.00Base

0.00
0.00
0.00 12,078,000.00

118,708.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5627971906 SOGO MEDICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.003,620.000000Local101.744983
35.579150 0.00 0.00Base

0.00
0.00
0.00 2,172,000.00

21,347.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628068900 SAN A CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.004,660.000000Local101.745003
45.800775 0.00 0.00Base

0.00
0.00
0.00 7,456,000.00

73,281.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628221905 KINTETSU WORLD EXPRESS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.001,412.000000Local101.745006 0.00 0.00 4,094,800.00
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13.877831 0.00 0.00Base 0.00 40,245.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628741902 TV ASAHI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,754.000000Local101.744992
17.239178 0.00 0.00Base

0.00
0.00
0.00 3,157,200.00

31,030.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5628978900 CAWACHI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,383.000000Local101.744993
23.421300 0.00 0.00Base

0.00
0.00
0.00 2,621,300.00

25,763.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629140906 ROLAND DG CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.002,110.000000Local101.744988
20.738122 0.00 0.00Base

0.00
0.00
0.00 1,899,000.00

18,664.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629449901 ASKUL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.003,560.000000Local101.745009
34.989431 0.00 0.00Base

0.00
0.00
0.00 5,696,000.00

55,983.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629597907 INFO SERVICES INTL DENTSU 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,943.000000Local101.744973
19.096767 0.00 0.00Base

0.00
0.00
0.00 1,748,700.00

17,187.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629655903 GEO HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,432.000000Local101.745012
14.074400 0.00 0.00Base

0.00
0.00
0.00 3,436,800.00

33,778.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629670902 EAGLE INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,169.000000Local101.745022
11.489506 0.00 0.00Base

0.00
0.00
0.00 2,104,200.00

20,681.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630001907 ADASTRIA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,456.000000Local101.744996
24.138779 0.00 0.00Base

0.00
0.00
0.00 5,894,400.00

57,933.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630187904 TOEI ANIMATION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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400.000 0.005,410.000000Local101.744992
53.172150 0.00 0.00Base

0.00
0.00
0.00 2,164,000.00

21,268.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630270007 EBARA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

39,000.000 0.00517.000000Local101.745000
5.081331 0.00 0.00Base

0.00
0.00
0.00 20,163,000.00

198,171.90

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

7,800.000 0.002,585.000000Local101.745000
25.406654 0.00 0.00Base

0.00
0.00
0.00 20,163,000.00

198,171.90
630270007 Total

0.00 0.000.00 40,326,000.0046,800.000 Local

0.00 0.00 0.00 396,343.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630549905 NIHON TRIM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

400.000 0.006,060.000000Local101.744985
59.560675 0.00 0.00Base

0.00
0.00
0.00 2,424,000.00

23,824.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630711000 EIKEN CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,439.000000Local101.745010
23.971692 0.00 0.00Base

0.00
0.00
0.00 2,926,800.00

28,766.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630716009 EIGHTEENTH BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00277.000000Local101.744992
2.722493 0.00 0.00Base

0.00
0.00
0.00 3,047,000.00

29,947.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630926004 SQUARE ENIX HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.003,140.000000Local101.744998
30.861468 0.00 0.00Base

0.00
0.00
0.00 23,550,000.00

231,461.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630942902 DIGITAL GARAGE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,889.000000Local101.745006
18.566022 0.00 0.00Base

0.00
0.00
0.00 6,044,800.00

59,411.27
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5630982007 DENKA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

39,000.000 0.00416.000000Local101.744998
4.088653 0.00 0.00Base

0.00
0.00
0.00 16,224,000.00

159,457.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5632770004 EZAKI GLICO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.005,830.000000Local101.745000
57.300113 0.00 0.00Base

0.00
0.00
0.00 22,737,000.00

223,470.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5632785903 ITOCHU SHOKUHIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

400.000 0.003,955.000000Local101.744971
38.871700 0.00 0.00Base

0.00
0.00
0.00 1,582,000.00

15,548.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5632994000 FP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.005,250.000000Local101.745003
51.599586 0.00 0.00Base

0.00
0.00
0.00 11,025,000.00

108,359.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633008008 LINTEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.002,090.000000Local101.745005
20.541549 0.00 0.00Base

0.00
0.00
0.00 9,405,000.00

92,436.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633286901 FCC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.002,082.000000Local101.745003
20.462921 0.00 0.00Base

0.00
0.00
0.00 5,829,600.00

57,296.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633589908 RAYSUM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.00699.000000Local101.744975
6.870118 0.00 0.00Base

0.00
0.00
0.00 768,900.00

7,557.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633863907 WOWOW INC 08 Aug 2016COMMON STOCK 08 Aug 2016

474.000 0.002,629.000000Local101.744975
25.839114 0.00 0.00Base

0.00
0.00
0.00 1,246,146.00

12,247.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634122907 USEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,500.000 0.00308.000000Local101.745016 0.00 0.00 2,618,000.00
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3.027175 0.00 0.00Base 0.00 25,730.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634596902 KURA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.005,250.000000Local101.744997
51.599589 0.00 0.00Base

0.00
0.00
0.00 4,725,000.00

46,439.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634771901 FUSO CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,577.000000Local101.744979
15.499536 0.00 0.00Base

0.00
0.00
0.00 1,734,700.00

17,049.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5634900005 FOSTER ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,807.000000Local101.745009
17.760085 0.00 0.00Base

0.00
0.00
0.00 3,614,000.00

35,520.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635275902 EN JAPAN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,716.000000Local101.744995
16.865694 0.00 0.00Base

0.00
0.00
0.00 3,088,800.00

30,358.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635417900 MANI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,978.000000Local101.745000
19.440759 0.00 0.00Base

0.00
0.00
0.00 3,362,600.00

33,049.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635500002 FUDO TETRA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,700.000 0.00168.000000Local101.744996
1.651187 0.00 0.00Base

0.00
0.00
0.00 2,301,600.00

22,621.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635511009 FUJICCO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,419.000000Local101.744996
23.775125 0.00 0.00Base

0.00
0.00
0.00 3,870,400.00

38,040.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635518905 FUJIMORI KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,076.000000Local101.745005
20.403950 0.00 0.00Base

0.00
0.00
0.00 2,491,200.00

24,484.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635521909 FUKUSHIMA INDUSTRIES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,100.000 0.003,265.000000Local101.745005
32.090027 0.00 0.00Base

0.00
0.00
0.00 3,591,500.00

35,299.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635527906 FUJIMI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,316.000000Local101.744973
12.934300 0.00 0.00Base

0.00
0.00
0.00 1,842,400.00

18,108.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635554900 COCA COLA EAST JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,600.000 0.001,900.000000Local101.745003
18.674136 0.00 0.00Base

0.00
0.00
0.00 10,640,000.00

104,575.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635624000 FUJI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,125.000000Local101.744986
20.885550 0.00 0.00Base

0.00
0.00
0.00 2,975,000.00

29,239.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635649007 FUJI KYUKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,222.000000Local101.745006
12.010418 0.00 0.00Base

0.00
0.00
0.00 4,888,000.00

48,041.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635659006 FUJI MACHINE MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,400.000 0.001,010.000000Local101.744996
9.926778 0.00 0.00Base

0.00
0.00
0.00 6,464,000.00

63,531.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635660004 FUJIBO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00288.000000Local101.744988
2.830606 0.00 0.00Base

0.00
0.00
0.00 2,304,000.00

22,644.85

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

800.000 0.002,880.000000Local101.744988
28.306063 0.00 0.00Base

0.00
0.00
0.00 2,304,000.00

22,644.85
635660004 Total

0.00 0.000.00 4,608,000.008,800.000 Local

0.00 0.00 0.00 45,289.70Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5635670003 FUJIKURA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00549.000000Local101.745001
5.395843 0.00 0.00Base

0.00
0.00
0.00 13,176,000.00

129,500.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635682008 FUJITEC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.001,000.000000Local101.744999
9.828493 0.00 0.00Base

0.00
0.00
0.00 4,200,000.00

41,279.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635684004 FUJI OIL HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.002,005.000000Local101.745000
19.706128 0.00 0.00Base

0.00
0.00
0.00 10,025,000.00

98,530.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635692007 FUJITA KANKO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00355.000000Local101.745028
3.489114 0.00 0.00Base

0.00
0.00
0.00 1,775,000.00

17,445.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635696008 FUJIYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00198.000000Local101.745024
1.946041 0.00 0.00Base

0.00
0.00
0.00 1,782,000.00

17,514.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635699002 FUKUDA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,089.000000Local101.744987
10.703230 0.00 0.00Base

0.00
0.00
0.00 2,178,000.00

21,406.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635700008 FUJI SOFT INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,420.000000Local101.745011
23.784950 0.00 0.00Base

0.00
0.00
0.00 4,356,000.00

42,812.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635701907 FUKUDA DENSHI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.005,910.000000Local101.744987
58.086400 0.00 0.00Base

0.00
0.00
0.00 2,955,000.00

29,043.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635712003 FUKUYAMA TRANSPORTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00572.000000Local101.745007 0.00 0.00 6,864,000.00
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5.621898 0.00 0.00Base 0.00 67,462.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635736002 FUNAI SOKEN HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.001,423.000000Local101.744983
13.985948 0.00 0.00Base

0.00
0.00
0.00 2,988,300.00

29,370.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635756000 FURUKAWA ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,000.000 0.00261.000000Local101.745000
2.565237 0.00 0.00Base

0.00
0.00
0.00 15,399,000.00

151,348.96

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

5,900.000 0.002,610.000000Local101.745000
25.652366 0.00 0.00Base

0.00
0.00
0.00 15,399,000.00

151,348.96
635756000 Total

0.00 0.000.00 30,798,000.0064,900.000 Local

0.00 0.00 0.00 302,697.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635760002 FURUKAWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,000.000 0.00165.000000Local101.745007
1.621701 0.00 0.00Base

0.00
0.00
0.00 4,125,000.00

40,542.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635773005 FUTABA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,818.000000Local101.744999
17.868200 0.00 0.00Base

0.00
0.00
0.00 4,545,000.00

44,670.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635774003 FUTABA INDUSTRIAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.00483.000000Local101.744996
4.747162 0.00 0.00Base

0.00
0.00
0.00 2,173,500.00

21,362.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635957905 DA CONSORTIUM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00907.000000Local101.745020
8.914441 0.00 0.00Base

0.00
0.00
0.00 1,541,900.00

15,154.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636428005 FUJITSU GENERAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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5,000.000 0.002,208.000000Local101.745000
21.701312 0.00 0.00Base

0.00
0.00
0.00 11,040,000.00

108,506.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636748907 EPS HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,265.000000Local101.744995
12.433044 0.00 0.00Base

0.00
0.00
0.00 3,162,500.00

31,082.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636861007 GIKEN LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,804.000000Local101.745006
17.730600 0.00 0.00Base

0.00
0.00
0.00 1,623,600.00

15,957.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637389909 MATSUI SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,300.000 0.00900.000000Local101.745006
8.845643 0.00 0.00Base

0.00
0.00
0.00 8,370,000.00

82,264.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637422007 GLORY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.003,315.000000Local101.744999
32.581454 0.00 0.00Base

0.00
0.00
0.00 17,238,000.00

169,423.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637434002 GODO STEEL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00176.000000Local101.744984
1.729815 0.00 0.00Base

0.00
0.00
0.00 1,408,000.00

13,838.52

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

800.000 0.001,760.000000Local101.744984
17.298150 0.00 0.00Base

0.00
0.00
0.00 1,408,000.00

13,838.52
637434002 Total

0.00 0.000.00 2,816,000.008,800.000 Local

0.00 0.00 0.00 27,677.04Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637499906 DYDO DRINCO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.005,080.000000Local101.745001
49.928743 0.00 0.00Base

0.00
0.00
0.00 3,556,000.00

34,950.12
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5637616004 GOLDWIN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.005,320.000000Local101.745003
52.287580 0.00 0.00Base

0.00
0.00
0.00 2,660,000.00

26,143.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637742909 SEPTENI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.002,531.000000Local101.745008
24.875913 0.00 0.00Base

0.00
0.00
0.00 3,796,500.00

37,313.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5638448902 PROTO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,169.000000Local101.744983
11.489510 0.00 0.00Base

0.00
0.00
0.00 1,169,000.00

11,489.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5638823906 AMUSE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,990.000000Local101.745004
19.558700 0.00 0.00Base

0.00
0.00
0.00 1,592,000.00

15,646.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5638852905 ELECOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,143.000000Local101.744993
21.062462 0.00 0.00Base

0.00
0.00
0.00 2,785,900.00

27,381.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639808005 GUNMA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

32,000.000 0.00409.000000Local101.745003
4.019853 0.00 0.00Base

0.00
0.00
0.00 13,088,000.00

128,635.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639870005 GUNZE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00301.000000Local101.744997
2.958376 0.00 0.00Base

0.00
0.00
0.00 4,214,000.00

41,417.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640043907 H I S CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.002,740.000000Local101.745000
26.930070 0.00 0.00Base

0.00
0.00
0.00 10,138,000.00

99,641.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640623906 ELEMATEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,971.000000Local101.745011 0.00 0.00 1,379,700.00
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19.371957 0.00 0.00Base 0.00 13,560.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640784005 MINATO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00156.000000Local101.745017
1.533245 0.00 0.00Base

0.00
0.00
0.00 2,028,000.00

19,932.18

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,300.000 0.001,560.000000Local101.745017
15.332446 0.00 0.00Base

0.00
0.00
0.00 2,028,000.00

19,932.18
640784005 Total

0.00 0.000.00 4,056,000.0014,300.000 Local

0.00 0.00 0.00 39,864.36Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640870002 H2O RETAILING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.001,319.000000Local101.744995
12.963783 0.00 0.00Base

0.00
0.00
0.00 9,892,500.00

97,228.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640882007 HANWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00558.000000Local101.745006
5.484299 0.00 0.00Base

0.00
0.00
0.00 8,370,000.00

82,264.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640897005 AXIAL RETAILING INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,220.000000Local101.744990
31.647750 0.00 0.00Base

0.00
0.00
0.00 4,508,000.00

44,306.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641175906 KENEDIX INC 08 Aug 2016COMMON STOCK 08 Aug 2016

23,900.000 0.00400.000000Local101.745001
3.931397 0.00 0.00Base

0.00
0.00
0.00 9,560,000.00

93,960.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641440003 HASEKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

25,100.000 0.001,021.000000Local101.744999
10.034891 0.00 0.00Base

0.00
0.00
0.00 25,627,100.00

251,875.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641480009 SEIKO HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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12,000.000 0.00328.000000Local101.744994
3.223746 0.00 0.00Base

0.00
0.00
0.00 3,936,000.00

38,684.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641635909 TAKARA LEBEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,400.000 0.00735.000000Local101.745004
7.223942 0.00 0.00Base

0.00
0.00
0.00 5,439,000.00

53,457.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641922901 SPARX GROUP CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.00177.000000Local101.745033
1.739643 0.00 0.00Base

0.00
0.00
0.00 1,327,500.00

13,047.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641958004 HEIWA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,100.000 0.002,063.000000Local101.745001
20.276180 0.00 0.00Base

0.00
0.00
0.00 10,521,300.00

103,408.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641960000 HEIWA REAL ESTATE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.001,265.000000Local101.745004
12.433043 0.00 0.00Base

0.00
0.00
0.00 3,542,000.00

34,812.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641961008 HEIWADO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,919.000000Local101.744992
18.860879 0.00 0.00Base

0.00
0.00
0.00 4,605,600.00

45,266.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641995907 SHIZUOKA GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.00752.000000Local101.745014
7.391026 0.00 0.00Base

0.00
0.00
0.00 3,233,600.00

31,781.41

GOLDMAN SACHS INTERNATIONAL JPY/JP531 Aug 2016 05 Sep 2016

2,900.000 0.00742.847586Local103.435000
7.181782 0.00 0.00Base

0.00
0.00
0.00 2,154,258.00

20,827.17
641995907 Total

0.00 0.000.00 5,387,858.007,200.000 Local

0.00 0.00 0.00 52,608.58Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5642189906 PAL GROUP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,278.000000Local101.744973
22.389313 0.00 0.00Base

0.00
0.00
0.00 1,822,400.00

17,911.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642536908 PILOT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.004,335.000000Local101.745001
42.606516 0.00 0.00Base

0.00
0.00
0.00 10,837,500.00

106,516.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642886006 HISAKA WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00824.000000Local101.745020
8.098676 0.00 0.00Base

0.00
0.00
0.00 1,400,800.00

13,767.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642915003 HITACHI CAPITAL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,906.000000Local101.745003
18.733107 0.00 0.00Base

0.00
0.00
0.00 8,577,000.00

84,298.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642918007 HITACHI KOKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00685.000000Local101.745001
6.732518 0.00 0.00Base

0.00
0.00
0.00 2,740,000.00

26,930.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642923007 HITACHI TRANSPORT SYSTEM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.001,830.000000Local101.745005
17.986141 0.00 0.00Base

0.00
0.00
0.00 7,137,000.00

70,145.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642930002 HITACHI ZOSEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00519.000000Local101.744995
5.100988 0.00 0.00Base

0.00
0.00
0.00 7,785,000.00

76,514.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642938005 HITACHI MAXELL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,600.000000Local101.745006
15.725588 0.00 0.00Base

0.00
0.00
0.00 5,120,000.00

50,321.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642968002 MIYAZAKI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00272.000000Local101.745002 0.00 0.00 3,808,000.00
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2.673350 0.00 0.00Base 0.00 37,426.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643132004 HOKKAIDO ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

16,300.000 0.00783.000000Local101.745001
7.695710 0.00 0.00Base

0.00
0.00
0.00 12,762,900.00

125,440.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643236003 HOKKOKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00307.000000Local101.744997
3.017347 0.00 0.00Base

0.00
0.00
0.00 7,061,000.00

69,398.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643271901 HOKUTO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,831.000000Local101.745011
17.995968 0.00 0.00Base

0.00
0.00
0.00 3,478,900.00

34,192.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643308000 HOKUETSU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00218.000000Local101.745005
2.142611 0.00 0.00Base

0.00
0.00
0.00 3,270,000.00

32,139.17

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,500.000 0.002,180.000000Local101.745005
21.426113 0.00 0.00Base

0.00
0.00
0.00 3,270,000.00

32,139.17
643308000 Total

0.00 0.000.00 6,540,000.0016,500.000 Local

0.00 0.00 0.00 64,278.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643310006 HOKUETSU KISHU PAPER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,200.000 0.00706.000000Local101.744998
6.938916 0.00 0.00Base

0.00
0.00
0.00 7,907,200.00

77,715.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643794001 HORIBA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.004,325.000000Local101.745000
42.508231 0.00 0.00Base

0.00
0.00
0.00 13,840,000.00

136,026.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643797905 HIBIYA ENGINEERING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,600.000 0.001,641.000000Local101.745003
16.128556 0.00 0.00Base

0.00
0.00
0.00 2,625,600.00

25,805.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643904006 HOGY MEDICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.006,670.000000Local101.745002
65.556045 0.00 0.00Base

0.00
0.00
0.00 7,337,000.00

72,111.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643925902 AEON FANTASY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.002,208.000000Local101.744979
21.701317 0.00 0.00Base

0.00
0.00
0.00 1,324,800.00

13,020.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643981004 HOSIDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.00634.000000Local101.745000
6.231264 0.00 0.00Base

0.00
0.00
0.00 2,853,000.00

28,040.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644050007 HOUSE FOODS GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.002,285.000000Local101.745000
22.458106 0.00 0.00Base

0.00
0.00
0.00 11,425,000.00

112,290.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644771909 OSAKA TITANIUM TECHNOLOGIES 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.001,326.000000Local101.745011
13.032580 0.00 0.00Base

0.00
0.00
0.00 1,989,000.00

19,548.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645181900 EIZO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,435.000000Local101.745006
23.932379 0.00 0.00Base

0.00
0.00
0.00 3,409,000.00

33,505.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645578907 ITO EN LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.003,435.000000Local101.745001
33.760872 0.00 0.00Base

0.00
0.00
0.00 16,144,500.00

158,676.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645610007 IBIDEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.001,290.000000Local101.744998
12.678756 0.00 0.00Base

0.00
0.00
0.00 12,900,000.00

126,787.56
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5645649005 ICHIYOSHI SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00779.000000Local101.744990
7.656397 0.00 0.00Base

0.00
0.00
0.00 2,337,000.00

22,969.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645673005 IDEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.00900.000000Local101.744978
8.845645 0.00 0.00Base

0.00
0.00
0.00 1,980,000.00

19,460.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645688003 IHARA CHEMICAL INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,004.000000Local101.745016
9.867805 0.00 0.00Base

0.00
0.00
0.00 1,907,600.00

18,748.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645700006 IINO KAIUN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,300.000 0.00356.000000Local101.744988
3.498944 0.00 0.00Base

0.00
0.00
0.00 2,598,800.00

25,542.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645843004 ICOM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,958.000000Local101.745007
19.244188 0.00 0.00Base

0.00
0.00
0.00 1,566,400.00

15,395.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5645921909 INABA DENKI SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.003,505.000000Local101.745006
34.448865 0.00 0.00Base

0.00
0.00
0.00 8,061,500.00

79,232.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646112904 IRISO ELECTRONICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.005,250.000000Local101.745003
51.599586 0.00 0.00Base

0.00
0.00
0.00 3,675,000.00

36,119.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646160002 INABATA + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.00984.000000Local101.744986
9.671238 0.00 0.00Base

0.00
0.00
0.00 3,345,600.00

32,882.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646301002 INES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,127.000000Local101.744979 0.00 0.00 2,479,400.00
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11.076714 0.00 0.00Base 0.00 24,368.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646682005 ISEKI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00215.000000Local101.745011
2.113126 0.00 0.00Base

0.00
0.00
0.00 3,010,000.00

29,583.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646686006 ISHIHARA SANGYO KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,000.000 0.0064.000000Local101.745013
0.629023 0.00 0.00Base

0.00
0.00
0.00 1,664,000.00

16,354.61

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

2,600.000 0.00640.000000Local101.745013
6.290235 0.00 0.00Base

0.00
0.00
0.00 1,664,000.00

16,354.61
646686006 Total

0.00 0.000.00 3,328,000.0028,600.000 Local

0.00 0.00 0.00 32,709.22Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646759902 JCR PHARMACEUTICALS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,861.000000Local101.745004
28.119317 0.00 0.00Base

0.00
0.00
0.00 3,433,200.00

33,743.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646782003 ITOCHU ENEX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.00774.000000Local101.744994
7.607254 0.00 0.00Base

0.00
0.00
0.00 3,018,600.00

29,668.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646800003 ITOKI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00590.000000Local101.745013
5.798810 0.00 0.00Base

0.00
0.00
0.00 1,770,000.00

17,396.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646802009 BANK OF IWATE LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.004,055.000000Local101.745007
39.854536 0.00 0.00Base

0.00
0.00
0.00 5,677,000.00

55,796.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646814004 ANEST IWATA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,300.000 0.00934.000000Local101.744991
9.179813 0.00 0.00Base

0.00
0.00
0.00 2,148,200.00

21,113.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646815001 IZUMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.004,200.000000Local101.745003
41.279669 0.00 0.00Base

0.00
0.00
0.00 14,700,000.00

144,478.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646820001 IWATANI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00579.000000Local101.745000
5.690697 0.00 0.00Base

0.00
0.00
0.00 8,685,000.00

85,360.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646835900 JSP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,999.000000Local101.744985
19.647160 0.00 0.00Base

0.00
0.00
0.00 1,999,000.00

19,647.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646850008 JAPAN DIGITAL LABORATORY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.001,409.000000Local101.744998
13.848347 0.00 0.00Base

0.00
0.00
0.00 2,113,500.00

20,772.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646862003 JACCS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00460.000000Local101.744993
4.521107 0.00 0.00Base

0.00
0.00
0.00 4,600,000.00

45,211.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646878009 JAMCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,862.000000Local101.744980
18.300657 0.00 0.00Base

0.00
0.00
0.00 1,303,400.00

12,810.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647030006 JAPAN PULP + PAPER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00341.000000Local101.745010
3.351516 0.00 0.00Base

0.00
0.00
0.00 2,387,000.00

23,460.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647035005 JAPAN AVIATION ELECTRONICS 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.001,495.000000Local101.745000
14.693597 0.00 0.00Base

0.00
0.00
0.00 8,970,000.00

88,161.58
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5647036003 NIHON NOHYAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00519.000000Local101.745025
5.100986 0.00 0.00Base

0.00
0.00
0.00 1,920,300.00

18,873.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647052000 ORGANO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00402.000000Local101.745020
3.951053 0.00 0.00Base

0.00
0.00
0.00 1,206,000.00

11,853.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647054006 JEOL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00406.000000Local101.744993
3.990368 0.00 0.00Base

0.00
0.00
0.00 2,436,000.00

23,942.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647058007 NIPPON SHOKUBAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.005,950.000000Local101.745003
58.479530 0.00 0.00Base

0.00
0.00
0.00 13,685,000.00

134,502.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647059906 OSJB HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,300.000 0.00197.000000Local101.745024
1.936213 0.00 0.00Base

0.00
0.00
0.00 2,029,100.00

19,942.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647068006 JAPAN STEEL WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.00455.000000Local101.744999
4.471964 0.00 0.00Base

0.00
0.00
0.00 12,740,000.00

125,215.00

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

5,600.000 0.002,275.000000Local101.744999
22.359821 0.00 0.00Base

0.00
0.00
0.00 12,740,000.00

125,215.00
647068006 Total

0.00 0.000.00 25,480,000.0033,600.000 Local

0.00 0.00 0.00 250,430.00Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647070002 JAPAN WOOL TEXTILE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.00671.000000Local101.744994
6.594919 0.00 0.00Base

0.00
0.00
0.00 2,818,200.00

27,698.66
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5647074004 JAPAN RADIO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00276.000000Local101.744963
2.712665 0.00 0.00Base

0.00
0.00
0.00 1,104,000.00

10,850.66

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

800.000 0.001,380.000000Local101.744963
13.563325 0.00 0.00Base

0.00
0.00
0.00 1,104,000.00

10,850.66
647074004 Total

0.00 0.000.00 2,208,000.004,800.000 Local

0.00 0.00 0.00 21,701.32Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647076009 JAPAN SECURITIES FINANCE CO 08 Aug 2016COMMON STOCK 08 Aug 2016

7,300.000 0.00410.000000Local101.744996
4.029682 0.00 0.00Base

0.00
0.00
0.00 2,993,000.00

29,416.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647143007 JAFCO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.002,830.000000Local101.744997
27.814635 0.00 0.00Base

0.00
0.00
0.00 8,773,000.00

86,225.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647589902 JAPAN CASH MACHINE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,127.000000Local101.745028
11.076708 0.00 0.00Base

0.00
0.00
0.00 1,352,400.00

13,292.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647621903 AEON DELIGHT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,972.000000Local101.744998
29.210281 0.00 0.00Base

0.00
0.00
0.00 4,755,200.00

46,736.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647960004 JOSHIN DENKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00828.000000Local101.744984
8.137993 0.00 0.00Base

0.00
0.00
0.00 2,484,000.00

24,413.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647998004 JUROKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

27,000.000 0.00268.000000Local101.745006 0.00 0.00 7,236,000.00
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2.634036 0.00 0.00Base 0.00 71,118.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648032902 KAPPA CREATE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,234.000000Local101.745001
12.128360 0.00 0.00Base

0.00
0.00
0.00 2,468,000.00

24,256.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648057909 KEY COFFEE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,927.000000Local101.744992
18.939507 0.00 0.00Base

0.00
0.00
0.00 2,697,800.00

26,515.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648075000 KAGA ELECTRONICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,237.000000Local101.745023
12.157843 0.00 0.00Base

0.00
0.00
0.00 1,731,800.00

17,020.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648077006 KAGOME CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.002,556.000000Local101.745000
25.121628 0.00 0.00Base

0.00
0.00
0.00 16,614,000.00

163,290.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648092906 AS ONE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.004,175.000000Local101.744998
41.033958 0.00 0.00Base

0.00
0.00
0.00 5,010,000.00

49,240.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648164002 KAKEN PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.006,100.000000Local101.744998
59.953807 0.00 0.00Base

0.00
0.00
0.00 17,080,000.00

167,870.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648237006 KAMEDA SEIKA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.005,120.000000Local101.745003
50.321882 0.00 0.00Base

0.00
0.00
0.00 5,632,000.00

55,354.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648255008 KAMEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.00786.000000Local101.745021
7.725194 0.00 0.00Base

0.00
0.00
0.00 1,257,600.00

12,360.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648290005 KANAMOTO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,100.000 0.001,944.000000Local101.744997
19.106590 0.00 0.00Base

0.00
0.00
0.00 4,082,400.00

40,123.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648346005 KANEMATSU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

37,000.000 0.00159.000000Local101.745006
1.562730 0.00 0.00Base

0.00
0.00
0.00 5,883,000.00

57,821.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648358000 KANDENKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00899.000000Local101.744994
8.835816 0.00 0.00Base

0.00
0.00
0.00 8,091,000.00

79,522.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648362002 KANTO DENKA KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,125.000000Local101.744994
11.057055 0.00 0.00Base

0.00
0.00
0.00 4,500,000.00

44,228.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648363000 TSUKUBA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,200.000 0.00302.000000Local101.745000
2.968205 0.00 0.00Base

0.00
0.00
0.00 1,872,400.00

18,402.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648382000 ONWARD HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00691.000000Local101.744993
6.791489 0.00 0.00Base

0.00
0.00
0.00 6,910,000.00

67,914.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648384006 KATAKURA INDUSTRIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,163.000000Local101.744984
11.430539 0.00 0.00Base

0.00
0.00
0.00 2,093,400.00

20,574.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648396901 KASAI KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.00990.000000Local101.745027
9.730205 0.00 0.00Base

0.00
0.00
0.00 1,881,000.00

18,487.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648408003 KANSAI URBAN BANKING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,010.000000Local101.744977
9.926780 0.00 0.00Base

0.00
0.00
0.00 2,020,000.00

19,853.56
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648413003 KANEMATSU ELECTRONICS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,880.000000Local101.744981
18.477570 0.00 0.00Base

0.00
0.00
0.00 1,880,000.00

18,477.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648418002 KATO SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.002,305.000000Local101.745010
22.654674 0.00 0.00Base

0.00
0.00
0.00 4,379,500.00

43,043.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648427003 K S HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.001,778.000000Local101.744998
17.475061 0.00 0.00Base

0.00
0.00
0.00 12,623,800.00

124,072.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648428001 KATO WORKS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00431.000000Local101.745010
4.236080 0.00 0.00Base

0.00
0.00
0.00 1,724,000.00

16,944.32

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

800.000 0.002,155.000000Local101.745010
21.180400 0.00 0.00Base

0.00
0.00
0.00 1,724,000.00

16,944.32
648428001 Total

0.00 0.000.00 3,448,000.004,800.000 Local

0.00 0.00 0.00 33,888.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648468007 KAWASAKI KISEN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

79,000.000 0.00252.000000Local101.745002
2.476780 0.00 0.00Base

0.00
0.00
0.00 19,908,000.00

195,665.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648500007 KYB CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00356.000000Local101.745009
3.498943 0.00 0.00Base

0.00
0.00
0.00 5,696,000.00

55,983.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648586907 KONISHI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,189.000000Local101.744997
11.686078 0.00 0.00Base

0.00
0.00
0.00 2,734,700.00

26,877.98
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648596906 PIOLAX INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.005,260.000000Local101.745011
51.697867 0.00 0.00Base

0.00
0.00
0.00 4,734,000.00

46,528.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648707909 G TEKT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,767.000000Local101.744981
17.366950 0.00 0.00Base

0.00
0.00
0.00 2,473,800.00

24,313.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648732006 KEIHIN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.001,657.000000Local101.744996
16.285813 0.00 0.00Base

0.00
0.00
0.00 6,296,600.00

61,886.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648745008 KEIYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00523.000000Local101.745034
5.140300 0.00 0.00Base

0.00
0.00
0.00 1,412,100.00

13,878.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648946903 KOTOBUKI SPIRITS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.002,453.000000Local101.744995
24.109294 0.00 0.00Base

0.00
0.00
0.00 4,170,100.00

40,985.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648960904 KYORITSU MAINTENANCE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.007,140.000000Local101.745000
70.175438 0.00 0.00Base

0.00
0.00
0.00 9,282,000.00

91,228.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649179900 GECOSS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.00856.000000Local101.744998
8.413190 0.00 0.00Base

0.00
0.00
0.00 856,000.00

8,413.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649292000 KINDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,095.000000Local101.744996
10.762200 0.00 0.00Base

0.00
0.00
0.00 12,811,500.00

125,917.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649298007 KNT CT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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9,000.000 0.00132.000000Local101.744995
1.297361 0.00 0.00Base

0.00
0.00
0.00 1,188,000.00

11,676.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649370004 KINUGAWA RUBBER INDUSTRIAL 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00777.000000Local101.745012
7.636738 0.00 0.00Base

0.00
0.00
0.00 3,885,000.00

38,183.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649406006 KISSEI PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,445.000000Local101.744998
24.030665 0.00 0.00Base

0.00
0.00
0.00 6,357,000.00

62,479.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649427002 KITZ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,700.000 0.00555.000000Local101.745001
5.454813 0.00 0.00Base

0.00
0.00
0.00 3,718,500.00

36,547.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649452000 KIYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

5,700.000 0.001,520.000000Local101.745002
14.939309 0.00 0.00Base

0.00
0.00
0.00 8,664,000.00

85,154.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649586005 KOA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00803.000000Local101.745019
7.892278 0.00 0.00Base

0.00
0.00
0.00 1,846,900.00

18,152.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649596004 KOATSU GAS KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00651.000000Local101.744981
6.398350 0.00 0.00Base

0.00
0.00
0.00 1,302,000.00

12,796.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649604006 ACHILLES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00135.000000Local101.744989
1.326847 0.00 0.00Base

0.00
0.00
0.00 1,620,000.00

15,922.16

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,200.000 0.001,350.000000Local101.744989
13.268467 0.00 0.00Base

0.00
0.00
0.00 1,620,000.00

15,922.16
649604006 Total
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0.00 0.000.00 3,240,000.0013,200.000 Local

0.00 0.00 0.00 31,844.32Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649625001 KOMERI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,356.000000Local101.745005
23.155928 0.00 0.00Base

0.00
0.00
0.00 5,890,000.00

57,889.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649636008 HITACHI KOKUSAI ELECTRIC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.001,674.000000Local101.744994
16.452898 0.00 0.00Base

0.00
0.00
0.00 7,867,800.00

77,328.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649650009 KOKUYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,400.000 0.001,441.000000Local101.745000
14.162858 0.00 0.00Base

0.00
0.00
0.00 10,663,400.00

104,805.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649665007 KOMORI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.001,302.000000Local101.745000
12.796698 0.00 0.00Base

0.00
0.00
0.00 5,468,400.00

53,746.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649674009 TOKYO DOME CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00897.000000Local101.744994
8.816159 0.00 0.00Base

0.00
0.00
0.00 6,279,000.00

61,713.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649749009 KISOJI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,207.000000Local101.745011
21.691481 0.00 0.00Base

0.00
0.00
0.00 3,531,200.00

34,706.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649756004 KUMAGAI GUMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,000.000 0.00312.000000Local101.745002
3.066490 0.00 0.00Base

0.00
0.00
0.00 9,984,000.00

98,127.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649760006 KUMIAI CHEMICAL INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.00576.000000Local101.745008
5.661211 0.00 0.00Base

0.00
0.00
0.00 2,016,000.00

19,814.24
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5649765005 KURABO INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00185.000000Local101.744991
1.818271 0.00 0.00Base

0.00
0.00
0.00 2,775,000.00

27,274.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649790003 KUREHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00409.000000Local101.744993
4.019854 0.00 0.00Base

0.00
0.00
0.00 5,317,000.00

52,258.10

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

1,300.000 0.004,090.000000Local101.744993
40.198538 0.00 0.00Base

0.00
0.00
0.00 5,317,000.00

52,258.10
649790003 Total

0.00 0.000.00 10,634,000.0014,300.000 Local

0.00 0.00 0.00 104,516.20Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649830007 KYODO PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00313.000000Local101.744997
3.076318 0.00 0.00Base

0.00
0.00
0.00 1,878,000.00

18,457.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649908001 KYOKUTO KAIHATSU KOGYO CO 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.00998.000000Local101.744994
9.808836 0.00 0.00Base

0.00
0.00
0.00 2,195,600.00

21,579.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649929908 KINTETSU DEPT STORE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00334.000000Local101.744983
3.282717 0.00 0.00Base

0.00
0.00
0.00 2,338,000.00

22,979.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649942000 KYOWA EXEO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,900.000 0.001,342.000000Local101.745005
13.189837 0.00 0.00Base

0.00
0.00
0.00 10,601,800.00

104,199.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649996006 KYUDENKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.003,445.000000Local101.745004
33.859156 0.00 0.00Base

0.00
0.00
0.00 11,024,000.00

108,349.30
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5650437908 KOHNAN SHOJI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,944.000000Local101.744991
19.106592 0.00 0.00Base

0.00
0.00
0.00 4,665,600.00

45,855.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650458904 KURODA ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,834.000000Local101.745009
18.025454 0.00 0.00Base

0.00
0.00
0.00 4,401,600.00

43,261.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650546906 LAOX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00671.000000Local101.745031
6.594917 0.00 0.00Base

0.00
0.00
0.00 1,610,400.00

15,827.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5650673908 INFOCOM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,347.000000Local101.745016
13.238978 0.00 0.00Base

0.00
0.00
0.00 1,212,300.00

11,915.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651271900 EDION CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.00816.000000Local101.744990
8.020051 0.00 0.00Base

0.00
0.00
0.00 4,488,000.00

44,110.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651274904 J OIL MILLS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00329.000000Local101.744990
3.233574 0.00 0.00Base

0.00
0.00
0.00 2,961,000.00

29,102.17

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

900.000 0.003,290.000000Local101.744990
32.335744 0.00 0.00Base

0.00
0.00
0.00 2,961,000.00

29,102.17
651274904 Total

0.00 0.000.00 5,922,000.009,900.000 Local

0.00 0.00 0.00 58,204.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651582009 LIFE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,785.000000Local101.744992 0.00 0.00 3,063,500.00
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27.372355 0.00 0.00Base 0.00 30,109.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651880007 LION CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.001,451.000000Local101.745002
14.261143 0.00 0.00Base

0.00
0.00
0.00 26,118,000.00

256,700.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652777905 ORIX JREIT INC 08 Aug 2016REIT 08 Aug 2016

201.000 0.00181,100.000000Local101.745000
1,779.940050 0.00 0.00Base

0.00
0.00
0.00 36,401,100.00

357,767.95

GOLDMAN SACHS INTERNATIONAL JPY/JP531 Aug 2016 05 Sep 2016

21.000 0.00180,862.904762Local103.435000
1,748.565812 0.00 0.00Base

0.00
0.00
0.00 3,798,121.00

36,719.88
652777905 Total

0.00 0.000.00 40,199,221.00222.000 Local

0.00 0.00 0.00 394,487.83Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652816901 STUDIO ALICE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,213.000000Local101.744988
21.750457 0.00 0.00Base

0.00
0.00
0.00 1,549,100.00

15,225.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652955907 CMIC HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,435.000000Local101.744988
14.103889 0.00 0.00Base

0.00
0.00
0.00 1,291,500.00

12,693.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5653788901 SYSTENA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,645.000000Local101.745009
16.167869 0.00 0.00Base

0.00
0.00
0.00 2,138,500.00

21,018.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654287903 ANGES MG INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.00310.000000Local101.745004
3.046833 0.00 0.00Base

0.00
0.00
0.00 1,519,000.00

14,929.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654380906 PREMIER INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016
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115.000 0.00138,800.000000Local101.745001
1,364.194783 0.00 0.00Base

0.00
0.00
0.00 15,962,000.00

156,882.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654468909 NS SOLUTIONS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.001,858.000000Local101.745001
18.261339 0.00 0.00Base

0.00
0.00
0.00 6,131,400.00

60,262.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654976901 ICHIGO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00413.000000Local101.745001
4.059168 0.00 0.00Base

0.00
0.00
0.00 8,260,000.00

81,183.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655470003 MAEDA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00843.000000Local101.745004
8.285419 0.00 0.00Base

0.00
0.00
0.00 9,273,000.00

91,139.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655472009 MAEDA ROAD CONSTRUCTION CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.001,847.000000Local101.745001
18.153226 0.00 0.00Base

0.00
0.00
0.00 9,235,000.00

90,766.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655570000 MAKINO MILLING MACHINE CO 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00582.000000Local101.745006
5.720183 0.00 0.00Base

0.00
0.00
0.00 4,656,000.00

45,761.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655890903 MARVELOUS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00765.000000Local101.745016
7.518796 0.00 0.00Base

0.00
0.00
0.00 1,836,000.00

18,045.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656097003 MANDOM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.004,360.000000Local101.745002
42.852228 0.00 0.00Base

0.00
0.00
0.00 7,848,000.00

77,134.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656366903 MEIKO NETWORK JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,067.000000Local101.745018
10.487000 0.00 0.00Base

0.00
0.00
0.00 1,920,600.00

18,876.60
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5656503901 TAKEUCHI MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.001,308.000000Local101.745006
12.855668 0.00 0.00Base

0.00
0.00
0.00 3,662,400.00

35,995.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656730900 MICRONICS JAPAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.001,066.000000Local101.745002
10.477173 0.00 0.00Base

0.00
0.00
0.00 2,771,600.00

27,240.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656944006 MARUDAI FOOD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00487.000000Local101.744995
4.786476 0.00 0.00Base

0.00
0.00
0.00 3,896,000.00

38,291.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656962008 MARUZEN SHOWA UNYU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00382.000000Local101.744980
3.754485 0.00 0.00Base

0.00
0.00
0.00 1,528,000.00

15,017.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656965001 MARUSAN SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,100.000 0.00836.000000Local101.745006
8.216620 0.00 0.00Base

0.00
0.00
0.00 3,427,600.00

33,688.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657059903 MATSUDA SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,318.000000Local101.744997
12.953954 0.00 0.00Base

0.00
0.00
0.00 1,713,400.00

16,840.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657066908 MARUWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.003,580.000000Local101.745012
35.186000 0.00 0.00Base

0.00
0.00
0.00 2,506,000.00

24,630.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657274007 MATSUYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00754.000000Local101.745003
7.410683 0.00 0.00Base

0.00
0.00
0.00 1,809,600.00

17,785.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657298907 MATSUYA FOODS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,859.000000Local101.745014 0.00 0.00 2,001,300.00
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28.099657 0.00 0.00Base 0.00 19,669.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657422002 MAX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,200.000000Local101.745012
11.794190 0.00 0.00Base

0.00
0.00
0.00 3,600,000.00

35,382.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657588000 MIE BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00197.000000Local101.745012
1.936213 0.00 0.00Base

0.00
0.00
0.00 1,379,000.00

13,553.49

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

700.000 0.001,970.000000Local101.745012
19.362129 0.00 0.00Base

0.00
0.00
0.00 1,379,000.00

13,553.49
657588000 Total

0.00 0.000.00 2,758,000.007,700.000 Local

0.00 0.00 0.00 27,106.98Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657590006 MEIDENSHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00315.000000Local101.744997
3.095975 0.00 0.00Base

0.00
0.00
0.00 4,725,000.00

46,439.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657635009 MEITEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.003,395.000000Local101.744999
33.367733 0.00 0.00Base

0.00
0.00
0.00 9,166,500.00

90,092.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658375902 NIPPON PARKING DEVELOPMENT C 08 Aug 2016COMMON STOCK 08 Aug 2016

15,700.000 0.00121.000000Local101.744988
1.189248 0.00 0.00Base

0.00
0.00
0.00 1,899,700.00

18,671.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658385901 MINISTOP CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,690.000000Local101.744990
16.610155 0.00 0.00Base

0.00
0.00
0.00 1,859,000.00

18,271.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658611900 MILBON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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900.000 0.004,260.000000Local101.745004
41.869378 0.00 0.00Base

0.00
0.00
0.00 3,834,000.00

37,682.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5658970900 HIRAMATSU INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00610.000000Local101.745010
5.995380 0.00 0.00Base

0.00
0.00
0.00 1,220,000.00

11,990.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659147904 FIELDS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,192.000000Local101.744998
11.715564 0.00 0.00Base

0.00
0.00
0.00 1,311,200.00

12,887.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659194906 CI Z HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.002,421.000000Local101.745001
23.794781 0.00 0.00Base

0.00
0.00
0.00 5,084,100.00

49,969.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659255905 MARS ENGINEERING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,020.000000Local101.745028
19.853550 0.00 0.00Base

0.00
0.00
0.00 1,616,000.00

15,882.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659414908 SOJITZ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

110,700.000 0.00228.000000Local101.744999
2.240896 0.00 0.00Base

0.00
0.00
0.00 25,239,600.00

248,067.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659460901 MIMASU SEMICONDUCTOR INDUST 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,096.000000Local101.744975
10.772031 0.00 0.00Base

0.00
0.00
0.00 1,424,800.00

14,003.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659517908 MISUMI GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.001,779.000000Local101.745000
17.484889 0.00 0.00Base

0.00
0.00
0.00 42,696,000.00

419,637.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659638001 MITSUBA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.001,286.000000Local101.744995
12.639442 0.00 0.00Base

0.00
0.00
0.00 3,343,600.00

32,862.55
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5659676001 MITSUBISHI PENCIL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.005,200.000000Local101.745000
51.108163 0.00 0.00Base

0.00
0.00
0.00 8,320,000.00

81,773.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659698005 MITSUBOSHI BELTING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00841.000000Local101.744999
8.265763 0.00 0.00Base

0.00
0.00
0.00 3,364,000.00

33,063.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659714000 MITSUBISHI PAPER MILLS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.0070.000000Local101.745022
0.687994 0.00 0.00Base

0.00
0.00
0.00 1,610,000.00

15,823.87

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

2,300.000 0.00700.000000Local101.745022
6.879943 0.00 0.00Base

0.00
0.00
0.00 1,610,000.00

15,823.87
659714000 Total

0.00 0.000.00 3,220,000.0025,300.000 Local

0.00 0.00 0.00 31,647.74Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659720007 MITSUBISHI STEEL MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00163.000000Local101.744986
1.602045 0.00 0.00Base

0.00
0.00
0.00 1,793,000.00

17,622.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659724009 SUMITOMO MITSUI CONSTRUCTION 08 Aug 2016COMMON STOCK 08 Aug 2016

68,300.000 0.0093.000000Local101.745006
0.914050 0.00 0.00Base

0.00
0.00
0.00 6,351,900.00

62,429.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659734008 MITSUI MINING + SMELTING CO 08 Aug 2016COMMON STOCK 08 Aug 2016

52,000.000 0.00185.000000Local101.745001
1.818271 0.00 0.00Base

0.00
0.00
0.00 9,620,000.00

94,550.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659738009 MITSUI ENGINEER + SHIPBUILD 08 Aug 2016COMMON STOCK 08 Aug 2016

64,000.000 0.00139.000000Local101.745002
1.366160 0.00 0.00Base

0.00
0.00
0.00 8,896,000.00

87,434.27
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5659740005 MITSUMI ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.00520.000000Local101.744987
5.110817 0.00 0.00Base

0.00
0.00
0.00 3,380,000.00

33,220.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659743009 MITSUI HIGH TEC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.00693.000000Local101.744972
6.811147 0.00 0.00Base

0.00
0.00
0.00 1,316,700.00

12,941.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659756001 MITSUI SUGAR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00494.000000Local101.745009
4.855275 0.00 0.00Base

0.00
0.00
0.00 3,952,000.00

38,842.20

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

1,600.000 0.002,470.000000Local101.745009
24.276375 0.00 0.00Base

0.00
0.00
0.00 3,952,000.00

38,842.20
659756001 Total

0.00 0.000.00 7,904,000.009,600.000 Local

0.00 0.00 0.00 77,684.40Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659764005 MITSUI SOKO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00263.000000Local101.744994
2.584894 0.00 0.00Base

0.00
0.00
0.00 2,104,000.00

20,679.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659777007 MIURA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,700.000 0.001,999.000000Local101.745000
19.647157 0.00 0.00Base

0.00
0.00
0.00 15,392,300.00

151,283.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659796007 MIZUNO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00542.000000Local101.745005
5.327043 0.00 0.00Base

0.00
0.00
0.00 3,794,000.00

37,289.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659800007 MOCHIDA PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.007,490.000000Local101.745003 0.00 0.00 8,239,000.00
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73.615409 0.00 0.00Base 0.00 80,976.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659842009 LEOPALACE21 CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

22,500.000 0.00706.000000Local101.744999
6.938916 0.00 0.00Base

0.00
0.00
0.00 15,885,000.00

156,125.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659939904 MITSUI HOME CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00457.000000Local101.745027
4.491620 0.00 0.00Base

0.00
0.00
0.00 914,000.00

8,983.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659948905 ULVAC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.003,175.000000Local101.744997
31.205466 0.00 0.00Base

0.00
0.00
0.00 11,112,500.00

109,219.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659954903 YUMESHIN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.00746.000000Local101.744996
7.332056 0.00 0.00Base

0.00
0.00
0.00 2,536,400.00

24,928.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660256009 DMG MORI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.001,039.000000Local101.745000
10.211804 0.00 0.00Base

0.00
0.00
0.00 10,390,000.00

102,118.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660260001 MORINAGA + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00614.000000Local101.744998
6.034695 0.00 0.00Base

0.00
0.00
0.00 10,438,000.00

102,589.81

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

3,400.000 0.003,070.000000Local101.744998
30.173474 0.00 0.00Base

0.00
0.00
0.00 10,438,000.00

102,589.81
660260001 Total

0.00 0.000.00 20,876,000.0020,400.000 Local

0.00 0.00 0.00 205,179.62Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660264003 MORINAGA MILK INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016
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16,000.000 0.00691.000000Local101.744997
6.791489 0.00 0.00Base

0.00
0.00
0.00 11,056,000.00

108,663.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660274002 MORITA HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,318.000000Local101.745011
12.953952 0.00 0.00Base

0.00
0.00
0.00 3,031,400.00

29,794.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660392903 WACOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,800.000 0.00425.000000Local101.745003
4.177109 0.00 0.00Base

0.00
0.00
0.00 5,015,000.00

49,289.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5660583006 MOS FOOD SERVICES INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.002,924.000000Local101.744993
28.738515 0.00 0.00Base

0.00
0.00
0.00 5,848,000.00

57,477.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661144006 MUSASHINO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,445.000000Local101.744998
24.030665 0.00 0.00Base

0.00
0.00
0.00 6,357,000.00

62,479.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661687905 NOJIMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,446.000000Local101.745004
14.212000 0.00 0.00Base

0.00
0.00
0.00 2,602,800.00

25,581.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,672.000000Local101.745007
16.433239 0.00 0.00Base

0.00
0.00
0.00 3,009,600.00

29,579.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661982009 NAGASE + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,600.000 0.001,146.000000Local101.744999
11.263453 0.00 0.00Base

0.00
0.00
0.00 12,147,600.00

119,392.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661984005 NAGATANIEN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,203.000000Local101.745016
11.823675 0.00 0.00Base

0.00
0.00
0.00 2,406,000.00

23,647.35
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5661990002 NACHI FUJIKOSHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00331.000000Local101.744996
3.253231 0.00 0.00Base

0.00
0.00
0.00 5,296,000.00

52,051.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662009000 BANK OF NAGOYA LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00335.000000Local101.744989
3.292545 0.00 0.00Base

0.00
0.00
0.00 3,685,000.00

36,218.00

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,100.000 0.003,350.000000Local101.744989
32.925455 0.00 0.00Base

0.00
0.00
0.00 3,685,000.00

36,218.00
662009000 Total

0.00 0.000.00 7,370,000.0012,100.000 Local

0.00 0.00 0.00 72,436.00Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662088004 TRUSCO NAKAYAMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.004,525.000000Local101.744996
44.473932 0.00 0.00Base

0.00
0.00
0.00 8,597,500.00

84,500.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662090000 NAKAYAMA STEEL WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.0054.000000Local101.744973
0.530739 0.00 0.00Base

0.00
0.00
0.00 864,000.00

8,491.82

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,600.000 0.00540.000000Local101.744973
5.307388 0.00 0.00Base

0.00
0.00
0.00 864,000.00

8,491.82
662090000 Total

0.00 0.000.00 1,728,000.0017,600.000 Local

0.00 0.00 0.00 16,983.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662106004 NAMURA SHIPBUILDING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.00589.000000Local101.745004
5.788982 0.00 0.00Base

0.00
0.00
0.00 2,297,100.00

22,577.03
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5662147008 NANKAI ELECTRIC RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.00531.000000Local101.745002
5.218930 0.00 0.00Base

0.00
0.00
0.00 24,957,000.00

245,289.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662152008 NANTO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00375.000000Local101.744994
3.685685 0.00 0.00Base

0.00
0.00
0.00 7,500,000.00

73,713.70

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

2,000.000 0.003,750.000000Local101.744994
36.856850 0.00 0.00Base

0.00
0.00
0.00 7,500,000.00

73,713.70
662152008 Total

0.00 0.000.00 15,000,000.0022,000.000 Local

0.00 0.00 0.00 147,427.40Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662235902 NICHIIGAKKAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00739.000000Local101.744993
7.263257 0.00 0.00Base

0.00
0.00
0.00 2,217,000.00

21,789.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662280908 MODEC INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,531.000000Local101.744983
15.047425 0.00 0.00Base

0.00
0.00
0.00 2,449,600.00

24,075.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662332907 NAGAILEBEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.002,324.000000Local101.745007
22.841416 0.00 0.00Base

0.00
0.00
0.00 4,415,600.00

43,398.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662572007 PANAHOME CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00763.000000Local101.745000
7.499140 0.00 0.00Base

0.00
0.00
0.00 5,341,000.00

52,493.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5662589902 NITTO KOHKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,386.000000Local101.744984
23.450788 0.00 0.00Base

0.00
0.00
0.00 1,908,800.00

18,760.63
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5662954007 NETUREN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00741.000000Local101.745016
7.282912 0.00 0.00Base

0.00
0.00
0.00 1,852,500.00

18,207.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663797900 NICHIDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.002,915.000000Local101.744988
28.650060 0.00 0.00Base

0.00
0.00
0.00 1,457,500.00

14,325.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663832004 NISHIO RENT ALL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,464.000000Local101.744994
24.217408 0.00 0.00Base

0.00
0.00
0.00 3,203,200.00

31,482.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663833903 NICHIHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,830.000000Local101.744991
17.986143 0.00 0.00Base

0.00
0.00
0.00 4,209,000.00

41,368.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663854008 NICHICON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.00754.000000Local101.744991
7.410684 0.00 0.00Base

0.00
0.00
0.00 2,865,200.00

28,160.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663916005 NIFCO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.005,230.000000Local101.744998
51.403018 0.00 0.00Base

0.00
0.00
0.00 19,874,000.00

195,331.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663954006 NIPPON KANZAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,548.000000Local101.744998
15.214507 0.00 0.00Base

0.00
0.00
0.00 2,167,200.00

21,300.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663960003 NSD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,603.000000Local101.745004
15.755073 0.00 0.00Base

0.00
0.00
0.00 4,809,000.00

47,265.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663972008 NISHI NIPPON CITY BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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61,000.000 0.00204.000000Local101.745004
2.005012 0.00 0.00Base

0.00
0.00
0.00 12,444,000.00

122,305.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663984003 CALSONIC KANSEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00790.000000Local101.745000
7.764509 0.00 0.00Base

0.00
0.00
0.00 11,060,000.00

108,703.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663990901 NICHI IKO PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.002,115.000000Local101.744996
20.787263 0.00 0.00Base

0.00
0.00
0.00 8,037,000.00

78,991.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663994002 NIKKISO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,400.000 0.00705.000000Local101.745016
6.929086 0.00 0.00Base

0.00
0.00
0.00 3,102,000.00

30,487.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663997005 NIHON KOHDEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,700.000 0.002,358.000000Local101.744998
23.175587 0.00 0.00Base

0.00
0.00
0.00 15,798,600.00

155,276.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664006004 NIPPON GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.002,237.000000Local101.744999
21.986339 0.00 0.00Base

0.00
0.00
0.00 6,934,700.00

68,157.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664032000 NIPPON DENSETSU KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.001,945.000000Local101.745000
19.116419 0.00 0.00Base

0.00
0.00
0.00 5,251,500.00

51,614.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664036001 NIPPON DENKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,500.000 0.00164.000000Local101.744992
1.611873 0.00 0.00Base

0.00
0.00
0.00 1,394,000.00

13,700.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664042009 NIPPON KAYAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.001,077.000000Local101.744998
10.585287 0.00 0.00Base

0.00
0.00
0.00 14,001,000.00

137,608.73
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664048006 NOF CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00952.000000Local101.744997
9.356725 0.00 0.00Base

0.00
0.00
0.00 12,376,000.00

121,637.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664052008 NIHON PARKERIZING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.001,202.000000Local101.745001
11.813848 0.00 0.00Base

0.00
0.00
0.00 9,976,600.00

98,054.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664056009 NIPPON SHINYAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.004,940.000000Local101.745002
48.552753 0.00 0.00Base

0.00
0.00
0.00 21,242,000.00

208,776.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664058005 NIPPON SODA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00480.000000Local101.744990
4.717677 0.00 0.00Base

0.00
0.00
0.00 4,800,000.00

47,176.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664066008 NIPPON BEET SUGAR MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00179.000000Local101.745012
1.759300 0.00 0.00Base

0.00
0.00
0.00 1,432,000.00

14,074.40

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

800.000 0.001,790.000000Local101.745012
17.593000 0.00 0.00Base

0.00
0.00
0.00 1,432,000.00

14,074.40
664066008 Total

0.00 0.000.00 2,864,000.008,800.000 Local

0.00 0.00 0.00 28,148.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00760.000000Local101.744994
7.469655 0.00 0.00Base

0.00
0.00
0.00 7,600,000.00

74,696.55

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

5,000.000 0.001,520.000000Local101.744994
14.939310 0.00 0.00Base

0.00
0.00
0.00 7,600,000.00

74,696.55
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664074002 Total

0.00 0.000.00 15,200,000.0015,000.000 Local

0.00 0.00 0.00 149,393.10Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664078003 NIPPO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.001,815.000000Local101.745002
17.838714 0.00 0.00Base

0.00
0.00
0.00 9,075,000.00

89,193.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664086006 NICHIREI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00932.000000Local101.744998
9.160155 0.00 0.00Base

0.00
0.00
0.00 20,504,000.00

201,523.42

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

11,000.000 0.001,864.000000Local101.744998
18.320311 0.00 0.00Base

0.00
0.00
0.00 20,504,000.00

201,523.42
664086006 Total

0.00 0.000.00 41,008,000.0033,000.000 Local

0.00 0.00 0.00 403,046.84Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664092004 NIPPON SUISAN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,000.000 0.00453.000000Local101.745002
4.452307 0.00 0.00Base

0.00
0.00
0.00 9,513,000.00

93,498.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664098001 NISHIMATSU CONSTRUCTION CO 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00480.000000Local101.745004
4.717676 0.00 0.00Base

0.00
0.00
0.00 10,560,000.00

103,788.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664102001 NITTETSU MINING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00345.000000Local101.745000
3.390830 0.00 0.00Base

0.00
0.00
0.00 1,380,000.00

13,563.32

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

400.000 0.003,450.000000Local101.745000
33.908300 0.00 0.00Base

0.00
0.00
0.00 1,380,000.00

13,563.32
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664102001 Total

0.00 0.000.00 2,760,000.004,400.000 Local

0.00 0.00 0.00 27,126.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664104007 NISSHIN OILLIO GROUP LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00447.000000Local101.744998
4.393336 0.00 0.00Base

0.00
0.00
0.00 4,917,000.00

48,326.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664108008 NITTO BOSEKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00328.000000Local101.744994
3.223746 0.00 0.00Base

0.00
0.00
0.00 3,936,000.00

38,684.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664114006 NICHIAS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00806.000000Local101.745003
7.921765 0.00 0.00Base

0.00
0.00
0.00 8,060,000.00

79,217.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664144003 NIPPON SHEET GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

75,000.000 0.0079.000000Local101.745000
0.776451 0.00 0.00Base

0.00
0.00
0.00 5,925,000.00

58,233.82

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

7,500.000 0.00790.000000Local101.745000
7.764509 0.00 0.00Base

0.00
0.00
0.00 5,925,000.00

58,233.82
664144003 Total

0.00 0.000.00 11,850,000.0082,500.000 Local

0.00 0.00 0.00 116,467.64Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664152006 NORITAKE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00228.000000Local101.744986
2.240897 0.00 0.00Base

0.00
0.00
0.00 2,052,000.00

20,168.07

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

900.000 0.002,280.000000Local101.744986
22.408967 0.00 0.00Base

0.00
0.00
0.00 2,052,000.00

20,168.07
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664152006 Total

0.00 0.000.00 4,104,000.009,900.000 Local

0.00 0.00 0.00 40,336.14Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664158003 NISSAN CHEMICAL INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

10,800.000 0.003,135.000000Local101.745000
30.812325 0.00 0.00Base

0.00
0.00
0.00 33,858,000.00

332,773.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664159001 NIPRO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,300.000 0.001,242.000000Local101.745002
12.206988 0.00 0.00Base

0.00
0.00
0.00 15,276,600.00

150,145.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664166006 NISSIN ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.001,506.000000Local101.745006
14.801709 0.00 0.00Base

0.00
0.00
0.00 6,475,800.00

63,647.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664198009 NISSHA PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,011.000000Local101.744995
19.765100 0.00 0.00Base

0.00
0.00
0.00 4,826,400.00

47,436.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664220001 NIKKON HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.002,036.000000Local101.745000
20.010811 0.00 0.00Base

0.00
0.00
0.00 10,790,800.00

106,057.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664234002 NIPPON KOEI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00302.000000Local101.744994
2.968205 0.00 0.00Base

0.00
0.00
0.00 1,812,000.00

17,809.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664246006 NIPPON ROAD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00399.000000Local101.745016
3.921568 0.00 0.00Base

0.00
0.00
0.00 1,995,000.00

19,607.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664250008 NIPPON SHARYO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00263.000000Local101.744985 0.00 0.00 1,315,000.00

Books Closed Prepared by State StreetPage 3088



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2.584894 0.00 0.00Base 0.00 12,924.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664252004 NIPPON SIGNAL COMPANY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.00918.000000Local101.745000
9.022556 0.00 0.00Base

0.00
0.00
0.00 3,580,200.00

35,187.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664253002 NIPPON SEIKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.001,679.000000Local101.744996
16.502040 0.00 0.00Base

0.00
0.00
0.00 6,716,000.00

66,008.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664268000 NIHON UNISYS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.001,356.000000Local101.744996
13.327437 0.00 0.00Base

0.00
0.00
0.00 6,644,400.00

65,304.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664290004 NISSAN SHATAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.00937.000000Local101.745006
9.209297 0.00 0.00Base

0.00
0.00
0.00 6,652,700.00

65,386.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664292000 NISSHINBO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

11,500.000 0.00962.000000Local101.744996
9.455010 0.00 0.00Base

0.00
0.00
0.00 11,063,000.00

108,732.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664296001 NISHI NIPPON RAILROAD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.00515.000000Local101.744997
5.061674 0.00 0.00Base

0.00
0.00
0.00 14,420,000.00

141,726.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664302007 NISSIN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00292.000000Local101.744996
2.869920 0.00 0.00Base

0.00
0.00
0.00 1,752,000.00

17,219.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664328002 NITTO KOGYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.001,328.000000Local101.745003
13.052238 0.00 0.00Base

0.00
0.00
0.00 2,788,800.00

27,409.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664354008 NIPPON SYNTHETIC CHEMICAL 08 Aug 2016COMMON STOCK 08 Aug 2016
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4,000.000 0.00605.000000Local101.745011
5.946238 0.00 0.00Base

0.00
0.00
0.00 2,420,000.00

23,784.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664356003 NIPPON THOMPSON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.00319.000000Local101.745010
3.135289 0.00 0.00Base

0.00
0.00
0.00 1,435,500.00

14,108.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664364007 MITSUBISHI NICHIYU FORKLIFT 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00485.000000Local101.745035
4.766817 0.00 0.00Base

0.00
0.00
0.00 1,115,500.00

10,963.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664368008 NOHMI BOSAI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,387.000000Local101.745014
13.632118 0.00 0.00Base

0.00
0.00
0.00 2,357,900.00

23,174.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664389004 NORITZ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,844.000000Local101.745009
18.123739 0.00 0.00Base

0.00
0.00
0.00 4,241,200.00

41,684.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664401007 ZEON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.00788.000000Local101.745004
7.744852 0.00 0.00Base

0.00
0.00
0.00 11,820,000.00

116,172.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664623006 NOMURA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,200.000 0.001,393.000000Local101.744999
13.691091 0.00 0.00Base

0.00
0.00
0.00 4,457,600.00

43,811.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664656006 NIPPON CERAMIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,924.000000Local101.744984
18.910023 0.00 0.00Base

0.00
0.00
0.00 2,501,200.00

24,583.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664668902 NITTA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,440.000000Local101.744989
23.981525 0.00 0.00Base

0.00
0.00
0.00 3,904,000.00

38,370.44
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00336.000000Local101.744992
3.302374 0.00 0.00Base

0.00
0.00
0.00 4,368,000.00

42,930.86

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,300.000 0.003,360.000000Local101.744992
33.023738 0.00 0.00Base

0.00
0.00
0.00 4,368,000.00

42,930.86
664688900 Total

0.00 0.000.00 8,736,000.0014,300.000 Local

0.00 0.00 0.00 85,861.72Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665118006 NTN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

38,000.000 0.00331.000000Local101.745002
3.253231 0.00 0.00Base

0.00
0.00
0.00 12,578,000.00

123,622.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665267902 MISAWA HOMES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.00738.000000Local101.744988
7.253429 0.00 0.00Base

0.00
0.00
0.00 1,549,800.00

15,232.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665562005 OSG CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.001,756.000000Local101.745003
17.258833 0.00 0.00Base

0.00
0.00
0.00 12,292,000.00

120,811.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665648002 OGAKI KYORITSU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00323.000000Local101.744995
3.174603 0.00 0.00Base

0.00
0.00
0.00 7,752,000.00

76,190.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665753901 OILES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,718.000000Local101.745004
16.885350 0.00 0.00Base

0.00
0.00
0.00 3,092,400.00

30,393.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665754008 OITA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00315.000000Local101.744993
3.095975 0.00 0.00Base

0.00
0.00
0.00 3,465,000.00

34,055.73

Books Closed Prepared by State StreetPage 3091



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665768008 OKI ELECTRIC INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

72,000.000 0.00133.000000Local101.744997
1.307190 0.00 0.00Base

0.00
0.00
0.00 9,576,000.00

94,117.65

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

7,200.000 0.001,330.000000Local101.744997
13.071896 0.00 0.00Base

0.00
0.00
0.00 9,576,000.00

94,117.65
665768008 Total

0.00 0.000.00 19,152,000.0079,200.000 Local

0.00 0.00 0.00 188,235.30Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665774006 OKABE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.00759.000000Local101.744979
7.459828 0.00 0.00Base

0.00
0.00
0.00 2,201,100.00

21,633.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665776001 OKAMOTO INDUSTRIES INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.001,181.000000Local101.745000
11.607450 0.00 0.00Base

0.00
0.00
0.00 5,905,000.00

58,037.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665778007 OKUMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00708.000000Local101.744999
6.958573 0.00 0.00Base

0.00
0.00
0.00 7,080,000.00

69,585.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665780003 OKUMURA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.00561.000000Local101.745003
5.513784 0.00 0.00Base

0.00
0.00
0.00 7,854,000.00

77,192.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665784005 OKAMURA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,300.000 0.001,021.000000Local101.745007
10.034890 0.00 0.00Base

0.00
0.00
0.00 6,432,300.00

63,219.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665794004 OKASAN SECURITIES GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00497.000000Local101.745002 0.00 0.00 5,964,000.00
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4.884761 0.00 0.00Base 0.00 58,617.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665795001 OKUWA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,004.000000Local101.745018
9.867805 0.00 0.00Base

0.00
0.00
0.00 2,008,000.00

19,735.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665805008 OKINAWA ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,117.000000Local101.745000
20.806919 0.00 0.00Base

0.00
0.00
0.00 5,504,200.00

54,097.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665966008 HYAKUGO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.00360.000000Local101.745005
3.538257 0.00 0.00Base

0.00
0.00
0.00 6,480,000.00

63,688.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665970000 HYAKUJUSHI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

21,000.000 0.00322.000000Local101.744997
3.164775 0.00 0.00Base

0.00
0.00
0.00 6,762,000.00

66,460.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666091905 OPTEX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,207.000000Local101.745008
21.691482 0.00 0.00Base

0.00
0.00
0.00 2,427,700.00

23,860.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666093901 OHSHO FOOD SERVICE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,890.000000Local101.744992
38.232840 0.00 0.00Base

0.00
0.00
0.00 3,890,000.00

38,232.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666112008 ORIENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

39,100.000 0.00185.000000Local101.745004
1.818271 0.00 0.00Base

0.00
0.00
0.00 7,233,500.00

71,094.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666167002 DAIBIRU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.00896.000000Local101.745007
8.806329 0.00 0.00Base

0.00
0.00
0.00 3,404,800.00

33,464.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666178009 OSAKA SODA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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5,000.000 0.00431.000000Local101.745010
4.236080 0.00 0.00Base

0.00
0.00
0.00 2,155,000.00

21,180.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666184007 DAIHEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00503.000000Local101.744987
4.943733 0.00 0.00Base

0.00
0.00
0.00 4,024,000.00

39,549.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666209903 OSAKA STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,755.000000Local101.745029
17.249000 0.00 0.00Base

0.00
0.00
0.00 1,755,000.00

17,249.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666506001 OYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,126.000000Local101.744974
11.066886 0.00 0.00Base

0.00
0.00
0.00 1,576,400.00

15,493.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666620000 PACIFIC INDUSTRIAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.001,129.000000Local101.745006
11.096368 0.00 0.00Base

0.00
0.00
0.00 3,499,900.00

34,398.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666634001 PACIFIC METALS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00279.000000Local101.745012
2.742149 0.00 0.00Base

0.00
0.00
0.00 3,348,000.00

32,905.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5667058002 PARCO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00837.000000Local101.745018
8.226447 0.00 0.00Base

0.00
0.00
0.00 1,422,900.00

13,984.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5667979900 TOKYO CENTURY CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.003,545.000000Local101.744997
34.842008 0.00 0.00Base

0.00
0.00
0.00 13,471,000.00

132,399.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668071905 SERIA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.007,060.000000Local101.745001
69.389159 0.00 0.00Base

0.00
0.00
0.00 12,002,000.00

117,961.57
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5668080005 PENTA OCEAN CONSTRUCTION CO 08 Aug 2016COMMON STOCK 08 Aug 2016

24,100.000 0.00549.000000Local101.744996
5.395843 0.00 0.00Base

0.00
0.00
0.00 13,230,900.00

130,039.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668359904 HOKUHOKU FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

108,000.000 0.00124.000000Local101.744997
1.218733 0.00 0.00Base

0.00
0.00
0.00 13,392,000.00

131,623.18

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

10,800.000 0.001,240.000000Local101.744997
12.187331 0.00 0.00Base

0.00
0.00
0.00 13,392,000.00

131,623.18
668359904 Total

0.00 0.000.00 26,784,000.00118,800.000 Local

0.00 0.00 0.00 263,246.36Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668720907 TOKYU REIT INC 08 Aug 2016REIT 08 Aug 2016

82.000 0.00145,900.000000Local101.745002
1,433.977073 0.00 0.00Base

0.00
0.00
0.00 11,963,800.00

117,586.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668724909 COMSYS HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,400.000 0.001,839.000000Local101.745002
18.074598 0.00 0.00Base

0.00
0.00
0.00 17,286,600.00

169,901.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668799901 HAZAMA ANDO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,100.000 0.00587.000000Local101.745002
5.769325 0.00 0.00Base

0.00
0.00
0.00 8,863,700.00

87,116.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668808900 PIGEON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,600.000 0.002,490.000000Local101.745001
24.472947 0.00 0.00Base

0.00
0.00
0.00 23,904,000.00

234,940.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668814908 MELCO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.002,711.000000Local101.744998
26.645044 0.00 0.00Base

0.00
0.00
0.00 2,439,900.00

23,980.54
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5668874001 PIONEER CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

26,100.000 0.00189.000000Local101.745004
1.857585 0.00 0.00Base

0.00
0.00
0.00 4,932,900.00

48,482.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668935901 TOKYU CONSTRUCTION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.00991.000000Local101.745003
9.740036 0.00 0.00Base

0.00
0.00
0.00 7,135,200.00

70,128.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5669270902 PLENUS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,811.000000Local101.745003
17.799400 0.00 0.00Base

0.00
0.00
0.00 2,897,600.00

28,479.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5669360901 GLOBAL ONE REIT 08 Aug 2016REIT 08 Aug 2016

17.000 0.00404,500.000000Local101.745001
3,975.625294 0.00 0.00Base

0.00
0.00
0.00 6,876,500.00

67,585.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5670100007 PRESS KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,400.000 0.00352.000000Local101.744992
3.459630 0.00 0.00Base

0.00
0.00
0.00 2,604,800.00

25,601.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5670340009 PRIMA MEAT PACKERS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00326.000000Local101.745006
3.204088 0.00 0.00Base

0.00
0.00
0.00 4,238,000.00

41,653.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671140903 ONCOTHERAPY SCIENCE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

9,700.000 0.00248.000000Local101.745010
2.437466 0.00 0.00Base

0.00
0.00
0.00 2,405,600.00

23,643.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671169902 JAPAN PETROLEUM EXPLORATION 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,157.000000Local101.745006
21.200058 0.00 0.00Base

0.00
0.00
0.00 5,608,200.00

55,120.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671318905 DAIKOKUTENBUSSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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500.000 0.004,395.000000Local101.745014
43.196220 0.00 0.00Base

0.00
0.00
0.00 2,197,500.00

21,598.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671407906 DIP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.002,890.000000Local101.744999
28.404344 0.00 0.00Base

0.00
0.00
0.00 7,803,000.00

76,691.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671450005 KEWPIE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,300.000 0.002,885.000000Local101.744998
28.355202 0.00 0.00Base

0.00
0.00
0.00 26,830,500.00

263,703.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5671497907 TOCALO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,910.000000Local101.745017
18.772418 0.00 0.00Base

0.00
0.00
0.00 2,101,000.00

20,649.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672100005 RAITO KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.001,099.000000Local101.744997
10.801514 0.00 0.00Base

0.00
0.00
0.00 3,956,400.00

38,885.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672193901 ARCS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.002,472.000000Local101.745000
24.296034 0.00 0.00Base

0.00
0.00
0.00 8,652,000.00

85,036.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672767902 TOSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.004,365.000000Local101.745010
42.901367 0.00 0.00Base

0.00
0.00
0.00 2,619,000.00

25,740.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672911906 RICOH LEASING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,604.000000Local101.745014
25.593392 0.00 0.00Base

0.00
0.00
0.00 3,124,800.00

30,712.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5672955903 MORI TRUST SOGO REIT INC 08 Aug 2016REIT 08 Aug 2016

87.000 0.00181,900.000000Local101.744998
1,787.802874 0.00 0.00Base

0.00
0.00
0.00 15,825,300.00

155,538.85
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5673220000 RENGO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00613.000000Local101.744997
6.024866 0.00 0.00Base

0.00
0.00
0.00 9,808,000.00

96,397.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673582904 TOSEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.00751.000000Local101.744974
7.381200 0.00 0.00Base

0.00
0.00
0.00 1,952,600.00

19,191.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673994000 RIKEN VITAMIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.004,390.000000Local101.744995
43.147086 0.00 0.00Base

0.00
0.00
0.00 3,073,000.00

30,202.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674020003 RIKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00328.000000Local101.744998
3.223746 0.00 0.00Base

0.00
0.00
0.00 2,296,000.00

22,566.22

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

700.000 0.003,280.000000Local101.744998
32.237457 0.00 0.00Base

0.00
0.00
0.00 2,296,000.00

22,566.22
674020003 Total

0.00 0.000.00 4,592,000.007,700.000 Local

0.00 0.00 0.00 45,132.44Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674063904 RINGER HUT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,327.000000Local101.745012
22.870900 0.00 0.00Base

0.00
0.00
0.00 3,257,800.00

32,019.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674084900 RISO KAGAKU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,405.000000Local101.745006
13.809032 0.00 0.00Base

0.00
0.00
0.00 2,669,500.00

26,237.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674215900 ARDEPRO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,500.000 0.00112.000000Local101.744964
1.100792 0.00 0.00Base

0.00
0.00
0.00 1,064,000.00

10,457.52
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5674405907 FRANCE BED HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.00858.000000Local101.744993
8.432847 0.00 0.00Base

0.00
0.00
0.00 1,630,200.00

16,022.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674425905 GS YUASA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

32,000.000 0.00392.000000Local101.745003
3.852769 0.00 0.00Base

0.00
0.00
0.00 12,544,000.00

123,288.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674454905 MITSUBISHI SHOKUHIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,951.000000Local101.744996
29.003883 0.00 0.00Base

0.00
0.00
0.00 3,541,200.00

34,804.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674467907 T GAIA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,405.000000Local101.745006
13.809032 0.00 0.00Base

0.00
0.00
0.00 2,669,500.00

26,237.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674574900 ROCK FIELD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,447.000000Local101.744984
14.221831 0.00 0.00Base

0.00
0.00
0.00 2,315,200.00

22,754.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674705900 RIGHT ON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,157.000000Local101.745023
11.371564 0.00 0.00Base

0.00
0.00
0.00 1,272,700.00

12,508.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674736004 ROHTO PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.001,711.000000Local101.745004
16.816551 0.00 0.00Base

0.00
0.00
0.00 14,201,300.00

139,577.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5675359905 YELLOW HAT LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,051.000000Local101.745012
20.158236 0.00 0.00Base

0.00
0.00
0.00 2,256,100.00

22,174.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5675458004 ROYAL HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,200.000 0.001,727.000000Local101.744988
16.973809 0.00 0.00Base

0.00
0.00
0.00 3,799,400.00

37,342.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676290000 RYOBI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00443.000000Local101.744996
4.354023 0.00 0.00Base

0.00
0.00
0.00 5,316,000.00

52,248.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676320005 RYOSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.003,030.000000Local101.745004
29.780332 0.00 0.00Base

0.00
0.00
0.00 7,575,000.00

74,450.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676341001 RYOYO ELECTRO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,196.000000Local101.745008
11.754876 0.00 0.00Base

0.00
0.00
0.00 2,033,200.00

19,983.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676394000 SEIKAGAKU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.001,578.000000Local101.744997
15.509362 0.00 0.00Base

0.00
0.00
0.00 4,576,200.00

44,977.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676720006 SOTETSU HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

34,000.000 0.00561.000000Local101.745001
5.513784 0.00 0.00Base

0.00
0.00
0.00 19,074,000.00

187,468.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676843907 SAKAI MOVING SERVICE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,365.000000Local101.744991
23.244388 0.00 0.00Base

0.00
0.00
0.00 1,892,000.00

18,595.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676940000 SAKAI CHEMICAL INDUSTRY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00273.000000Local101.744999
2.683179 0.00 0.00Base

0.00
0.00
0.00 1,911,000.00

18,782.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676981004 SAKATA SEED CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.002,318.000000Local101.745002
22.782446 0.00 0.00Base

0.00
0.00
0.00 5,563,200.00

54,677.87

Books Closed Prepared by State StreetPage 3100



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676983000 SAKATA INX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.001,211.000000Local101.744989
11.902306 0.00 0.00Base

0.00
0.00
0.00 3,996,300.00

39,277.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677280000 SAN AI OIL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00646.000000Local101.744982
6.349208 0.00 0.00Base

0.00
0.00
0.00 2,584,000.00

25,396.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677285009 SAN IN GODO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

12,900.000 0.00676.000000Local101.744998
6.644061 0.00 0.00Base

0.00
0.00
0.00 8,720,400.00

85,708.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677465007 SANGETSU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,100.000 0.001,929.000000Local101.744999
18.959163 0.00 0.00Base

0.00
0.00
0.00 9,837,900.00

96,691.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677478000 SANKEN ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00298.000000Local101.744991
2.928891 0.00 0.00Base

0.00
0.00
0.00 2,682,000.00

26,360.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677482002 SANKI ENGINEERING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.00823.000000Local101.744995
8.088850 0.00 0.00Base

0.00
0.00
0.00 2,962,800.00

29,119.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677498008 SHINKO PLANTECH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00708.000000Local101.744994
6.958573 0.00 0.00Base

0.00
0.00
0.00 2,124,000.00

20,875.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677518003 SANDEN HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00300.000000Local101.745002
2.948548 0.00 0.00Base

0.00
0.00
0.00 2,700,000.00

26,536.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677530008 SANKYO TATEYAMA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,500.000000Local101.745016 0.00 0.00 2,850,000.00
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14.742737 0.00 0.00Base 0.00 28,011.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677538001 SANKYU INC 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00566.000000Local101.744999
5.562927 0.00 0.00Base

0.00
0.00
0.00 13,018,000.00

127,947.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677634008 SANRIO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,839.000000Local101.745003
18.074598 0.00 0.00Base

0.00
0.00
0.00 8,275,500.00

81,335.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677678005 SANWA HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

17,900.000 0.00952.000000Local101.745000
9.356725 0.00 0.00Base

0.00
0.00
0.00 17,040,800.00

167,485.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677680001 SANYO CHEMICAL INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00847.000000Local101.744993
8.324734 0.00 0.00Base

0.00
0.00
0.00 4,235,000.00

41,623.67

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,000.000 0.004,235.000000Local101.744993
41.623670 0.00 0.00Base

0.00
0.00
0.00 4,235,000.00

41,623.67
677680001 Total

0.00 0.000.00 8,470,000.006,000.000 Local

0.00 0.00 0.00 83,247.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677688004 SANYO SHOKAI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00176.000000Local101.744984
1.729815 0.00 0.00Base

0.00
0.00
0.00 1,408,000.00

13,838.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677690000 SAPPORO HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.002,559.000000Local101.744998
25.151114 0.00 0.00Base

0.00
0.00
0.00 15,098,100.00

148,391.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677697005 SANYO DENKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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3,000.000 0.00505.000000Local101.744977
4.963390 0.00 0.00Base

0.00
0.00
0.00 1,515,000.00

14,890.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677706004 SANYO SPECIAL STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00520.000000Local101.744992
5.110817 0.00 0.00Base

0.00
0.00
0.00 4,680,000.00

45,997.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677757007 SATO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.002,326.000000Local101.744997
22.861075 0.00 0.00Base

0.00
0.00
0.00 4,652,000.00

45,722.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5678495904 SAWAI PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.007,910.000000Local101.744999
77.743379 0.00 0.00Base

0.00
0.00
0.00 22,148,000.00

217,681.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679342006 SEINO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,800.000 0.001,010.000000Local101.745004
9.926777 0.00 0.00Base

0.00
0.00
0.00 12,928,000.00

127,062.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679352005 SEIREN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.001,115.000000Local101.745002
10.958769 0.00 0.00Base

0.00
0.00
0.00 4,348,500.00

42,739.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679360008 SUMITOMO SEIKA CHEMICALS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00699.000000Local101.744985
6.870118 0.00 0.00Base

0.00
0.00
0.00 2,796,000.00

27,480.47

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

800.000 0.003,495.000000Local101.744985
34.350588 0.00 0.00Base

0.00
0.00
0.00 2,796,000.00

27,480.47
679360008 Total

0.00 0.000.00 5,592,000.004,800.000 Local

0.00 0.00 0.00 54,960.94Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5679384008 SEKISUI JUSHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,456.000000Local101.744990
14.310287 0.00 0.00Base

0.00
0.00
0.00 3,348,800.00

32,913.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679386003 SEKISUI PLASTICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00318.000000Local101.745023
3.125460 0.00 0.00Base

0.00
0.00
0.00 1,272,000.00

12,501.84

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016

2,000.000 0.00636.000000Local101.745023
6.250920 0.00 0.00Base

0.00
0.00
0.00 1,272,000.00

12,501.84

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 CANCEL

-2,000.000 0.00636.000000Local101.745023
6.250920 0.00 0.00Base

0.00
0.00
0.00 -1,272,000.00

-12,501.84

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

2,000.000 0.00636.000000Local101.745023
6.250920 0.00 0.00Base

0.00
0.00
0.00 1,272,000.00

12,501.84
679386003 Total

0.00 0.000.00 2,544,000.006,000.000 Local

0.00 0.00 0.00 25,003.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679520007 SENKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,300.000 0.00624.000000Local101.744999
6.132980 0.00 0.00Base

0.00
0.00
0.00 5,803,200.00

57,036.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679547000 SENSHUKAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.00702.000000Local101.745029
6.899600 0.00 0.00Base

0.00
0.00
0.00 1,544,400.00

15,179.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680060001 SHARP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

127,000.000 0.0091.000000Local101.745001
0.894393 0.00 0.00Base

0.00
0.00
0.00 11,557,000.00

113,587.89
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5680414000 SHIKOKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00211.000000Local101.744984
2.073812 0.00 0.00Base

0.00
0.00
0.00 2,743,000.00

26,959.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680416005 77 BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

31,000.000 0.00372.000000Local101.744999
3.656199 0.00 0.00Base

0.00
0.00
0.00 11,532,000.00

113,342.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680423001 SHIBUYA CORPORATION 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,740.000000Local101.744993
17.101579 0.00 0.00Base

0.00
0.00
0.00 2,436,000.00

23,942.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680424009 SHIGA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

20,000.000 0.00492.000000Local101.744999
4.835619 0.00 0.00Base

0.00
0.00
0.00 9,840,000.00

96,712.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680430006 SHIKOKU CHEMICALS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00890.000000Local101.744984
8.747360 0.00 0.00Base

0.00
0.00
0.00 2,670,000.00

26,242.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680445004 SHIMACHU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.002,228.000000Local101.745005
21.897881 0.00 0.00Base

0.00
0.00
0.00 9,357,600.00

91,971.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680448008 SHINMAYWA INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00642.000000Local101.744992
6.309893 0.00 0.00Base

0.00
0.00
0.00 4,494,000.00

44,169.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680452000 SINANEN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00393.000000Local101.745026
3.862597 0.00 0.00Base

0.00
0.00
0.00 1,179,000.00

11,587.79

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016

600.000 0.001,965.000000Local101.745026 0.00 0.00 1,179,000.00
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19.312983 0.00 0.00Base 0.00 11,587.79

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 CANCEL

-600.000 0.001,965.000000Local101.745026
19.312983 0.00 0.00Base

0.00
0.00
0.00 -1,179,000.00

-11,587.79

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

600.000 0.001,965.000000Local101.745026
19.312983 0.00 0.00Base

0.00
0.00
0.00 1,179,000.00

11,587.79
680452000 Total

0.00 0.000.00 2,358,000.003,600.000 Local

0.00 0.00 0.00 23,175.58Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680454006 SHINDENGEN ELECTRIC MFG 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00384.000000Local101.744988
3.774142 0.00 0.00Base

0.00
0.00
0.00 2,304,000.00

22,644.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680462009 SINTOKOGIO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.00738.000000Local101.745006
7.253427 0.00 0.00Base

0.00
0.00
0.00 2,435,400.00

23,936.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680492006 SHINKO ELECTRIC INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.00548.000000Local101.744991
5.386015 0.00 0.00Base

0.00
0.00
0.00 3,014,000.00

29,623.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680500006 NS UNITED KAIUN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00129.000000Local101.745046
1.267875 0.00 0.00Base

0.00
0.00
0.00 1,032,000.00

10,143.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680517000 SINKO INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,133.000000Local101.744969
11.135686 0.00 0.00Base

0.00
0.00
0.00 1,586,200.00

15,589.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680536000 SHOCHIKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.001,160.000000Local101.745004 0.00 0.00 9,280,000.00
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11.401051 0.00 0.00Base 0.00 91,208.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680540002 SHOWA AIRCRAFT INDUSTRY 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.00897.000000Local101.744949
8.816163 0.00 0.00Base

0.00
0.00
0.00 717,600.00

7,052.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680546009 SHOWA DENKO K K 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.001,017.000000Local101.744997
9.995578 0.00 0.00Base

0.00
0.00
0.00 12,204,000.00

119,946.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680550001 SMK CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00340.000000Local101.745002
3.341688 0.00 0.00Base

0.00
0.00
0.00 1,360,000.00

13,366.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680560000 SHOWA SANGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00482.000000Local101.745004
4.737333 0.00 0.00Base

0.00
0.00
0.00 4,338,000.00

42,636.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680562006 SHOWA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.00618.000000Local101.745018
6.074008 0.00 0.00Base

0.00
0.00
0.00 2,472,000.00

24,296.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680570009 SHIN ETSU POLYMER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.00680.000000Local101.744990
6.683376 0.00 0.00Base

0.00
0.00
0.00 2,244,000.00

22,055.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680600004 SHIMA SEIKI MFG LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,153.000000Local101.744998
21.160745 0.00 0.00Base

0.00
0.00
0.00 4,736,600.00

46,553.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5681883005 SODICK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.00777.000000Local101.744985
7.636740 0.00 0.00Base

0.00
0.00
0.00 2,719,500.00

26,728.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5683858906 S FOODS INC 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,000.000 0.002,588.000000Local101.744997
25.436140 0.00 0.00Base

0.00
0.00
0.00 2,588,000.00

25,436.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5684152002 STAR MICRONICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.001,164.000000Local101.745001
11.440366 0.00 0.00Base

0.00
0.00
0.00 3,375,600.00

33,177.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5684191901 STARTS CORP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.001,770.000000Local101.745001
17.396432 0.00 0.00Base

0.00
0.00
0.00 4,956,000.00

48,710.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685847006 SCSK CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.004,180.000000Local101.745000
41.083100 0.00 0.00Base

0.00
0.00
0.00 17,556,000.00

172,549.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685850000 SUMITOMO BAKELITE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00490.000000Local101.745005
4.815961 0.00 0.00Base

0.00
0.00
0.00 7,840,000.00

77,055.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685854002 SUMITOMO OSAKA CEMENT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,000.000 0.00466.000000Local101.745002
4.580078 0.00 0.00Base

0.00
0.00
0.00 15,378,000.00

151,142.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685868002 SUMITOMO DENSETSU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,063.000000Local101.745021
10.447686 0.00 0.00Base

0.00
0.00
0.00 1,488,200.00

14,626.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685886004 SUMITOMO FORESTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,377.000000Local101.745003
13.533834 0.00 0.00Base

0.00
0.00
0.00 16,110,900.00

158,345.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685908006 SUMITOMO WAREHOUSE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00512.000000Local101.745000
5.032188 0.00 0.00Base

0.00
0.00
0.00 6,144,000.00

60,386.26
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5686949009 TACHI S CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,636.000000Local101.745004
16.079414 0.00 0.00Base

0.00
0.00
0.00 3,599,200.00

35,374.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686972001 TADANO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,400.000 0.00910.000000Local101.744997
8.943929 0.00 0.00Base

0.00
0.00
0.00 8,554,000.00

84,072.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686994005 TAIHEI DENGYO KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,000.000000Local101.744994
9.828493 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

29,485.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686995002 TAIKISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.002,641.000000Local101.744998
25.957050 0.00 0.00Base

0.00
0.00
0.00 5,282,000.00

51,914.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687036004 TAKASAGO INTERNATIONAL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.002,511.000000Local101.745000
24.679345 0.00 0.00Base

0.00
0.00
0.00 2,762,100.00

27,147.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687038000 TAKARA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

14,600.000 0.00855.000000Local101.744996
8.403362 0.00 0.00Base

0.00
0.00
0.00 12,483,000.00

122,689.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687049007 ADVANTEST CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.001,388.000000Local101.745001
13.641948 0.00 0.00Base

0.00
0.00
0.00 19,432,000.00

190,987.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687052001 TAKASAGO THERMAL ENGINEERING 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.001,258.000000Local101.744998
12.364244 0.00 0.00Base

0.00
0.00
0.00 5,409,400.00

53,166.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687056002 TAIYO YUDEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,800.000 0.00920.000000Local101.745001 0.00 0.00 9,016,000.00
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9.042213 0.00 0.00Base 0.00 88,613.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687076000 TAKUMA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.00836.000000Local101.745000
8.216620 0.00 0.00Base

0.00
0.00
0.00 5,016,000.00

49,299.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687088005 TAKIRON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00493.000000Local101.745006
4.845447 0.00 0.00Base

0.00
0.00
0.00 1,479,000.00

14,536.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687089003 DAIO PAPER CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.001,124.000000Local101.744993
11.047227 0.00 0.00Base

0.00
0.00
0.00 6,744,000.00

66,283.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687090001 TAKARA STANDARD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00898.000000Local101.744993
8.825987 0.00 0.00Base

0.00
0.00
0.00 6,286,000.00

61,781.91

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

3,500.000 0.001,796.000000Local101.744993
17.651974 0.00 0.00Base

0.00
0.00
0.00 6,286,000.00

61,781.91
687090001 Total

0.00 0.000.00 12,572,000.0010,500.000 Local

0.00 0.00 0.00 123,563.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687102004 TAMRON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,580.000000Local101.744999
15.529019 0.00 0.00Base

0.00
0.00
0.00 2,528,000.00

24,846.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687178004 TAIYO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.003,350.000000Local101.745003
32.925450 0.00 0.00Base

0.00
0.00
0.00 5,360,000.00

52,680.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687193003 TANSEISHA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,700.000 0.00762.000000Local101.745005
7.489311 0.00 0.00Base

0.00
0.00
0.00 2,057,400.00

20,221.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687580001 TATSUTA ELEC WIRE + CABLE 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.00337.000000Local101.744971
3.312203 0.00 0.00Base

0.00
0.00
0.00 1,112,100.00

10,930.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688082007 ASKA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,012.000000Local101.745013
19.774925 0.00 0.00Base

0.00
0.00
0.00 3,219,200.00

31,639.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688092907 TPR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.002,208.000000Local101.744998
21.701313 0.00 0.00Base

0.00
0.00
0.00 3,532,800.00

34,722.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688098003 TEIKOKU SEN I CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,305.000000Local101.744979
12.826186 0.00 0.00Base

0.00
0.00
0.00 1,827,000.00

17,956.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688116003 TEKKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00357.000000Local101.744992
3.508772 0.00 0.00Base

0.00
0.00
0.00 3,213,000.00

31,578.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688423003 TENMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,796.000000Local101.744989
17.651975 0.00 0.00Base

0.00
0.00
0.00 2,155,200.00

21,182.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688782903 PACK CORP/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,692.000000Local101.745010
26.458300 0.00 0.00Base

0.00
0.00
0.00 2,692,000.00

26,458.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689003903 TRANCOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.006,280.000000Local101.745002
61.722933 0.00 0.00Base

0.00
0.00
0.00 3,768,000.00

37,033.76
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689266005 TKC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.002,970.000000Local101.745008
29.190621 0.00 0.00Base

0.00
0.00
0.00 4,158,000.00

40,866.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689349009 TOC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00850.000000Local101.745011
8.354218 0.00 0.00Base

0.00
0.00
0.00 4,250,000.00

41,771.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689355006 TOCHIGI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00408.000000Local101.745002
4.010025 0.00 0.00Base

0.00
0.00
0.00 3,264,000.00

32,080.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689369908 SAC S BAR HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.001,039.000000Local101.744974
10.211807 0.00 0.00Base

0.00
0.00
0.00 1,558,500.00

15,317.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689380004 TOHO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.00362.000000Local101.745008
3.557914 0.00 0.00Base

0.00
0.00
0.00 6,154,000.00

60,484.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689388007 TODA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

19,000.000 0.00465.000000Local101.745005
4.570249 0.00 0.00Base

0.00
0.00
0.00 8,835,000.00

86,834.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689391001 SUMITOMO RIKO COMPANY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.00894.000000Local101.745002
8.786672 0.00 0.00Base

0.00
0.00
0.00 2,592,600.00

25,481.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689400000 TOKAI CARBON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00240.000000Local101.745006
2.358838 0.00 0.00Base

0.00
0.00
0.00 3,840,000.00

37,741.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689402006 TOKAI RIKA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.001,905.000000Local101.745003 0.00 0.00 8,763,000.00
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18.723278 0.00 0.00Base 0.00 86,127.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689416006 TOKYO BROADCASTING SYSTEM 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.001,437.000000Local101.744993
14.123545 0.00 0.00Base

0.00
0.00
0.00 4,454,700.00

43,782.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689424000 TOPCON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,200.000 0.001,186.000000Local101.745001
11.656592 0.00 0.00Base

0.00
0.00
0.00 10,911,200.00

107,240.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689430007 TOKYO SEIMITSU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.002,323.000000Local101.744999
22.831589 0.00 0.00Base

0.00
0.00
0.00 8,362,800.00

82,193.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689435006 TOKAI CORP/GIFU 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.003,340.000000Local101.745011
32.827163 0.00 0.00Base

0.00
0.00
0.00 2,672,000.00

26,261.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689446003 TOAGOSEI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,600.000 0.001,020.000000Local101.745002
10.025063 0.00 0.00Base

0.00
0.00
0.00 9,792,000.00

96,240.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689450005 TOA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00188.000000Local101.744985
1.847757 0.00 0.00Base

0.00
0.00
0.00 2,444,000.00

24,020.84

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,300.000 0.001,880.000000Local101.744985
18.477569 0.00 0.00Base

0.00
0.00
0.00 2,444,000.00

24,020.84
689450005 Total

0.00 0.000.00 4,888,000.0014,300.000 Local

0.00 0.00 0.00 48,041.68Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689462000 TOHO TITANIUM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,600.000 0.00642.000000Local101.745001
6.309892 0.00 0.00Base

0.00
0.00
0.00 1,669,200.00

16,405.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689467009 YURTEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00554.000000Local101.744969
5.444987 0.00 0.00Base

0.00
0.00
0.00 1,662,000.00

16,334.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689487007 TOKAI TOKYO FINANCIAL HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

17,900.000 0.00466.000000Local101.745000
4.580078 0.00 0.00Base

0.00
0.00
0.00 8,341,400.00

81,983.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689488005 TOSHIBA TEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00362.000000Local101.744996
3.557915 0.00 0.00Base

0.00
0.00
0.00 3,982,000.00

39,137.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689489003 TOKYO OHKA KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.003,115.000000Local101.744997
30.615756 0.00 0.00Base

0.00
0.00
0.00 10,591,000.00

104,093.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689492007 TOPRE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.002,083.000000Local101.744994
20.472752 0.00 0.00Base

0.00
0.00
0.00 6,040,700.00

59,370.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689518009 TOEI CO LTD 08 Aug 2016COMMON STOCK

6,000.000 0.00909.000000Local101.744999
8.934100 0.00 0.00Base

0.00
0.00
0.00 5,454,000.00

53,604.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 CANCEL

-6,000.000 0.00909.000000Local101.744999
8.934100 0.00 0.00Base

0.00
0.00
0.00 -5,454,000.00

-53,604.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP508 Aug 2016 08 Aug 2016

6,000.000 0.00909.000000Local101.744999
8.934100 0.00 0.00Base

0.00
0.00
0.00 5,454,000.00

53,604.60
689518009 Total
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0.00 0.000.00 5,454,000.006,000.000 Local

0.00 0.00 0.00 53,604.60Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689555001 TOHO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.002,245.000000Local101.744995
22.064967 0.00 0.00Base

0.00
0.00
0.00 10,327,000.00

101,498.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689556009 TOHO ZINC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,000.000 0.00349.000000Local101.745000
3.430144 0.00 0.00Base

0.00
0.00
0.00 3,490,000.00

34,301.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689562007 TOENEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00527.000000Local101.744981
5.179617 0.00 0.00Base

0.00
0.00
0.00 1,581,000.00

15,538.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689576007 TOKUYAMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.00323.000000Local101.744999
3.174603 0.00 0.00Base

0.00
0.00
0.00 9,044,000.00

88,888.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689578003 TOKYO ROPE MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00159.000000Local101.745023
1.562730 0.00 0.00Base

0.00
0.00
0.00 1,749,000.00

17,190.03

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

1,100.000 0.001,590.000000Local101.745023
15.627300 0.00 0.00Base

0.00
0.00
0.00 1,749,000.00

17,190.03
689578003 Total

0.00 0.000.00 3,498,000.0012,100.000 Local

0.00 0.00 0.00 34,380.06Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689582005 JUKI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.00733.000000Local101.744976
7.204287 0.00 0.00Base

0.00
0.00
0.00 1,685,900.00

16,569.86
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689587004 TOKYO STEEL MFG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.00709.000000Local101.745004
6.968401 0.00 0.00Base

0.00
0.00
0.00 6,451,900.00

63,412.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689606002 TOKYOTOKEIBA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00205.000000Local101.745013
2.014841 0.00 0.00Base

0.00
0.00
0.00 2,665,000.00

26,192.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689689008 TORII PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,112.000000Local101.744984
20.757780 0.00 0.00Base

0.00
0.00
0.00 2,112,000.00

20,757.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689712008 TOPY INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00200.000000Local101.745005
1.965698 0.00 0.00Base

0.00
0.00
0.00 2,600,000.00

25,554.08

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

1,300.000 0.002,000.000000Local101.745005
19.656985 0.00 0.00Base

0.00
0.00
0.00 2,600,000.00

25,554.08
689712008 Total

0.00 0.000.00 5,200,000.0014,300.000 Local

0.00 0.00 0.00 51,108.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689726008 TOSHIBA MACHINE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.00344.000000Local101.745012
3.381001 0.00 0.00Base

0.00
0.00
0.00 3,096,000.00

30,429.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689729002 TOSHIBA PLANT SYSTEMS + SERV 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,708.000000Local101.745000
16.787066 0.00 0.00Base

0.00
0.00
0.00 5,978,000.00

58,754.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689736007 TOSHO PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00474.000000Local101.744976
4.658707 0.00 0.00Base

0.00
0.00
0.00 1,422,000.00

13,976.12
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689744001 TOTETSU KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.002,815.000000Local101.744995
27.667209 0.00 0.00Base

0.00
0.00
0.00 6,474,500.00

63,634.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689755908 YONDOSHI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,065.000000Local101.744996
20.295838 0.00 0.00Base

0.00
0.00
0.00 2,684,500.00

26,384.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689790004 TOWA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

25,000.000 0.0084.000000Local101.745024
0.825593 0.00 0.00Base

0.00
0.00
0.00 2,100,000.00

20,639.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689844900 TOKEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.007,980.000000Local101.745001
78.431371 0.00 0.00Base

0.00
0.00
0.00 5,586,000.00

54,901.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689958908 TOWA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.005,190.000000Local101.745012
51.009871 0.00 0.00Base

0.00
0.00
0.00 3,633,000.00

35,706.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689971000 TOYO ENGINEERING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00321.000000Local101.745011
3.154946 0.00 0.00Base

0.00
0.00
0.00 3,852,000.00

37,859.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689980001 TOYO KANETSU K K 08 Aug 2016COMMON STOCK 08 Aug 2016

8,000.000 0.00202.000000Local101.745028
1.985355 0.00 0.00Base

0.00
0.00
0.00 1,616,000.00

15,882.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690006002 TOYO CONSTRUCTION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.00451.000000Local101.744986
4.432651 0.00 0.00Base

0.00
0.00
0.00 2,660,900.00

26,152.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690010004 TOYO INK SC HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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17,000.000 0.00428.000000Local101.745005
4.206595 0.00 0.00Base

0.00
0.00
0.00 7,276,000.00

71,512.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690016001 TOYO KOHAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.00262.000000Local101.745010
2.575065 0.00 0.00Base

0.00
0.00
0.00 969,400.00

9,527.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690018007 TOYO TIRE + RUBBER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.001,042.000000Local101.745005
10.241289 0.00 0.00Base

0.00
0.00
0.00 9,482,200.00

93,195.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690028006 TOSOH CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

49,000.000 0.00565.000000Local101.745001
5.553098 0.00 0.00Base

0.00
0.00
0.00 27,685,000.00

272,101.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690029004 TOYO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,014.000000Local101.745023
9.966089 0.00 0.00Base

0.00
0.00
0.00 1,926,600.00

18,935.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690050000 TOYOBO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

75,000.000 0.00171.000000Local101.745000
1.680672 0.00 0.00Base

0.00
0.00
0.00 12,825,000.00

126,050.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690059902 TOYOTA BOSHOKU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,800.000 0.002,195.000000Local101.745002
21.573541 0.00 0.00Base

0.00
0.00
0.00 12,731,000.00

125,126.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690095906 TRANSCOSMOS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.002,579.000000Local101.745001
25.347683 0.00 0.00Base

0.00
0.00
0.00 7,479,100.00

73,508.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690670005 TSUBAKIMOTO CHAIN CO 08 Aug 2016COMMON STOCK 08 Aug 2016

11,000.000 0.00683.000000Local101.744995
6.712861 0.00 0.00Base

0.00
0.00
0.00 7,513,000.00

73,841.47
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5690676002 TSUGAMI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,000.000 0.00476.000000Local101.745012
4.678362 0.00 0.00Base

0.00
0.00
0.00 2,380,000.00

23,391.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690682000 TSUKISHIMA KIKAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.001,058.000000Local101.744999
10.398545 0.00 0.00Base

0.00
0.00
0.00 2,327,600.00

22,876.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690691001 TSUMURA + CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.003,015.000000Local101.745000
29.632906 0.00 0.00Base

0.00
0.00
0.00 15,979,500.00

157,054.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690693007 TSURUMI MANUFACTURING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,481.000000Local101.744985
14.556000 0.00 0.00Base

0.00
0.00
0.00 1,925,300.00

18,922.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690715008 TSUTSUMI JEWELRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.001,783.000000Local101.745015
17.524200 0.00 0.00Base

0.00
0.00
0.00 1,069,800.00

10,514.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691070007 UBE INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

94,000.000 0.00169.000000Local101.744998
1.661015 0.00 0.00Base

0.00
0.00
0.00 15,886,000.00

156,135.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691405005 UNION TOOL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.002,766.000000Local101.744995
27.185613 0.00 0.00Base

0.00
0.00
0.00 2,212,800.00

21,748.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691830004 UNITIKA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

46,000.000 0.0060.000000Local101.745000
0.589710 0.00 0.00Base

0.00
0.00
0.00 2,760,000.00

27,126.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691862007 UNY GROUP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,700.000 0.00957.000000Local101.745002 0.00 0.00 17,895,900.00
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9.405867 0.00 0.00Base 0.00 175,889.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691898001 USHIO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

10,100.000 0.001,081.000000Local101.744997
10.624601 0.00 0.00Base

0.00
0.00
0.00 10,918,100.00

107,308.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5692655905 VALOR HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.002,598.000000Local101.745003
25.534424 0.00 0.00Base

0.00
0.00
0.00 8,833,200.00

86,817.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5692847908 WATAMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,080.000000Local101.745016
10.614771 0.00 0.00Base

0.00
0.00
0.00 1,836,000.00

18,045.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5693220006 WACOAL HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.001,086.000000Local101.744999
10.673743 0.00 0.00Base

0.00
0.00
0.00 9,774,000.00

96,063.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5693373003 WAKITA + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00656.000000Local101.745020
6.447490 0.00 0.00Base

0.00
0.00
0.00 1,968,000.00

19,342.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5696188903 WARABEYA NICHIYO HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.002,045.000000Local101.744989
20.099270 0.00 0.00Base

0.00
0.00
0.00 2,045,000.00

20,099.27

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698376902 YUSEN LOGISTICS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,011.000000Local101.744985
9.936608 0.00 0.00Base

0.00
0.00
0.00 1,314,300.00

12,917.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698389905 YUSHIN PRECISION EQUIPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.001,916.000000Local101.744958
18.831400 0.00 0.00Base

0.00
0.00
0.00 1,149,600.00

11,298.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698494002 XEBIO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,200.000 0.001,459.000000Local101.744988
14.339773 0.00 0.00Base

0.00
0.00
0.00 3,209,800.00

31,547.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698503000 YAHAGI CONSTRUCTION CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.00880.000000Local101.745026
8.649071 0.00 0.00Base

0.00
0.00
0.00 1,848,000.00

18,163.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698524006 YAMAGATA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.00426.000000Local101.744990
4.186938 0.00 0.00Base

0.00
0.00
0.00 5,112,000.00

50,243.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698536000 YAMANASHI CHUO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.00421.000000Local101.745002
4.137795 0.00 0.00Base

0.00
0.00
0.00 5,473,000.00

53,791.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698544004 YAMATO KOGYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.002,828.000000Local101.744999
27.794978 0.00 0.00Base

0.00
0.00
0.00 10,180,800.00

100,061.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698554003 AZBIL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

5,600.000 0.003,085.000000Local101.745001
30.320900 0.00 0.00Base

0.00
0.00
0.00 17,276,000.00

169,797.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698558004 YAMAZEN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.00813.000000Local101.744993
7.990565 0.00 0.00Base

0.00
0.00
0.00 3,739,800.00

36,756.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698569902 UNIPRES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,648.000000Local101.744994
16.197357 0.00 0.00Base

0.00
0.00
0.00 5,768,000.00

56,690.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698589900 YAOKO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.004,545.000000Local101.744999
44.670500 0.00 0.00Base

0.00
0.00
0.00 8,181,000.00

80,406.90
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5698636008 YODOGAWA STEEL WORKS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,630.000000Local101.744999
25.848936 0.00 0.00Base

0.00
0.00
0.00 5,786,000.00

56,867.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698640000 YOKOGAWA BRIDGE HOLDINGS COR 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.001,030.000000Local101.745014
10.123346 0.00 0.00Base

0.00
0.00
0.00 2,678,000.00

26,320.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698648003 YOKOHAMA REITO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,028.000000Local101.744992
10.103691 0.00 0.00Base

0.00
0.00
0.00 3,598,000.00

35,362.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698692001 YOMIURI LAND CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00460.000000Local101.745000
4.521107 0.00 0.00Base

0.00
0.00
0.00 1,380,000.00

13,563.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698697000 YOROZU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,579.000000Local101.744982
15.519193 0.00 0.00Base

0.00
0.00
0.00 2,210,600.00

21,726.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698852001 YUASA TRADING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,056.000000Local101.744983
20.207385 0.00 0.00Base

0.00
0.00
0.00 2,672,800.00

26,269.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698943008 ZENITAKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.00345.000000Local101.745000
3.390830 0.00 0.00Base

0.00
0.00
0.00 690,000.00

6,781.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698955002 ZOJIRUSHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,582.000000Local101.744993
15.548677 0.00 0.00Base

0.00
0.00
0.00 4,746,000.00

46,646.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5699112900 ZENRIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,721.000000Local101.744996 0.00 0.00 3,269,900.00
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16.914837 0.00 0.00Base 0.00 32,138.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5699378907 YONEX CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.004,940.000000Local101.745009
48.552750 0.00 0.00Base

0.00
0.00
0.00 4,940,000.00

48,552.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI00HOL5 TOKAI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

6,900.000 0.00645.000000Local101.744994
6.339378 0.00 0.00Base

0.00
0.00
0.00 4,450,500.00

43,741.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI00MHV0 TSI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,600.000 0.00553.000000Local101.744988
5.435157 0.00 0.00Base

0.00
0.00
0.00 3,096,800.00

30,436.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI02EAL5 JIMOTO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

12,900.000 0.00148.000000Local101.744992
1.454617 0.00 0.00Base

0.00
0.00
0.00 1,909,200.00

18,764.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI02EJ02 NISSHIN STEEL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,800.000 0.001,221.000000Local101.745000
12.000590 0.00 0.00Base

0.00
0.00
0.00 9,523,800.00

93,604.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI07CF96 K+O ENERGY GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,349.000000Local101.745003
13.258636 0.00 0.00Base

0.00
0.00
0.00 1,483,900.00

14,584.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI07YZS4 MARUHA NICHIRO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.002,485.000000Local101.744997
24.423805 0.00 0.00Base

0.00
0.00
0.00 9,443,000.00

92,810.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI099K53 KADOKAWA DWANGO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,800.000 0.001,304.000000Local101.745004
12.816354 0.00 0.00Base

0.00
0.00
0.00 6,259,200.00

61,518.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI099KB0 TOKYO TY FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 3123



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,200.000 0.002,714.000000Local101.745008
26.674527 0.00 0.00Base

0.00
0.00
0.00 5,970,800.00

58,683.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0BNTQ4 UNITED SUPER MARKETS HOLDING 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.00971.000000Local101.744990
9.543467 0.00 0.00Base

0.00
0.00
0.00 4,175,300.00

41,036.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0BXWY1 MACNICA FUJI ELECTRONICS HOL 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.00979.000000Local101.745014
9.622093 0.00 0.00Base

0.00
0.00
0.00 2,839,100.00

27,904.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0GQS26 COSMO ENERGY HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.001,074.000000Local101.744993
10.555802 0.00 0.00Base

0.00
0.00
0.00 5,262,600.00

51,723.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0KF1T5 LASALLE LOGIPORT REIT 08 Aug 2016REIT 08 Aug 2016

98.000 0.00107,300.000000Local101.745003
1,054.597245 0.00 0.00Base

0.00
0.00
0.00 10,515,400.00

103,350.53

GOLDMAN SACHS INTERNATIONAL JPY/JP531 Aug 2016 05 Sep 2016

52.000 0.00104,778.500000Local103.435000
1,012.988834 0.00 0.00Base

0.00
0.00
0.00 5,448,482.00

52,675.42
ACI0KF1T5 Total

0.00 0.000.00 15,963,882.00150.000 Local

0.00 0.00 0.00 156,025.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0L13W6 ITOHAM YONEKYU HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,016.000000Local101.745000
9.985749 0.00 0.00Base

0.00
0.00
0.00 11,887,200.00

116,833.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B00CSV905 TSUKUI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,100.000 0.001,395.000000Local101.744999
13.710748 0.00 0.00Base

0.00
0.00
0.00 2,929,500.00

28,792.57
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B00STP902 INVINCIBLE INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

256.000 0.0061,500.000000Local101.745000
604.452305 0.00 0.00Base

0.00
0.00
0.00 15,744,000.00

154,739.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B019MQ908 ASAHI INTECC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.004,485.000000Local101.745001
44.080790 0.00 0.00Base

0.00
0.00
0.00 17,491,500.00

171,915.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B01QMC901 SOSEI GROUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.0016,530.000000Local101.745000
162.464987 0.00 0.00Base

0.00
0.00
0.00 24,795,000.00

243,697.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B01S2L909 MONEX GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

16,400.000 0.00257.000000Local101.745004
2.525923 0.00 0.00Base

0.00
0.00
0.00 4,214,800.00

41,425.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B01WP2907 ASAHI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,265.000000Local101.745014
12.433042 0.00 0.00Base

0.00
0.00
0.00 1,518,000.00

14,919.65

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B020QY905 FRONTIER REAL ESTATE INVEST 08 Aug 2016REIT 08 Aug 2016

41.000 0.00532,000.000000Local101.745002
5,228.758049 0.00 0.00Base

0.00
0.00
0.00 21,812,000.00

214,379.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02JV6909 BENEFIT ONE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.002,781.000000Local101.745000
27.333038 0.00 0.00Base

0.00
0.00
0.00 3,615,300.00

35,532.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02KKT908 NIHON CHOUZAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.003,720.000000Local101.744981
36.562000 0.00 0.00Base

0.00
0.00
0.00 1,860,000.00

18,281.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02QLW907 IBJ LEASING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.001,935.000000Local101.744994 0.00 0.00 4,450,500.00
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19.018135 0.00 0.00Base 0.00 43,741.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02T4H903 SAWADA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.001,005.000000Local101.745020
9.877633 0.00 0.00Base

0.00
0.00
0.00 1,809,000.00

17,779.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B030Y3903 TSUKADA GLOBAL HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.00710.000000Local101.745047
6.978227 0.00 0.00Base

0.00
0.00
0.00 1,065,000.00

10,467.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B036QP900 COSMOS PHARMACEUTICAL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.0019,040.000000Local101.745002
187.134500 0.00 0.00Base

0.00
0.00
0.00 15,232,000.00

149,707.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03BJB908 SUN FRONTIER FUDOUSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.00961.000000Local101.744992
9.445182 0.00 0.00Base

0.00
0.00
0.00 1,633,700.00

16,056.81

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03ML2901 TAKARA BIO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.001,465.000000Local101.745001
14.398742 0.00 0.00Base

0.00
0.00
0.00 6,299,500.00

61,914.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03P2F906 FUYO GENERAL LEASE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.004,690.000000Local101.745004
46.095629 0.00 0.00Base

0.00
0.00
0.00 7,973,000.00

78,362.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B03XKH905 OUTSOURCING INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,270.000000Local101.745005
32.139170 0.00 0.00Base

0.00
0.00
0.00 3,270,000.00

32,139.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05H32900 INTERNET INITIATIVE JAPAN 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,025.000000Local101.745010
19.902696 0.00 0.00Base

0.00
0.00
0.00 5,062,500.00

49,756.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05KJP905 NEC CAPITAL SOLUTIONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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800.000 0.001,498.000000Local101.744963
14.723088 0.00 0.00Base

0.00
0.00
0.00 1,198,400.00

11,778.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05L36902 DENA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,200.000 0.002,429.000000Local101.745001
23.873409 0.00 0.00Base

0.00
0.00
0.00 22,346,800.00

219,635.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05MTR906 SHIP HEALTHCARE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.002,943.000000Local101.744997
28.925255 0.00 0.00Base

0.00
0.00
0.00 11,183,400.00

109,915.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B064LV904 HEIWA REAL ESTATE REIT INC 08 Aug 2016REIT 08 Aug 2016

78.000 0.0085,800.000000Local101.744993
843.284744 0.00 0.00Base

0.00
0.00
0.00 6,692,400.00

65,776.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B067ML908 KABU.COM SECURITIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,400.000 0.00333.000000Local101.745012
3.272888 0.00 0.00Base

0.00
0.00
0.00 3,796,200.00

37,310.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06CMQ906 GMO PAYMENT GATEWAY INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.005,090.000000Local101.745000
50.027029 0.00 0.00Base

0.00
0.00
0.00 7,126,000.00

70,037.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06JW3901 ASUKANET CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,016.000000Local101.744987
9.985750 0.00 0.00Base

0.00
0.00
0.00 812,800.00

7,988.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06MW5909 KYOKUTO SECURITIES 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.001,215.000000Local101.745009
11.941618 0.00 0.00Base

0.00
0.00
0.00 2,065,500.00

20,300.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06NPS905 JAPAN COMMUNICATIONS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,700.000 0.00200.000000Local101.744985
1.965699 0.00 0.00Base

0.00
0.00
0.00 1,740,000.00

17,101.58
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B06WPV908 GURUNAVI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.002,814.000000Local101.744995
27.657380 0.00 0.00Base

0.00
0.00
0.00 7,035,000.00

69,143.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B07NL1907 JAPAN LOGISTICS FUND INC 08 Aug 2016REIT 08 Aug 2016

77.000 0.00237,900.000000Local101.745000
2,338.198442 0.00 0.00Base

0.00
0.00
0.00 18,318,300.00

180,041.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0B815908 FUKUOKA REIT CORP 08 Aug 2016REIT 08 Aug 2016

59.000 0.00206,900.000000Local101.745004
2,033.515085 0.00 0.00Base

0.00
0.00
0.00 12,207,100.00

119,977.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0C5Q5906 KENEDIX OFFICE INVESTMENT CO 08 Aug 2016REIT 08 Aug 2016

35.000 0.00633,000.000000Local101.744999
6,221.436000 0.00 0.00Base

0.00
0.00
0.00 22,155,000.00

217,750.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0CGYJ903 SEKISUI HOUSE SI RESIDENTIAL 08 Aug 2016REIT 08 Aug 2016

85.000 0.00123,700.000000Local101.744998
1,215.784588 0.00 0.00Base

0.00
0.00
0.00 10,514,500.00

103,341.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0J2LC906 CREATE RESTAURANTS HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,013.000000Local101.745004
9.956263 0.00 0.00Base

0.00
0.00
0.00 3,545,500.00

34,846.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0LLJ3904 HANKYU REIT INC 08 Aug 2016REIT 08 Aug 2016

48.000 0.00140,900.000000Local101.745004
1,384.834583 0.00 0.00Base

0.00
0.00
0.00 6,763,200.00

66,472.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0LNCF900 ICHIGO OFFICE REIT INVESTMEN 08 Aug 2016REIT 08 Aug 2016

110.000 0.0077,900.000000Local101.745006
765.639545 0.00 0.00Base

0.00
0.00
0.00 8,569,000.00

84,220.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0LNTF902 DAIWA OFFICE INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

27.000 0.00598,000.000000Local101.745003 0.00 0.00 16,146,000.00
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5,877.438519 0.00 0.00Base 0.00 158,690.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0M0C8905 SUMCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

16,800.000 0.00796.000000Local101.744999
7.823480 0.00 0.00Base

0.00
0.00
0.00 13,372,800.00

131,434.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0N9WT907 F N COMMUNICATIONS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,800.000 0.00816.000000Local101.745002
8.020050 0.00 0.00Base

0.00
0.00
0.00 3,100,800.00

30,476.19

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0N9WZ903 UACJ CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00279.000000Local101.744997
2.742150 0.00 0.00Base

0.00
0.00
0.00 6,417,000.00

63,069.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0NHMM905 EARTH CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.004,625.000000Local101.744994
45.456782 0.00 0.00Base

0.00
0.00
0.00 5,087,500.00

50,002.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0SQYV907 SAINT MARC HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,985.000000Local101.745004
29.338050 0.00 0.00Base

0.00
0.00
0.00 3,582,000.00

35,205.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WGLX904 IWAICOSMO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.00889.000000Local101.744992
8.737531 0.00 0.00Base

0.00
0.00
0.00 1,155,700.00

11,358.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WHPP905 TORIDOLL HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.002,416.000000Local101.744999
23.745639 0.00 0.00Base

0.00
0.00
0.00 4,348,800.00

42,742.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0WHYW900 KUSURI NO AOKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.005,050.000000Local101.744994
49.633892 0.00 0.00Base

0.00
0.00
0.00 6,060,000.00

59,560.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0XPSZ901 TOP REIT INC 08 Aug 2016REIT 08 Aug 2016
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16.000 0.00432,000.000000Local101.745003
4,245.908750 0.00 0.00Base

0.00
0.00
0.00 6,912,000.00

67,934.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0YHYY904 CONEXIO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,230.000000Local101.745028
12.089043 0.00 0.00Base

0.00
0.00
0.00 1,722,000.00

16,924.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0YZFP904 KYORIN HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.002,207.000000Local101.744999
21.691484 0.00 0.00Base

0.00
0.00
0.00 8,165,900.00

80,258.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0Z6WY909 DAIWA HOUSE REIT INVESTMENT 08 Aug 2016REIT 08 Aug 2016

59.000 0.00284,500.000000Local101.744997
2,796.206271 0.00 0.00Base

0.00
0.00
0.00 16,785,500.00

164,976.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0ZGMK908 ALPEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,772.000000Local101.744982
17.416092 0.00 0.00Base

0.00
0.00
0.00 2,303,600.00

22,640.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0ZV9X902 TOYO TANSO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.001,393.000000Local101.745022
13.691088 0.00 0.00Base

0.00
0.00
0.00 1,114,400.00

10,952.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B11V89901 QOL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,416.000000Local101.745003
13.917145 0.00 0.00Base

0.00
0.00
0.00 1,557,600.00

15,308.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B14RJB900 KOBE BUSSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,888.000000Local101.744969
18.556200 0.00 0.00Base

0.00
0.00
0.00 1,321,600.00

12,989.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1530B902 JAPAN HOTEL REIT INVESTMENT 08 Aug 2016REIT 08 Aug 2016

327.000 0.0084,400.000000Local101.744999
829.524801 0.00 0.00Base

0.00
0.00
0.00 27,598,800.00

271,254.61
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B15F9R901 ADWAYS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.00585.000000Local101.745029
5.749667 0.00 0.00Base

0.00
0.00
0.00 1,404,000.00

13,799.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B15T1R909 JAPAN EXCELLENT INC 08 Aug 2016REIT 08 Aug 2016

105.000 0.00140,600.000000Local101.744999
1,381.886095 0.00 0.00Base

0.00
0.00
0.00 14,763,000.00

145,098.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B15T1S907 JAPAN RENTAL HOUSING INVESTM 08 Aug 2016REIT 08 Aug 2016

144.000 0.0085,100.000000Local101.745002
836.404722 0.00 0.00Base

0.00
0.00
0.00 12,254,400.00

120,442.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B182BB909 NIPPON ACCOMMODATIONS FUND 08 Aug 2016REIT 08 Aug 2016

40.000 0.00473,000.000000Local101.745002
4,648.877000 0.00 0.00Base

0.00
0.00
0.00 18,920,000.00

185,955.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B18D6G900 JIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.004,220.000000Local101.745008
41.476236 0.00 0.00Base

0.00
0.00
0.00 4,642,000.00

45,623.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B18RC0907 INFOMART CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.00934.000000Local101.745006
9.179812 0.00 0.00Base

0.00
0.00
0.00 3,175,600.00

31,211.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B194YN903 BIC CAMERA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.00898.000000Local101.744999
8.825987 0.00 0.00Base

0.00
0.00
0.00 7,363,600.00

72,373.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B19PR7909 MCUBS MIDCITY INVESTMENT COR 08 Aug 2016REIT 08 Aug 2016

23.000 0.00358,500.000000Local101.744997
3,523.514783 0.00 0.00Base

0.00
0.00
0.00 8,245,500.00

81,040.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B19RSQ902 UNITED INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.001,451.000000Local101.745022 0.00 0.00 1,451,000.00

Books Closed Prepared by State StreetPage 3131



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

14.261140 0.00 0.00Base 0.00 14,261.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1B0V3905 DCM HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.00825.000000Local101.745007
8.108506 0.00 0.00Base

0.00
0.00
0.00 6,847,500.00

67,300.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1CC1X905 JAC RECRUITMENT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,105.000000Local101.745011
10.860483 0.00 0.00Base

0.00
0.00
0.00 1,326,000.00

13,032.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1DN46906 NIHON M+A CENTER INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.006,120.000000Local101.745002
60.150375 0.00 0.00Base

0.00
0.00
0.00 17,136,000.00

168,421.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1F2D0903 DUNLOP SPORTS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.00900.000000Local101.745040
8.845640 0.00 0.00Base

0.00
0.00
0.00 900,000.00

8,845.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FM48902 NEXT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,800.000 0.00967.000000Local101.745005
9.504152 0.00 0.00Base

0.00
0.00
0.00 4,641,600.00

45,619.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FQWP904 ACCORDIA GOLF CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,187.000000Local101.745008
11.666420 0.00 0.00Base

0.00
0.00
0.00 5,341,500.00

52,498.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FSLW907 TAKATA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00390.000000Local101.745029
3.833111 0.00 0.00Base

0.00
0.00
0.00 1,053,000.00

10,349.40

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1GF9P903 MORI HILLS REIT INVESTMENT C 08 Aug 2016REIT 08 Aug 2016

130.000 0.00152,800.000000Local101.745001
1,501.793692 0.00 0.00Base

0.00
0.00
0.00 19,864,000.00

195,233.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1GHR8907 MONOTARO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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5,500.000 0.002,711.000000Local101.745001
26.645044 0.00 0.00Base

0.00
0.00
0.00 14,910,500.00

146,547.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1GVJ7907 DUSKIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,500.000 0.001,795.000000Local101.744993
17.642146 0.00 0.00Base

0.00
0.00
0.00 6,282,500.00

61,747.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1HHF4908 KYOEI STEEL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.001,944.000000Local101.745013
19.106588 0.00 0.00Base

0.00
0.00
0.00 3,110,400.00

30,570.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1MY86908 CROOZ INC 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.002,163.000000Local101.744984
21.259033 0.00 0.00Base

0.00
0.00
0.00 1,297,800.00

12,755.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1N2ZG905 ARTNATURE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.00747.000000Local101.744978
7.341886 0.00 0.00Base

0.00
0.00
0.00 1,045,800.00

10,278.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1P1JR909 TS TECH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.002,303.000000Local101.745001
22.635019 0.00 0.00Base

0.00
0.00
0.00 9,902,900.00

97,330.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK20900 AI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,300.000 0.002,306.000000Local101.745006
22.664503 0.00 0.00Base

0.00
0.00
0.00 7,609,800.00

74,792.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK21908 TOKUSHU TOKAI PAPER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.00349.000000Local101.744991
3.430144 0.00 0.00Base

0.00
0.00
0.00 2,443,000.00

24,011.01

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

700.000 0.003,490.000000Local101.744991
34.301443 0.00 0.00Base

0.00
0.00
0.00 2,443,000.00

24,011.01
B1TK21908 Total
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0.00 0.000.00 4,886,000.007,700.000 Local

0.00 0.00 0.00 48,022.02Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK23904 SKY PERFECT JSAT HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

14,200.000 0.00443.000000Local101.744995
4.354023 0.00 0.00Base

0.00
0.00
0.00 6,290,600.00

61,827.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1VPXZ905 NUFLARE TECHNOLOGY INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.004,880.000000Local101.745024
47.963033 0.00 0.00Base

0.00
0.00
0.00 1,464,000.00

14,388.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1Y3VL904 KOSHIDAKA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.001,957.000000Local101.745017
19.234357 0.00 0.00Base

0.00
0.00
0.00 1,369,900.00

13,464.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1ZBYD900 MAEDA KOSEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.001,115.000000Local101.744982
10.958771 0.00 0.00Base

0.00
0.00
0.00 1,561,000.00

15,342.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B23QCF909 ARCLAND SERVICE HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

600.000 0.002,998.000000Local101.745016
29.465817 0.00 0.00Base

0.00
0.00
0.00 1,798,800.00

17,679.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249GC909 MATSUMOTOKIYOSHI HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,400.000 0.004,455.000000Local101.745000
43.785935 0.00 0.00Base

0.00
0.00
0.00 15,147,000.00

148,872.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249GF902 DOUTOR NICHIRES HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.001,881.000000Local101.744994
18.487396 0.00 0.00Base

0.00
0.00
0.00 4,702,500.00

46,218.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B24HH6903 INDUSTRIAL + INFRASTRUCTURE 08 Aug 2016REIT 08 Aug 2016

28.000 0.00563,000.000000Local101.745000
5,533.441429 0.00 0.00Base

0.00
0.00
0.00 15,764,000.00

154,936.36
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B285LQ906 BRONCO BILLY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,989.000000Local101.744978
29.377371 0.00 0.00Base

0.00
0.00
0.00 2,092,300.00

20,564.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B29H1T905 PRESSANCE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.004,315.000000Local101.745009
42.409943 0.00 0.00Base

0.00
0.00
0.00 3,020,500.00

29,686.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B29KFN906 JAPAN TISSUE ENGINEERING CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,100.000 0.001,150.000000Local101.745028
11.302764 0.00 0.00Base

0.00
0.00
0.00 1,265,000.00

12,433.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B29T1W902 SHO BOND HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.004,550.000000Local101.745000
44.719642 0.00 0.00Base

0.00
0.00
0.00 8,645,000.00

84,967.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2PDZ7907 NANOCARRIER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00906.000000Local101.745013
8.904613 0.00 0.00Base

0.00
0.00
0.00 2,718,000.00

26,713.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2PLYM907 SMS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,300.000 0.002,220.000000Local101.745009
21.819252 0.00 0.00Base

0.00
0.00
0.00 5,106,000.00

50,184.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2PNJP903 UNIZO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,120.000000Local101.744992
30.664900 0.00 0.00Base

0.00
0.00
0.00 4,368,000.00

42,930.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CF903 COCOKARA FINE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,600.000 0.003,775.000000Local101.744994
37.102563 0.00 0.00Base

0.00
0.00
0.00 6,040,000.00

59,364.10

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CR907 TIS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

7,000.000 0.002,603.000000Local101.744998 0.00 0.00 18,221,000.00
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July 1, 2016
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

25.583567 0.00 0.00Base 0.00 179,084.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B39J7D908 DAIWA HOUSE REIT INVESTMENT 08 Aug 2016REIT 08 Aug 2016

28.000 0.00621,000.000000Local101.745002
6,103.493929 0.00 0.00Base

0.00
0.00
0.00 17,388,000.00

170,897.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3CF1G901 WELCIA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.006,170.000000Local101.745001
60.641800 0.00 0.00Base

0.00
0.00
0.00 11,106,000.00

109,155.24

GOLDMAN SACHS INTERNATIONAL JPY/JP531 Aug 2016 05 Sep 2016

600.000 0.006,068.755000Local103.435000
58.672161 0.00 0.00Base

0.00
0.00
0.00 3,641,253.00

35,203.30
B3CF1G901 Total

0.00 0.000.00 14,747,253.002,400.000 Local

0.00 0.00 0.00 144,358.54Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3CY5L905 JVC KENWOOD CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.00233.000000Local101.745016
2.290038 0.00 0.00Base

0.00
0.00
0.00 2,726,100.00

26,793.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3CY70909 TEMP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,400.000 0.001,501.000000Local101.745000
14.752568 0.00 0.00Base

0.00
0.00
0.00 18,612,400.00

182,931.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3DD1X908 LINICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,411.000000Local101.745025
13.868000 0.00 0.00Base

0.00
0.00
0.00 1,269,900.00

12,481.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3FD1T905 YAMABIKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00811.000000Local101.745003
7.970907 0.00 0.00Base

0.00
0.00
0.00 2,189,700.00

21,521.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3FJNX909 GREE INC 08 Aug 2016COMMON STOCK 08 Aug 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8,900.000 0.00472.000000Local101.745006
4.639048 0.00 0.00Base

0.00
0.00
0.00 4,200,800.00

41,287.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3PQXL907 ANICOM HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.002,568.000000Local101.745011
25.239567 0.00 0.00Base

0.00
0.00
0.00 3,081,600.00

30,287.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3V2XQ902 CREATE SD HOLDINGS CO 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,357.000000Local101.744993
23.165759 0.00 0.00Base

0.00
0.00
0.00 5,185,400.00

50,964.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3WPWZ901 MITSUBISHI RESEARCH INSTITUT 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.003,130.000000Local101.745008
30.763180 0.00 0.00Base

0.00
0.00
0.00 1,565,000.00

15,381.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3ZC07904 MEGMILK SNOW BRAND CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.003,180.000000Local101.744999
31.254608 0.00 0.00Base

0.00
0.00
0.00 12,720,000.00

125,018.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3ZGHJ901 UKC HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

1,200.000 0.001,561.000000Local101.745015
15.342275 0.00 0.00Base

0.00
0.00
0.00 1,873,200.00

18,410.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B40T3T902 SENSHU IKEDA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

21,700.000 0.00439.000000Local101.745001
4.314708 0.00 0.00Base

0.00
0.00
0.00 9,526,300.00

93,629.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B45889902 NOEVIR HOLDING CO 08 Aug 2016COMMON STOCK 08 Aug 2016

1,500.000 0.003,005.000000Local101.745003
29.534620 0.00 0.00Base

0.00
0.00
0.00 4,507,500.00

44,301.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B4KGDQ903 JAPAN MATERIAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

800.000 0.003,550.000000Local101.744998
34.891150 0.00 0.00Base

0.00
0.00
0.00 2,840,000.00

27,912.92
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B51WP2906 NIPPON LIGHT METAL HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

46,900.000 0.00218.000000Local101.744996
2.142612 0.00 0.00Base

0.00
0.00
0.00 10,224,200.00

100,488.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B54LCZ908 FINANCIAL PRODUCTS GROUP CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,900.000 0.00882.000000Local101.745002
8.668731 0.00 0.00Base

0.00
0.00
0.00 5,203,800.00

51,145.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5MTK1907 COOKPAD INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.001,462.000000Local101.744995
14.369257 0.00 0.00Base

0.00
0.00
0.00 6,140,400.00

60,350.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5PF8Q903 JAPAN DRILLING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

500.000 0.002,104.000000Local101.745044
20.679140 0.00 0.00Base

0.00
0.00
0.00 1,052,000.00

10,339.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5W49C900 W SCOPE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.002,076.000000Local101.745005
20.403950 0.00 0.00Base

0.00
0.00
0.00 4,567,200.00

44,888.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5W8JJ905 PARAMOUNT BED HOLDINGS CO LT 08 Aug 2016COMMON STOCK 08 Aug 2016

1,400.000 0.003,615.000000Local101.745004
35.530000 0.00 0.00Base

0.00
0.00
0.00 5,061,000.00

49,742.00

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DQY906 VITAL KSK HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.00956.000000Local101.744990
9.396040 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DQZ903 ASAHI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.001,707.000000Local101.744998
16.777238 0.00 0.00Base

0.00
0.00
0.00 4,096,800.00

40,265.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DR0909 KOEI TECMO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.001,752.000000Local101.745000 0.00 0.00 5,431,200.00
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17.219519 0.00 0.00Base 0.00 53,380.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B61BG9905 PALTAC CORPORATION 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,077.000000Local101.744994
20.413781 0.00 0.00Base

0.00
0.00
0.00 5,400,200.00

53,075.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B62WZW906 ADVANCE RESIDENCE INVESTMENT 08 Aug 2016REIT 08 Aug 2016

113.000 0.00288,800.000000Local101.744999
2,838.468761 0.00 0.00Base

0.00
0.00
0.00 32,634,400.00

320,746.97

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B6391L907 TOMONY HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

10,500.000 0.00382.000000Local101.745012
3.754484 0.00 0.00Base

0.00
0.00
0.00 4,011,000.00

39,422.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B64KR6906 MIRAIT HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.00843.000000Local101.744998
8.285420 0.00 0.00Base

0.00
0.00
0.00 3,877,800.00

38,112.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B691CG907 MORPHO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.005,260.000000Local101.745011
51.697867 0.00 0.00Base

0.00
0.00
0.00 1,578,000.00

15,509.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B76BZX904 KENEDIX RESIDENTIAL INVESTME 08 Aug 2016REIT 08 Aug 2016

31.000 0.00283,200.000000Local101.745005
2,783.429032 0.00 0.00Base

0.00
0.00
0.00 8,779,200.00

86,286.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7JCJZ901 ISTYLE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,500.000 0.00756.000000Local101.745008
7.430340 0.00 0.00Base

0.00
0.00
0.00 1,890,000.00

18,575.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7LQNH902 ATEAM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.001,685.000000Local101.744995
16.561011 0.00 0.00Base

0.00
0.00
0.00 1,516,500.00

14,904.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7T6PP908 TSUBAKI NAKASHIMA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,800.000 0.001,393.000000Local101.745012
13.691089 0.00 0.00Base

0.00
0.00
0.00 2,507,400.00

24,643.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7VB4G907 BROADLEAF CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.001,026.000000Local101.745021
10.084032 0.00 0.00Base

0.00
0.00
0.00 1,949,400.00

19,159.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B7VKZP903 NORTH PACIFIC BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,900.000 0.00313.000000Local101.745001
3.076318 0.00 0.00Base

0.00
0.00
0.00 8,419,700.00

82,752.96

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B84B5K905 COLOPL INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.001,682.000000Local101.745003
16.531524 0.00 0.00Base

0.00
0.00
0.00 7,569,000.00

74,391.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8B8PJ905 NIPPON PAPER INDUSTRIES CO L 08 Aug 2016COMMON STOCK 08 Aug 2016

8,700.000 0.001,772.000000Local101.744998
17.416090 0.00 0.00Base

0.00
0.00
0.00 15,416,400.00

151,519.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8BSRY906 ACTIVIA PROPERTIES INC 08 Aug 2016REIT 08 Aug 2016

47.000 0.00552,000.000000Local101.744999
5,425.328085 0.00 0.00Base

0.00
0.00
0.00 25,944,000.00

254,990.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8N6QD908 COMFORIA RESIDENTIAL REIT IN 08 Aug 2016REIT 08 Aug 2016

41.000 0.00240,600.000000Local101.745000
2,364.735366 0.00 0.00Base

0.00
0.00
0.00 9,864,600.00

96,954.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8RBZV903 GLP J REIT 08 Aug 2016REIT 08 Aug 2016

203.000 0.00122,700.000000Local101.745001
1,205.956059 0.00 0.00Base

0.00
0.00
0.00 24,908,100.00

244,809.08

JP MORGAN SECURITIES PLC JPY/JP502 Sep 2016 0.3607 Sep 2016

20.000 0.00126,200.000000Local104.155000
1,211.655705 0.00 7.27Base

757.00
0.00
0.00 2,524,757.00

24,240.38
B8RBZV903 Total
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757.00 0.000.00 27,432,857.00223.000 Local

0.00 7.27 0.00 269,049.46Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B92MT1907 ZENKOKU HOSHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,900.000 0.004,090.000000Local101.744999
40.198536 0.00 0.00Base

0.00
0.00
0.00 15,951,000.00

156,774.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B93SWL905 EUGLENA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,800.000 0.001,338.000000Local101.744994
13.150524 0.00 0.00Base

0.00
0.00
0.00 7,760,400.00

76,273.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B97SH9905 PEPTIDREAM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.005,180.000000Local101.744999
50.911593 0.00 0.00Base

0.00
0.00
0.00 15,022,000.00

147,643.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B99HH0906 KONOIKE TRANSPORT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,000.000 0.001,163.000000Local101.745019
11.430535 0.00 0.00Base

0.00
0.00
0.00 2,326,000.00

22,861.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BBH7G3909 HOSHINO RESORTS REIT INC 08 Aug 2016REIT 08 Aug 2016

7.000 0.001,246,000.000000Local101.745005
12,246.301429 0.00 0.00Base

0.00
0.00
0.00 8,722,000.00

85,724.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BD3D17904 OPEN HOUSE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,800.000 0.002,614.000000Local101.745006
25.691679 0.00 0.00Base

0.00
0.00
0.00 7,319,200.00

71,936.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BFSSCF909 AEON REIT INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

92.000 0.00126,400.000000Local101.744997
1,242.321522 0.00 0.00Base

0.00
0.00
0.00 11,628,800.00

114,293.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BH0VTS902 MEBUKI FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

12,200.000 0.00332.000000Local101.744993
3.263060 0.00 0.00Base

0.00
0.00
0.00 4,050,400.00

39,809.33
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5BJ04C4909 HULIC REIT INC 08 Aug 2016REIT 08 Aug 2016

75.000 0.00178,600.000000Local101.745001
1,755.368800 0.00 0.00Base

0.00
0.00
0.00 13,395,000.00

131,652.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BJVSF2903 DAIKYONISHIKAWA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.001,021.000000Local101.745012
10.034890 0.00 0.00Base

0.00
0.00
0.00 3,063,000.00

30,104.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BJYNHY909 JAPAN DISPLAY INC 08 Aug 2016COMMON STOCK 08 Aug 2016

32,600.000 0.00186.000000Local101.744998
1.828100 0.00 0.00Base

0.00
0.00
0.00 6,063,600.00

59,596.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BKW7HH900 JOYFUL HONDA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.002,376.000000Local101.744995
23.352500 0.00 0.00Base

0.00
0.00
0.00 6,177,600.00

60,716.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BLC741909 NIPPON REIT INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

33.000 0.00267,800.000000Local101.745003
2,632.070303 0.00 0.00Base

0.00
0.00
0.00 8,837,400.00

86,858.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BMBL9L908 INVESCO OFFICE J REIT INC 08 Aug 2016REIT 08 Aug 2016

67.000 0.0094,600.000000Local101.745005
929.775373 0.00 0.00Base

0.00
0.00
0.00 6,338,200.00

62,294.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BQJYQS909 FFRI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.003,295.000000Local101.744949
32.384900 0.00 0.00Base

0.00
0.00
0.00 988,500.00

9,715.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BQQD16902 SKYLARK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,400.000 0.001,370.000000Local101.745000
13.465035 0.00 0.00Base

0.00
0.00
0.00 12,878,000.00

126,571.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BSKRKL909 SEKISUI HOUSE REIT INC 08 Aug 2016REIT 08 Aug 2016

74.000 0.00142,300.000000Local101.745005 0.00 0.00 10,530,200.00
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1,398.594459 0.00 0.00Base 0.00 103,495.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BSM8SQ900 TECHNOPRO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,000.000 0.003,165.000000Local101.744999
31.107180 0.00 0.00Base

0.00
0.00
0.00 9,495,000.00

93,321.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BSTJDT909 METAWATER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,000.000 0.003,150.000000Local101.745008
30.959750 0.00 0.00Base

0.00
0.00
0.00 3,150,000.00

30,959.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BTLX22905 KENEDIX RETAIL REIT CORP 08 Aug 2016REIT 08 Aug 2016

37.000 0.00266,500.000000Local101.745003
2,619.293243 0.00 0.00Base

0.00
0.00
0.00 9,860,500.00

96,913.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BVGGXP908 JIG SAW INC 08 Aug 2016COMMON STOCK 08 Aug 2016

200.000 0.005,800.000000Local101.745015
57.005250 0.00 0.00Base

0.00
0.00
0.00 1,160,000.00

11,401.05

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BWDNFN909 SANBIO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,300.000 0.001,389.000000Local101.744997
13.651777 0.00 0.00Base

0.00
0.00
0.00 1,805,700.00

17,747.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BY4JZZ905 HEALIOS KK 08 Aug 2016COMMON STOCK 08 Aug 2016

700.000 0.002,012.000000Local101.744995
19.774929 0.00 0.00Base

0.00
0.00
0.00 1,408,400.00

13,842.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYL7K8908 MENICON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

900.000 0.003,005.000000Local101.744995
29.534622 0.00 0.00Base

0.00
0.00
0.00 2,704,500.00

26,581.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYP97J901 DEXERIALS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.00800.000000Local101.744997
7.862794 0.00 0.00Base

0.00
0.00
0.00 2,880,000.00

28,306.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYT818909 GREENPEPTIDE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,400.000 0.00686.000000Local101.745048
6.742343 0.00 0.00Base

0.00
0.00
0.00 960,400.00

9,439.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYYZH6900 BELLSYSTEM24 HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.00892.000000Local101.745009
8.767015 0.00 0.00Base

0.00
0.00
0.00 2,408,400.00

23,670.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYZQYR904 INVESTORS CLOUD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

200.000 0.003,610.000000Local101.745026
35.480850 0.00 0.00Base

0.00
0.00
0.00 722,000.00

7,096.17

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYZYM5908 BRANGISTA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

300.000 0.001,752.000000Local101.744918
17.219533 0.00 0.00Base

0.00
0.00
0.00 525,600.00

5,165.86

0.006,290,303.000 Local
0.00Base

757.00
7.27

0.00
0.00

5,723,946,317.00
56,254,775.41

JAPANESE YEN Total

NEW ISRAELI SHEQEL

ASSET TRANSFER AT MARKET NON CASH ILS/IL1601315906 ALONY HETZ PROPERTIES + INV 08 Aug 2016REIT ILS1.0 08 Aug 2016

9,189.000 0.0034.820000Local3.841250
9.064758 0.00 0.00Base

0.00
0.00
0.00 319,960.98

83,296.06

ASSET TRANSFER AT MARKET NON CASH ILS/IL1608972907 BAYSIDE LAND CORPORATION LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

57.000 0.001,435.000000Local3.841250
373.576316 0.00 0.00Base

0.00
0.00
0.00 81,795.00

21,293.85

ASSET TRANSFER AT MARKET NON CASH ILS/IL1612381905 FIRST INTL BANK ISRAEL 08 Aug 2016COMMON STOCK ILS.05 08 Aug 2016

2,914.000 0.0047.080000Local3.841250
12.256428 0.00 0.00Base

0.00
0.00
0.00 137,191.12

35,715.23

ASSET TRANSFER AT MARKET NON CASH ILS/IL1615129905 SHIKUN + BINUI LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

16,859.000 0.006.640000Local3.841251
1.728604 0.00 0.00Base

0.00
0.00
0.00 111,943.76

29,142.53
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ASSET TRANSFER AT MARKET NON CASH ILS/IL1620060905 CLAL INSURANCE ENTERPR HLDGS 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

1,541.000 0.0039.500000Local3.841251
10.283108 0.00 0.00Base

0.00
0.00
0.00 60,869.50

15,846.27

ASSET TRANSFER AT MARKET NON CASH ILS/IL1621964907 DELEK GROUP LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

387.000 0.00785.900000Local3.841250
204.594858 0.00 0.00Base

0.00
0.00
0.00 304,143.30

79,178.21

ASSET TRANSFER AT MARKET NON CASH ILS/IL1626202907 DELTA GALIL INDUSTRIES 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

719.000 0.00111.500000Local3.841250
29.027010 0.00 0.00Base

0.00
0.00
0.00 80,168.50

20,870.42

ASSET TRANSFER AT MARKET NON CASH ILS/IL1626630909 DELEK AUTOMOTIVE SYSTEMS LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

3,066.000 0.0032.450000Local3.841249
8.447772 0.00 0.00Base

0.00
0.00
0.00 99,491.70

25,900.87

ASSET TRANSFER AT MARKET NON CASH ILS/IL1629882903 ELECTRA LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

159.000 0.00516.500000Local3.841250
134.461447 0.00 0.00Base

0.00
0.00
0.00 82,123.50

21,379.37

ASSET TRANSFER AT MARKET NON CASH ILS/IL1630411908 STRAUSS GROUP LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

3,884.000 0.0059.800000Local3.841250
15.567850 0.00 0.00Base

0.00
0.00
0.00 232,263.20

60,465.53

ASSET TRANSFER AT MARKET NON CASH ILS/IL1630891901 ELBIT SYSTEMS LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

2,063.000 0.00380.300000Local3.841250
99.004232 0.00 0.00Base

0.00
0.00
0.00 784,558.90

204,245.73

ASSET TRANSFER AT MARKET NON CASH ILS/IL1632060901 TOWER SEMICONDUCTOR LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

6,921.000 0.0055.100000Local3.841250
14.344288 0.00 0.00Base

0.00
0.00
0.00 381,347.10

99,276.82

ASSET TRANSFER AT MARKET NON CASH ILS/IL1634842900 FORMULA SYSTEMS (1985) LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016
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653.000 0.00139.500000Local3.841249
36.316309 0.00 0.00Base

0.00
0.00
0.00 91,093.50

23,714.55

ASSET TRANSFER AT MARKET NON CASH ILS/IL1635341902 FRUTAROM 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

3,377.000 0.00192.600000Local3.841250
50.139929 0.00 0.00Base

0.00
0.00
0.00 650,410.20

169,322.54

ASSET TRANSFER AT MARKET NON CASH ILS/IL1636265902 NORSTAR HOLDINGS INC 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

942.000 0.0067.770000Local3.841250
17.642696 0.00 0.00Base

0.00
0.00
0.00 63,839.34

16,619.42

ASSET TRANSFER AT MARKET NON CASH ILS/IL1637442906 PARTNER COMMUNICATIONS CO 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

8,350.000 0.0018.600000Local3.841250
4.842174 0.00 0.00Base

0.00
0.00
0.00 155,310.00

40,432.15

ASSET TRANSFER AT MARKET NON CASH ILS/IL1641070909 HAREL INSURANCE INVESTMENTS 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

8,620.000 0.0013.730000Local3.841250
3.574357 0.00 0.00Base

0.00
0.00
0.00 118,352.60

30,810.96

ASSET TRANSFER AT MARKET NON CASH ILS/IL1645127903 ISRAEL DISCOUNT BANK A 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

94,163.000 0.006.550000Local3.841250
1.705174 0.00 0.00Base

0.00
0.00
0.00 616,767.65

160,564.31

ASSET TRANSFER AT MARKET NON CASH ILS/IL1646059907 PHOENIX HOLDINGS LTD/THE 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

5,009.000 0.009.232000Local3.841251
2.403384 0.00 0.00Base

0.00
0.00
0.00 46,243.09

12,038.55

ASSET TRANSFER AT MARKET NON CASH ILS/IL1647707900 JOEL JERUSALEM OIL EXPLORATI 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

716.000 0.00165.400000Local3.841250
43.058897 0.00 0.00Base

0.00
0.00
0.00 118,426.40

30,830.17

ASSET TRANSFER AT MARKET NON CASH ILS/IL1650906902 MIGDAL INSURANCE + FINANCIAL 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

29,700.000 0.002.332000Local3.841251
0.607094 0.00 0.00Base

0.00
0.00
0.00 69,260.40

18,030.69
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ASSET TRANSFER AT MARKET NON CASH ILS/IL1656531902 MELISRON 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

1,612.000 0.00162.500000Local3.841250
42.303939 0.00 0.00Base

0.00
0.00
0.00 261,950.00

68,193.95

ASSET TRANSFER AT MARKET NON CASH ILS/IL1657787909 MENORA MIVTACHIM HOLDINGS LT 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

2,069.000 0.0029.650000Local3.841251
7.718840 0.00 0.00Base

0.00
0.00
0.00 61,345.85

15,970.28

ASSET TRANSFER AT MARKET NON CASH ILS/IL1658539903 GAZIT GLOBE LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

8,730.000 0.0037.780000Local3.841250
9.835340 0.00 0.00Base

0.00
0.00
0.00 329,819.40

85,862.52

ASSET TRANSFER AT MARKET NON CASH ILS/IL1662196906 NAPHTHA ISRAEL PETROLEUM CRP 08 Aug 2016COMMON STOCK ILS2. 08 Aug 2016

2,776.000 0.0022.290000Local3.841250
5.802799 0.00 0.00Base

0.00
0.00
0.00 61,877.04

16,108.57

ASSET TRANSFER AT MARKET NON CASH ILS/IL1663214906 EL AL ISRAEL AIRLINES 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

21,827.000 0.002.860000Local3.841249
0.744549 0.00 0.00Base

0.00
0.00
0.00 62,425.22

16,251.28

ASSET TRANSFER AT MARKET NON CASH ILS/IL1668784903 SAPIENS INTERNATIONAL CORP 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

2,184.000 0.0048.610000Local3.841250
12.654734 0.00 0.00Base

0.00
0.00
0.00 106,164.24

27,637.94

ASSET TRANSFER AT MARKET NON CASH ILS/IL1674775903 MATRIX IT LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

2,734.000 0.0026.950000Local3.841251
7.015944 0.00 0.00Base

0.00
0.00
0.00 73,681.30

19,181.59

ASSET TRANSFER AT MARKET NON CASH ILS/IL1686054909 SHUFERSAL LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

6,172.000 0.0013.270000Local3.841250
3.454605 0.00 0.00Base

0.00
0.00
0.00 81,902.44

21,321.82

ASSET TRANSFER AT MARKET NON CASH ILS/IL1688967900 ISRAEL CORP LIMITED/THE 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

282.000 0.00610.200000Local3.841250 0.00 0.00 172,076.40
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158.854539 0.00 0.00Base 0.00 44,796.98

ASSET TRANSFER AT MARKET NON CASH ILS/IL1ACI0BDP31 KENON HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,054.000 0.0045.500000Local3.841249
11.845104 0.00 0.00Base

0.00
0.00
0.00 47,957.00

12,484.74

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B034CL909 AFRICA ISRAEL PROPERTIES LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

1,044.000 0.0061.300000Local3.841251
15.958343 0.00 0.00Base

0.00
0.00
0.00 63,997.20

16,660.51

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B0Z7M2908 AIRPORT CITY LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

5,668.000 0.0041.570000Local3.841250
10.821997 0.00 0.00Base

0.00
0.00
0.00 235,618.76

61,339.08

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B18MCB904 AMOT INVESTMENTS LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

9,112.000 0.0016.610000Local3.841250
4.324113 0.00 0.00Base

0.00
0.00
0.00 151,350.32

39,401.32

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1L3K6903 PAZ OIL CO LTD 08 Aug 2016COMMON STOCK ILS5. 08 Aug 2016

658.000 0.00622.300000Local3.841250
162.004559 0.00 0.00Base

0.00
0.00
0.00 409,473.40

106,599.00

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1NV2H905 BLUE SQUARE REAL ESTATE LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

469.000 0.00145.000000Local3.841251
37.748124 0.00 0.00Base

0.00
0.00
0.00 68,005.00

17,703.87

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1NYV4906 REIT 1 LTD 08 Aug 2016REIT ILS1.0 08 Aug 2016

13,432.000 0.0012.130000Local3.841250
3.157826 0.00 0.00Base

0.00
0.00
0.00 162,930.16

42,415.92

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B1S058905 OIL REFINERIES LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

92,902.000 0.001.385999Local3.841250
0.360820 0.00 0.00Base

0.00
0.00
0.00 128,762.17

33,520.90

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B23WQK900 CELLCOM ISRAEL LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016
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4,504.000 0.0026.700000Local3.841250
6.950861 0.00 0.00Base

0.00
0.00
0.00 120,256.80

31,306.68

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B298B2903 B COMMUNICATIONS LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

722.000 0.0093.770000Local3.841249
24.411330 0.00 0.00Base

0.00
0.00
0.00 67,701.94

17,624.98

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B3CR16907 RAMI LEVY CHAIN STORES HASHI 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

501.000 0.00147.900000Local3.841250
38.503094 0.00 0.00Base

0.00
0.00
0.00 74,097.90

19,290.05

ASSET TRANSFER AT MARKET NON CASH ILS/IL1BD04HH908 IDI INSURANCE CO LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

478.000 0.00185.000000Local3.841250
48.161402 0.00 0.00Base

0.00
0.00
0.00 88,430.00

23,021.15

ASSET TRANSFER AT MARKET NON CASH ILS/IL1BTF8CZ903 SHAPIR ENGINEERING AND INDUS 08 Aug 2016COMMON STOCK 08 Aug 2016

7,920.000 0.006.880000Local3.841251
1.791083 0.00 0.00Base

0.00
0.00
0.00 54,489.60

14,185.38

0.00386,139.000 Local
0.00Base

0.00
0.00

0.00
0.00

7,489,871.88
1,949,852.74

NEW ISRAELI SHEQEL Total

NEW ZEALAND DOLLAR

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4609327903 PRECINCT PROPERTIES NEW ZEAL 08 Aug 2016COMMON STOCK 08 Aug 2016

90,240.000 0.001.270000Local1.400953
0.906526 0.00 0.00Base

0.00
0.00
0.00 114,604.80

81,804.89

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4628725905 A2 MILK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

63,676.000 0.002.060000Local1.400953
1.470428 0.00 0.00Base

0.00
0.00
0.00 131,172.56

93,630.95

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4629919903 GOODMAN PROPERTY TRUST 08 Aug 2016REIT 08 Aug 2016

88,115.000 0.001.335000Local1.400953
0.952923 0.00 0.00Base

0.00
0.00
0.00 117,633.53

83,966.79
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ASSET TRANSFER AT MARKET NON CASH NZD/NZ4634025001 FISHER + PAYKEL HEALTHCARE C 08 Aug 2016COMMON STOCK 08 Aug 2016

49,111.000 0.0010.530000Local1.400953
7.516312 0.00 0.00Base

0.00
0.00
0.00 517,138.83

369,133.60

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4642648901 AIR NEW ZEALAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,828.000 0.002.280000Local1.400953
1.627464 0.00 0.00Base

0.00
0.00
0.00 111,327.84

79,465.79

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4645928904 INFRATIL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,706.000 0.003.395000Local1.400953
2.423350 0.00 0.00Base

0.00
0.00
0.00 161,961.87

115,608.35

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4658451901 METLIFECARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,348.000 0.005.590000Local1.400953
3.990141 0.00 0.00Base

0.00
0.00
0.00 63,435.32

45,280.12

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4663452001 NEW ZEALAND REFINING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,863.000 0.002.570000Local1.400953
1.834466 0.00 0.00Base

0.00
0.00
0.00 33,057.91

23,596.73

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4665137006 NUPLEX INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,423.000 0.005.330000Local1.400953
3.804553 0.00 0.00Base

0.00
0.00
0.00 87,534.59

62,482.17

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4668798903 FREIGHTWAYS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,117.000 0.006.750000Local1.400953
4.818149 0.00 0.00Base

0.00
0.00
0.00 95,289.75

68,017.81

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4682319900 SKYCITY ENTERTAINMENT GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

56,778.000 0.005.090000Local1.400953
3.633241 0.00 0.00Base

0.00
0.00
0.00 289,000.02

206,288.16

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4693962904 WAREHOUSE GROUP LIMITED/THE 08 Aug 2016COMMON STOCK 08 Aug 2016
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8,825.000 0.002.860000Local1.400953
2.041467 0.00 0.00Base

0.00
0.00
0.00 25,239.50

18,015.95

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI00YY29 CHORUS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,613.000 0.004.360000Local1.400953
3.112167 0.00 0.00Base

0.00
0.00
0.00 150,912.68

107,721.44

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI00Z7I1 SUMMERSET GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,756.000 0.004.620000Local1.400953
3.297755 0.00 0.00Base

0.00
0.00
0.00 86,652.72

61,852.70

AUTREPAT-DIV RE NZD/NZ409 Sep 2016 09 Sep 2016

90.000 0.005.418444Local1.363141
3.974970 0.00 0.00Base

0.00
0.00
0.00 487.66

357.76
ACI00Z7I1 Total

0.00 0.000.00 87,140.3818,846.000 Local

0.00 0.00 0.00 62,210.46Base

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI01NAQ5 ARGOSY PROPERTY LTD 08 Aug 2016MUTUAL FUND 08 Aug 2016

73,299.000 0.001.155000Local1.400953
0.824439 0.00 0.00Base

0.00
0.00
0.00 84,660.35

60,430.54

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B0C5VF908 SKY NETWORK TELEVISION LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,252.000 0.004.910000Local1.400953
3.504757 0.00 0.00Base

0.00
0.00
0.00 168,177.32

120,044.94

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B1Y43C903 XERO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,690.000 0.0020.090000Local1.400953
14.340238 0.00 0.00Base

0.00
0.00
0.00 134,402.10

95,936.19

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4B76CYL909 TRADE ME GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

35,010.000 0.005.000000Local1.400953
3.568999 0.00 0.00Base

0.00
0.00
0.00 175,050.00

124,950.66
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ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BCZVPY906 Z ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,710.000 0.008.500000Local1.400953
6.067298 0.00 0.00Base

0.00
0.00
0.00 269,535.00

192,394.03

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BL10N2903 GENESIS ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,235.000 0.002.240000Local1.400953
1.598912 0.00 0.00Base

0.00
0.00
0.00 101,326.40

72,326.77

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BRK94T902 ORION HEALTH GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,954.000 0.004.770000Local1.400953
3.404825 0.00 0.00Base

0.00
0.00
0.00 18,860.58

13,462.68

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BTDY2M908 KIWI PROPERTY GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

110,237.000 0.001.565000Local1.400953
1.117097 0.00 0.00Base

0.00
0.00
0.00 172,520.91

123,145.39

0.00901,876.000 Local
0.00Base

0.00
0.00

0.00
0.00

3,109,982.24
2,219,914.41

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

ASSET TRANSFER AT MARKET NON CASH NOK/NO3469191902 LEROEY SEAFOOD GROUP ASA 08 Aug 2016COMMON STOCK NOK1. 08 Aug 2016

2,615.000 0.00405.000000Local8.499500
47.649862 0.00 0.00Base

0.00
0.00
0.00 1,059,075.00

124,604.39

ASSET TRANSFER AT MARKET NON CASH NOK/NO3485283006 STOREBRAND ASA 08 Aug 2016COMMON STOCK NOK5. 08 Aug 2016

39,850.000 0.0031.860000Local8.499500
3.748456 0.00 0.00Base

0.00
0.00
0.00 1,269,621.00

149,375.96

ASSET TRANSFER AT MARKET NON CASH NOK/NO3518600903 HEXAGON COMPOSITES ASA 08 Aug 2016COMMON STOCK NOK.1 08 Aug 2016

6,079.000 0.0025.800000Local8.499499
3.035473 0.00 0.00Base

0.00
0.00
0.00 156,838.20

18,452.64

ASSET TRANSFER AT MARKET NON CASH NOK/NO3525824900 SUBSEA 7 SA 08 Aug 2016COMMON STOCK USD2. 08 Aug 2016
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23,095.000 0.0088.050000Local8.499500
10.359433 0.00 0.00Base

0.00
0.00
0.00 2,033,514.75

239,251.10

ASSET TRANSFER AT MARKET NON CASH NOK/NO3534410907 FRED OLSEN ENERGY ASA 08 Aug 2016COMMON STOCK NOK20. 08 Aug 2016

2,740.000 0.0014.550000Local8.499502
1.711865 0.00 0.00Base

0.00
0.00
0.00 39,867.00

4,690.51

ASSET TRANSFER AT MARKET NON CASH NOK/NO3537421901 IDEX AS 08 Aug 2016COMMON STOCK NOK.15 08 Aug 2016

30,326.000 0.007.600000Local8.499499
0.894170 0.00 0.00Base

0.00
0.00
0.00 230,477.60

27,116.61

ASSET TRANSFER AT MARKET NON CASH NOK/NO3705772903 OPERA SOFTWARE ASA 08 Aug 2016COMMON STOCK NOK.02 08 Aug 2016

10,501.000 0.0051.000000Local8.499500
6.000353 0.00 0.00Base

0.00
0.00
0.00 535,551.00

63,009.71

ASSET TRANSFER AT MARKET NON CASH NOK/NO3774212906 NORWEGIAN AIR SHUTTLE AS 08 Aug 2016COMMON STOCK NOK.1 08 Aug 2016

2,501.000 0.00310.300000Local8.499500
36.508029 0.00 0.00Base

0.00
0.00
0.00 776,060.30

91,306.58

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI078TL3 BW LPG LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

6,120.000 0.0029.650000Local8.499498
3.488441 0.00 0.00Base

0.00
0.00
0.00 181,458.00

21,349.26

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI098RP4 AKER SOLUTIONS ASA 08 Aug 2016COMMON STOCK NOK1.08 08 Aug 2016

13,828.000 0.0035.240000Local8.499501
4.146126 0.00 0.00Base

0.00
0.00
0.00 487,298.72

57,332.63

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI0M3YV9 TREASURE ASA 08 Aug 2016COMMON STOCK NOK.1 08 Aug 2016

5,579.000 0.0016.500000Local8.499500
1.941291 0.00 0.00Base

0.00
0.00
0.00 92,053.50

10,830.46

NEW TO ORD NON CASH NOK/NO3ACI0NTJJ5 GOLDEN OCEAN GROUP LTD 22 Sep 2016COMMON STOCK USD.05 26 Sep 2016

3,505.000 0.0027.800000Local8.499497
3.270782 0.00 0.00Base

0.00
0.00
0.00 97,439.00

11,464.09
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI0NV7P9 GOLDEN OCEAN GROUP LTD NEW 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

3,505.000 0.0027.800000Local8.499497
3.270782 0.00 0.00Base

0.00
0.00
0.00 97,439.00

11,464.09

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B00ZG0905 NORDIC SEMICONDUCTOR ASA 08 Aug 2016COMMON STOCK NOK.01 08 Aug 2016

10,038.000 0.0038.000000Local8.499501
4.470851 0.00 0.00Base

0.00
0.00
0.00 381,444.00

44,878.40

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B01VHW902 REC SILICON ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

166,611.000 0.001.619000Local8.499501
0.190482 0.00 0.00Base

0.00
0.00
0.00 269,743.21

31,736.36

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B02R4D906 AKER ASA A SHARES 08 Aug 2016COMMON STOCK NOK28. 08 Aug 2016

2,301.000 0.00246.000000Local8.499501
28.942877 0.00 0.00Base

0.00
0.00
0.00 566,046.00

66,597.56

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B04VNK908 KONGSBERG AUTOMOTIVE ASA 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

33,755.000 0.006.010000Local8.499502
0.707100 0.00 0.00Base

0.00
0.00
0.00 202,867.55

23,868.17

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B06T25907 SPAREBANK 1 NORD NORGE 08 Aug 2016COMMON STOCK NOK18. 08 Aug 2016

7,836.000 0.0039.500000Local8.499499
4.647333 0.00 0.00Base

0.00
0.00
0.00 309,522.00

36,416.50

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B09RMQ900 SEADRILL LTD 08 Aug 2016COMMON STOCK USD2. 08 Aug 2016

30,395.000 0.0024.240000Local8.499500
2.851933 0.00 0.00Base

0.00
0.00
0.00 736,774.80

86,684.49

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B0LGG7909 SPAREBANK 1 SMN 08 Aug 2016COMMON STOCK NOK20.0 08 Aug 2016

11,731.000 0.0047.100000Local8.499499
5.541503 0.00 0.00Base

0.00
0.00
0.00 552,530.10

65,007.37

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B0YWFR907 THIN FILM ELECTRONICS ASA 08 Aug 2016COMMON STOCK NOK.11 08 Aug 2016

46,775.000 0.004.830000Local8.499500 0.00 0.00 225,923.25
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0.568269 0.00 0.00Base 0.00 26,580.77

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B12TR1901 ATEA ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

7,137.000 0.0084.250000Local8.499500
9.912348 0.00 0.00Base

0.00
0.00
0.00 601,292.25

70,744.43

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B15GGN900 DNO ASA 08 Aug 2016COMMON STOCK NOK.25 08 Aug 2016

60,620.000 0.008.715000Local8.499499
1.025355 0.00 0.00Base

0.00
0.00
0.00 528,303.30

62,156.99

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B15KGC905 NORWEGIAN PROPERTY ASA 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

17,961.000 0.0010.300000Local8.499499
1.211836 0.00 0.00Base

0.00
0.00
0.00 184,998.30

21,765.79

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B15SLC902 TGS NOPEC GEOPHYSICAL CO ASA 08 Aug 2016COMMON STOCK NOK.25 08 Aug 2016

9,246.000 0.00139.500000Local8.499500
16.412730 0.00 0.00Base

0.00
0.00
0.00 1,289,817.00

151,752.10

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B16MKT908 AUSTEVOLL SEAFOOD ASA 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

8,045.000 0.0075.000000Local8.499500
8.824048 0.00 0.00Base

0.00
0.00
0.00 603,375.00

70,989.47

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B182K9904 PROTECTOR FORSIKRING ASA 08 Aug 2016COMMON STOCK NOK1. 08 Aug 2016

4,928.000 0.0072.750000Local8.499501
8.559326 0.00 0.00Base

0.00
0.00
0.00 358,512.00

42,180.36

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1L7YL906 PETROLEUM GEO SERVICES 08 Aug 2016COMMON STOCK NOK3. 08 Aug 2016

17,638.000 0.0017.080000Local8.499500
2.009530 0.00 0.00Base

0.00
0.00
0.00 301,257.04

35,444.09

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1L95G905 AKER BP ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

8,960.000 0.00109.000000Local8.499500
12.824283 0.00 0.00Base

0.00
0.00
0.00 976,640.00

114,905.58

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1L9DW901 PROSAFE SE 08 Aug 2016COMMON STOCK EUR.001 08 Aug 2016
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19,120.000 0.000.940000Local8.499506
0.110595 0.00 0.00Base

0.00
0.00
0.00 17,972.80

2,114.57

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1VLVW903 AKASTOR ASA 08 Aug 2016COMMON STOCK NOK.592 08 Aug 2016

12,174.000 0.008.200000Local8.499500
0.964763 0.00 0.00Base

0.00
0.00
0.00 99,826.80

11,745.02

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1W5NW906 SALMAR ASA 08 Aug 2016COMMON STOCK NOK.25 08 Aug 2016

4,456.000 0.00259.200000Local8.499500
30.495911 0.00 0.00Base

0.00
0.00
0.00 1,154,995.20

135,889.78

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B4PKZG907 STOLT NIELSEN LTD 08 Aug 2016COMMON STOCK USD1. 08 Aug 2016

2,100.000 0.00111.000000Local8.499501
13.059590 0.00 0.00Base

0.00
0.00
0.00 233,100.00

27,425.14

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B4V6DD902 SELVAAG BOLIG ASA 08 Aug 2016COMMON STOCK NOK2.0 08 Aug 2016

2,993.000 0.0039.800000Local8.499498
4.682629 0.00 0.00Base

0.00
0.00
0.00 119,121.40

14,015.11

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B55WMQ902 WILH. WILHELMSEN ASA 08 Aug 2016COMMON STOCK NOK.52 08 Aug 2016

5,496.000 0.0020.000000Local8.499497
2.353080 0.00 0.00Base

0.00
0.00
0.00 109,920.00

12,932.53

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B58XPH904 HOEGH LNG HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,825.000 0.0089.500000Local8.499500
10.530031 0.00 0.00Base

0.00
0.00
0.00 342,337.50

40,277.37

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B6632T909 BAKKAFROST P/F 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

3,454.000 0.00327.600000Local8.499500
38.543442 0.00 0.00Base

0.00
0.00
0.00 1,131,530.40

133,129.05

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B8B6WX900 BORREGAARD ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

9,015.000 0.0068.000000Local8.499500
8.000470 0.00 0.00Base

0.00
0.00
0.00 613,020.00

72,124.24
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3BBH7MR909 OCEAN YIELD ASA 08 Aug 2016COMMON STOCK NOK10.0 08 Aug 2016

3,284.000 0.0067.500000Local8.499499
7.941644 0.00 0.00Base

0.00
0.00
0.00 221,670.00

26,080.36

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BDDJSX904 FRONTLINE LTD 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

5,777.000 0.0066.100000Local8.499501
7.776927 0.00 0.00Base

0.00
0.00
0.00 381,859.70

44,927.31

GOLDMAN SACHS INTERNATIONAL NOK/NO331 Aug 2016 02 Sep 2016

2,324.000 0.0062.285700Local8.344100
7.464640 0.00 0.00Base

0.00
0.00
0.00 144,751.97

17,347.82
BDDJSX904 Total

0.00 0.000.00 526,611.678,101.000 Local

0.00 0.00 0.00 62,275.13Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BFH4P4905 AVANCE GAS HOLDING LTD 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

2,147.000 0.0025.300000Local8.499498
2.976646 0.00 0.00Base

0.00
0.00
0.00 54,319.10

6,390.86

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BJBPW4908 TANKER INVESTMENTS LTD 08 Aug 2016COMMON STOCK USD.001 08 Aug 2016

2,487.000 0.0048.300000Local8.499502
5.682686 0.00 0.00Base

0.00
0.00
0.00 120,122.10

14,132.84

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BQSSWW906 SCATEC SOLAR ASA 08 Aug 2016COMMON STOCK NOK.025 08 Aug 2016

4,953.000 0.0036.000000Local8.499498
4.235544 0.00 0.00Base

0.00
0.00
0.00 178,308.00

20,978.65

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BQZHXB907 XXL ASA 08 Aug 2016COMMON STOCK NOK.4 08 Aug 2016

8,648.000 0.00102.000000Local8.499500
12.000705 0.00 0.00Base

0.00
0.00
0.00 882,096.00

103,782.10

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BRJ2VC906 ENTRA ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

7,219.000 0.0085.750000Local8.499501
10.088828 0.00 0.00Base

0.00
0.00
0.00 619,029.25

72,831.25
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3BYNZ5N908 SKANDIABANKEN ASA 08 Aug 2016COMMON STOCK NOK10.0 08 Aug 2016

5,258.000 0.0056.750000Local8.499499
6.676864 0.00 0.00Base

0.00
0.00
0.00 298,391.50

35,106.95

ASSET TRANSFER AT MARKET NON CASH NOK/NO3BZ0769902 EUROPRIS ASA 08 Aug 2016COMMON STOCK NOK1.0 08 Aug 2016

8,944.000 0.0036.700000Local8.499499
4.317901 0.00 0.00Base

0.00
0.00
0.00 328,244.80

38,619.31

0.00707,895.000 Local
0.00Base

0.00
0.00

0.00
0.00

22,196,355.39
2,611,806.72

NORWEGIAN KRONE Total

POUND STERLING

ASSET TRANSFER AT MARKET NON CASH GBP/GBB001630003 SPEEDY HIRE PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

42,670.000 0.000.355000Local0.765287
0.463878 0.00 0.00Base

0.00
0.00
0.00 15,147.85

19,793.69

ASSET TRANSFER AT MARKET NON CASH GBP/GBB002826006 AMEC FOSTER WHEELER PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

34,600.000 0.004.604000Local0.765287
6.016044 0.00 0.00Base

0.00
0.00
0.00 159,298.40

208,155.11

ASSET TRANSFER AT MARKET NON CASH GBP/GBB006080907 ATKINS (WS) PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

7,532.000 0.0014.800000Local0.765287
19.339150 0.00 0.00Base

0.00
0.00
0.00 111,473.60

145,662.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBB009049909 BELLWAY PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

10,697.000 0.0021.370000Local0.765287
27.924165 0.00 0.00Base

0.00
0.00
0.00 228,594.89

298,704.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBB009616004 BALFOUR BEATTY PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

60,815.000 0.002.319000Local0.765287
3.030236 0.00 0.00Base

0.00
0.00
0.00 141,029.99

184,283.79
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB010015907 BTG PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

33,440.000 0.006.580000Local0.765287
8.598082 0.00 0.00Base

0.00
0.00
0.00 220,035.20

287,519.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB010486900 TED BAKER PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

2,522.000 0.0023.450000Local0.765287
30.642098 0.00 0.00Base

0.00
0.00
0.00 59,140.90

77,279.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB011950003 BRAMMER PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

10,781.000 0.000.997500Local0.765287
1.303433 0.00 0.00Base

0.00
0.00
0.00 10,754.05

14,052.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBB015008907 TULLOW OIL PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

80,176.000 0.002.031000Local0.765287
2.653906 0.00 0.00Base

0.00
0.00
0.00 162,837.46

212,779.60

ASSET TRANSFER AT MARKET NON CASH GBP/GBB015281900 INTERSERVE PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

11,908.000 0.003.012500Local0.765287
3.936432 0.00 0.00Base

0.00
0.00
0.00 35,872.85

46,875.03

ASSET TRANSFER AT MARKET NON CASH GBP/GBB015708902 XAAR PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

6,344.000 0.005.110000Local0.765287
6.677234 0.00 0.00Base

0.00
0.00
0.00 32,417.84

42,360.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB016389900 WETHERSPOON (J.D.) PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

7,226.000 0.008.585000Local0.765287
11.218014 0.00 0.00Base

0.00
0.00
0.00 62,035.21

81,061.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB017658907 BREWIN DOLPHIN HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

25,147.000 0.002.581999Local0.765287
3.373896 0.00 0.00Base

0.00
0.00
0.00 64,929.55

84,843.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB018266908 DIPLOMA PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

10,139.000 0.008.310000Local0.765287 0.00 0.00 84,255.09
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10.858671 0.00 0.00Base 0.00 110,096.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBB018592907 BOVIS HOMES GROUP PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

11,808.000 0.008.180000Local0.765287
10.688801 0.00 0.00Base

0.00
0.00
0.00 96,589.44

126,213.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBB020745907 GENUS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

5,354.000 0.0019.680000Local0.765287
25.715842 0.00 0.00Base

0.00
0.00
0.00 105,366.72

137,682.62

ASSET TRANSFER AT MARKET NON CASH GBP/GBB024185902 ELEMENTIS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

40,890.000 0.002.159000Local0.765287
2.821164 0.00 0.00Base

0.00
0.00
0.00 88,281.51

115,357.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB025028903 DAIRY CREST GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

12,375.000 0.006.385000Local0.765287
8.343275 0.00 0.00Base

0.00
0.00
0.00 79,014.38

103,248.04

ASSET TRANSFER AT MARKET NON CASH GBP/GBB025205907 ITE GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

20,979.000 0.001.677499Local0.765287
2.191987 0.00 0.00Base

0.00
0.00
0.00 35,192.27

45,985.72

ASSET TRANSFER AT MARKET NON CASH GBP/GBB026527903 DERWENT LONDON PLC 08 Aug 2016REIT GBP.05 08 Aug 2016

9,198.000 0.0028.120000Local0.765287
36.744385 0.00 0.00Base

0.00
0.00
0.00 258,647.76

337,974.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB028694909 BIG YELLOW GROUP PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

13,162.000 0.007.435000Local0.765287
9.715309 0.00 0.00Base

0.00
0.00
0.00 97,859.47

127,872.90

ASSET TRANSFER AT MARKET NON CASH GBP/GBB030964001 ELECTROCOMPONENTS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

38,646.000 0.002.936000Local0.765287
3.836469 0.00 0.00Base

0.00
0.00
0.00 113,464.66

148,264.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBB033086000 SPECTRIS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016
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10,418.000 0.0019.560000Local0.765287
25.559038 0.00 0.00Base

0.00
0.00
0.00 203,776.08

266,274.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB033184003 PREMIER FARNELL PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

32,609.000 0.001.950000Local0.765287
2.548064 0.00 0.00Base

0.00
0.00
0.00 63,587.55

83,089.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBB033450008 FENNER PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

15,927.000 0.001.597499Local0.765287
2.087451 0.00 0.00Base

0.00
0.00
0.00 25,443.38

33,246.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBB034521906 FIRSTGROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

106,077.000 0.001.015000Local0.765287
1.326300 0.00 0.00Base

0.00
0.00
0.00 107,668.16

140,689.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBB037537909 GO AHEAD GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

3,809.000 0.0018.960000Local0.765287
24.775020 0.00 0.00Base

0.00
0.00
0.00 72,218.64

94,368.05

ASSET TRANSFER AT MARKET NON CASH GBP/GBB038641908 GREENCORE GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

36,184.000 0.003.327000Local0.765287
4.347389 0.00 0.00Base

0.00
0.00
0.00 120,384.17

157,305.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBB040520009 HALMA PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

32,553.000 0.0010.610000Local0.765287
13.864080 0.00 0.00Base

0.00
0.00
0.00 345,387.33

451,317.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB041610007 HAYS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

119,145.000 0.001.175000Local0.765287
1.535372 0.00 0.00Base

0.00
0.00
0.00 139,995.38

182,931.87

ASSET TRANSFER AT MARKET NON CASH GBP/GBB042816900 IOMART GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

6,498.000 0.003.010000Local0.765287
3.933166 0.00 0.00Base

0.00
0.00
0.00 19,558.98

25,557.71
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB044788008 HUNTING PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

11,380.000 0.004.262500Local0.765287
5.569806 0.00 0.00Base

0.00
0.00
0.00 48,507.25

63,384.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB045365905 ADVANCED MEDICAL SOLUTIONS 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

16,210.000 0.002.170000Local0.765287
2.835537 0.00 0.00Base

0.00
0.00
0.00 35,175.70

45,964.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB046574901 MITIE GROUP PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

32,715.000 0.002.525000Local0.765287
3.299416 0.00 0.00Base

0.00
0.00
0.00 82,605.38

107,940.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB047260906 SPIRENT COMMUNICATIONS PLC 08 Aug 2016COMMON STOCK GBP.033 08 Aug 2016

52,051.000 0.000.885000Local0.765287
1.156429 0.00 0.00Base

0.00
0.00
0.00 46,065.14

60,193.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB048662902 KELLER GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

6,458.000 0.008.620000Local0.765287
11.263749 0.00 0.00Base

0.00
0.00
0.00 55,667.96

72,741.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB049156904 KIER GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,617.000 0.0011.120000Local0.765287
14.530497 0.00 0.00Base

0.00
0.00
0.00 95,821.04

125,209.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB055768006 HOWDEN JOINERY GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

56,043.000 0.004.290999Local0.765287
5.607045 0.00 0.00Base

0.00
0.00
0.00 240,480.51

314,235.72

ASSET TRANSFER AT MARKET NON CASH GBP/GBB057900003 MENZIES (JOHN) PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

5,090.000 0.006.010000Local0.765287
7.853263 0.00 0.00Base

0.00
0.00
0.00 30,590.90

39,973.11

ASSET TRANSFER AT MARKET NON CASH GBP/GBB060272002 MORGAN ADVANCED MATERIALS PL 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

25,535.000 0.002.750000Local0.765287 0.00 0.00 70,221.25
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3.593423 0.00 0.00Base 0.00 91,758.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB062152905 NATIONAL EXPRESS GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

37,469.000 0.003.444000Local0.765287
4.500272 0.00 0.00Base

0.00
0.00
0.00 129,043.24

168,620.71

ASSET TRANSFER AT MARKET NON CASH GBP/GBB066504002 OXFORD INSTRUMENTS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

4,464.000 0.007.340000Local0.765287
9.591174 0.00 0.00Base

0.00
0.00
0.00 32,765.76

42,815.00

ASSET TRANSFER AT MARKET NON CASH GBP/GBB068356906 PETRA DIAMONDS LTD 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

46,834.000 0.001.117500Local0.765287
1.460236 0.00 0.00Base

0.00
0.00
0.00 52,337.00

68,388.72

ASSET TRANSFER AT MARKET NON CASH GBP/GBB069286904 UNITE GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

19,572.000 0.006.310000Local0.765287
8.245273 0.00 0.00Base

0.00
0.00
0.00 123,499.32

161,376.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBB071973903 RPC GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

28,570.000 0.008.770000Local0.765287
11.459753 0.00 0.00Base

0.00
0.00
0.00 250,558.90

327,405.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBB072811904 SCAPA GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

11,604.000 0.002.597500Local0.765287
3.394151 0.00 0.00Base

0.00
0.00
0.00 30,141.39

39,385.73

ASSET TRANSFER AT MARKET NON CASH GBP/GBB072823909 REDROW PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

19,722.000 0.003.370000Local0.765287
4.403577 0.00 0.00Base

0.00
0.00
0.00 66,463.14

86,847.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB072910003 ST. MODWEN PROPERTIES PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

16,884.000 0.002.775999Local0.765287
3.627396 0.00 0.00Base

0.00
0.00
0.00 46,869.98

61,244.97

ASSET TRANSFER AT MARKET NON CASH GBP/GBB073235004 RENISHAW PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016
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3,161.000 0.0026.400000Local0.765287
34.496862 0.00 0.00Base

0.00
0.00
0.00 83,450.40

109,044.58

ASSET TRANSFER AT MARKET NON CASH GBP/GBB073655904 CARILLION PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

38,184.000 0.002.694000Local0.765287
3.520248 0.00 0.00Base

0.00
0.00
0.00 102,867.70

134,417.15

ASSET TRANSFER AT MARKET NON CASH GBP/GBB074482902 KCOM GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

45,711.000 0.001.107499Local0.765287
1.447168 0.00 0.00Base

0.00
0.00
0.00 50,624.93

66,151.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB075947002 RPS GROUP PLC 08 Aug 2016COMMON STOCK GBP.03 08 Aug 2016

18,221.000 0.001.820000Local0.765287
2.378193 0.00 0.00Base

0.00
0.00
0.00 33,162.22

43,333.05

ASSET TRANSFER AT MARKET NON CASH GBP/GBB076680008 CLOSE BROTHERS GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

13,076.000 0.0013.040000Local0.765287
17.039359 0.00 0.00Base

0.00
0.00
0.00 170,511.04

222,806.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBB078923901 SVG CAPITAL PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

13,913.000 0.005.560000Local0.765287
7.265248 0.00 0.00Base

0.00
0.00
0.00 77,356.28

101,081.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079582003 SENIOR PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

37,747.000 0.002.200000Local0.765287
2.874738 0.00 0.00Base

0.00
0.00
0.00 83,043.40

108,512.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079737003 SERCO GROUP PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

96,749.000 0.001.282000Local0.765287
1.675189 0.00 0.00Base

0.00
0.00
0.00 124,032.22

162,072.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079909909 SHAFTESBURY PLC 08 Aug 2016REIT GBP.25 08 Aug 2016

22,653.000 0.009.300000Local0.765287
12.152303 0.00 0.00Base

0.00
0.00
0.00 210,672.90

275,286.13
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB079952008 SHANKS GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

31,234.000 0.001.060000Local0.765287
1.385101 0.00 0.00Base

0.00
0.00
0.00 33,108.04

43,262.25

ASSET TRANSFER AT MARKET NON CASH GBP/GBB080254907 SIG PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

54,157.000 0.001.058999Local0.765287
1.383793 0.00 0.00Base

0.00
0.00
0.00 57,352.26

74,942.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBB082201906 DS SMITH PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

81,828.000 0.003.950000Local0.765287
5.161462 0.00 0.00Base

0.00
0.00
0.00 323,220.60

422,352.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087947909 TELECOM PLUS PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,686.000 0.0010.590000Local0.765287
13.837946 0.00 0.00Base

0.00
0.00
0.00 60,214.74

78,682.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB091233908 ULTRA ELECTRONICS HLDGS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

6,337.000 0.0017.170000Local0.765287
22.436027 0.00 0.00Base

0.00
0.00
0.00 108,806.29

142,177.10

ASSET TRANSFER AT MARKET NON CASH GBP/GBB092922905 VICTREX PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

7,505.000 0.0014.690000Local0.765287
19.195412 0.00 0.00Base

0.00
0.00
0.00 110,248.45

144,061.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBB093031904 IMAGINATION TECH GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

23,205.000 0.001.982499Local0.765287
2.590530 0.00 0.00Base

0.00
0.00
0.00 46,003.91

60,113.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBB094573904 DAILY MAIL+GENERAL TST A NV 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

23,573.000 0.007.240000Local0.765287
9.460503 0.00 0.00Base

0.00
0.00
0.00 170,668.52

223,012.44

ASSET TRANSFER AT MARKET NON CASH GBP/GBB098874001 SYNTHOMER PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

23,851.000 0.003.806000Local0.765287 0.00 0.00 90,776.91
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4.973298 0.00 0.00Base 0.00 118,618.13

ASSET TRANSFER AT MARKET NON CASH GBP/GBB302323902 PAGEGROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

27,296.000 0.003.441000Local0.765287
4.496352 0.00 0.00Base

0.00
0.00
0.00 93,925.54

122,732.44

ASSET TRANSFER AT MARKET NON CASH GBP/GBB305446908 GW PHARMACEUTICALS PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

24,603.000 0.006.105000Local0.765287
7.977399 0.00 0.00Base

0.00
0.00
0.00 150,201.32

196,267.96

ASSET TRANSFER AT MARKET NON CASH GBP/GBB309272904 ASOS PLC 08 Aug 2016COMMON STOCK GBP.035 08 Aug 2016

4,725.000 0.0047.010000Local0.765287
61.427934 0.00 0.00Base

0.00
0.00
0.00 222,122.25

290,246.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBB310221908 TELFORD HOMES PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

5,509.000 0.002.827500Local0.765287
3.694692 0.00 0.00Base

0.00
0.00
0.00 15,576.70

20,354.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBB320878903 AMERISUR RESOURCES PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

67,323.000 0.000.265000Local0.765287
0.346275 0.00 0.00Base

0.00
0.00
0.00 17,840.60

23,312.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBB330248907 UDG HEALTHCARE PLC 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

21,741.000 0.005.955000Local0.765287
7.781394 0.00 0.00Base

0.00
0.00
0.00 129,467.66

169,175.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBB330329905 FAROE PETROLEUM PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

25,204.000 0.000.670000Local0.765287
0.875488 0.00 0.00Base

0.00
0.00
0.00 16,886.68

22,065.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBB330577909 DIALIGHT PLC 08 Aug 2016COMMON STOCK GBP.018 08 Aug 2016

1,964.000 0.006.285000Local0.765287
8.212607 0.00 0.00Base

0.00
0.00
0.00 12,343.74

16,129.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB332770908 VEDANTA RESOURCES PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016
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7,148.000 0.005.420000Local0.765287
7.082310 0.00 0.00Base

0.00
0.00
0.00 38,742.16

50,624.35

ASSET TRANSFER AT MARKET NON CASH GBP/GBB338752900 STANDARD LIFE INV PROP INC 08 Aug 2016REIT GBP.01 08 Aug 2016

30,875.000 0.000.785000Local0.765287
1.025759 0.00 0.00Base

0.00
0.00
0.00 24,236.88

31,670.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBB342645900 PAYSAFE GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

39,990.000 0.003.800000Local0.765287
4.965457 0.00 0.00Base

0.00
0.00
0.00 151,962.00

198,568.64

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI00UHJ9 STAGECOACH GROUP PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

35,466.000 0.002.106999Local0.765287
2.753214 0.00 0.00Base

0.00
0.00
0.00 74,726.86

97,645.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI08HD88 NOSTRUM OIL + GAS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

6,955.000 0.002.890000Local0.765287
3.776361 0.00 0.00Base

0.00
0.00
0.00 20,099.95

26,264.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI08RZF6 EMPIRIC STUDENT PROPERTY PLC 08 Aug 2016REIT GBP.01 08 Aug 2016

38,712.000 0.001.135000Local0.765287
1.483104 0.00 0.00Base

0.00
0.00
0.00 43,938.12

57,413.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI09Q2N6 DIGNITY PLC 08 Aug 2016COMMON STOCK GBP.123 08 Aug 2016

4,130.000 0.0027.100000Local0.765287
35.411552 0.00 0.00Base

0.00
0.00
0.00 111,923.00

146,249.71

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0F35Q0 KAINOS GROUP PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

4,128.000 0.001.700000Local0.765287
2.221388 0.00 0.00Base

0.00
0.00
0.00 7,017.60

9,169.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0JVL94 MELROSE INDUSTRIES PLC 08 Aug 2016COMMON STOCK GBP.068 08 Aug 2016

12,715.000 0.006.850000Local0.765287
8.950890 0.00 0.00Base

0.00
0.00
0.00 87,097.75

113,810.57
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

NEW TO ORD NON CASH GBP/GBB24 Aug 2016 24 Aug 2016

152,580.000 0.001.408634Local0.762610
1.847121 0.00 0.00Base

0.00
0.00
0.00 214,929.43

281,833.83
ACI0JVL94 Total

0.00 0.000.00 302,027.18165,295.000 Local

0.00 0.00 0.00 395,644.40Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI0N9S67 INTERMEDIATE CAPITAL GROUP 08 Aug 2016COMMON STOCK GBP.262 08 Aug 2016

22,439.000 0.005.920000Local0.765287
7.735660 0.00 0.00Base

0.00
0.00
0.00 132,838.88

173,580.47

EXCHANGE OFFER (NON CASH) GBP/GBBACI0P62Y8 NEWRIVER REIT PLC 18 Aug 2016REIT 18 Aug 2016

20,552.000 0.003.065000Local0.765287
4.005034 0.00 0.00Base

0.00
0.00
0.00 62,991.88

82,311.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB00FPT906 CHESNARA PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

10,298.000 0.003.170000Local0.765287
4.142236 0.00 0.00Base

0.00
0.00
0.00 32,644.66

42,656.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB00MZ4905 GRAFTON GROUP PLC UTS 08 Aug 2016UNIT EUR.05 08 Aug 2016

19,607.000 0.005.385000Local0.765287
7.036576 0.00 0.00Base

0.00
0.00
0.00 105,583.70

137,966.15

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB012TP908 HALFORDS GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

17,851.000 0.003.528000Local0.765287
4.610035 0.00 0.00Base

0.00
0.00
0.00 62,978.33

82,293.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01D1K905 VECTURA GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

56,148.000 0.001.507999Local0.765287
1.970501 0.00 0.00Base

0.00
0.00
0.00 84,671.18

110,639.77

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01FLL906 GREAT PORTLAND ESTATES PLC 08 Aug 2016REIT GBP.125 08 Aug 2016

29,945.000 0.006.655000Local0.765287 0.00 0.00 199,283.98
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8.696084 0.00 0.00Base 0.00 260,404.24

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01HM1905 SCHRODER REAL ESTATE INVESTM 08 Aug 2016REIT 08 Aug 2016

41,779.000 0.000.555000Local0.765287
0.725218 0.00 0.00Base

0.00
0.00
0.00 23,187.35

30,298.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01TND902 BOOKER GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

145,923.000 0.001.769000Local0.765287
2.311551 0.00 0.00Base

0.00
0.00
0.00 258,137.79

337,308.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB021F8902 MAJESTIC WINE PLC 08 Aug 2016COMMON STOCK GBP.075 08 Aug 2016

5,202.000 0.004.125000Local0.765287
5.390135 0.00 0.00Base

0.00
0.00
0.00 21,458.25

28,039.48

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB03HDJ904 STOBART GROUP LTD 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

26,390.000 0.001.780000Local0.765287
2.325925 0.00 0.00Base

0.00
0.00
0.00 46,974.20

61,381.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB04V12902 GRAINGER PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

37,047.000 0.002.192999Local0.765287
2.865590 0.00 0.00Base

0.00
0.00
0.00 81,244.07

106,161.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB06GM7909 TELIT COMMUNICATIONS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

7,045.000 0.002.600000Local0.765287
3.397418 0.00 0.00Base

0.00
0.00
0.00 18,317.00

23,934.81

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB06QFB906 IG GROUP HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

31,643.000 0.009.130000Local0.765287
11.930165 0.00 0.00Base

0.00
0.00
0.00 288,900.59

377,506.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB07443904 ESSENTRA PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

23,010.000 0.004.834000Local0.765287
6.316585 0.00 0.00Base

0.00
0.00
0.00 111,230.34

145,344.61

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB082RF905 RENTOKIL INITIAL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016
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157,076.000 0.002.171999Local0.765287
2.838150 0.00 0.00Base

0.00
0.00
0.00 341,169.07

445,805.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0DG3H900 SIRIUS MINERALS PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

180,669.000 0.000.295000Local0.765287
0.385476 0.00 0.00Base

0.00
0.00
0.00 53,297.36

69,643.62

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0F997900 BERENDSEN PLC 08 Aug 2016COMMON STOCK GBP.3 08 Aug 2016

14,912.000 0.0012.660000Local0.765287
16.542813 0.00 0.00Base

0.00
0.00
0.00 188,785.92

246,686.43

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0FYMT902 HELICAL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,155.000 0.002.900000Local0.765287
3.789429 0.00 0.00Base

0.00
0.00
0.00 23,649.50

30,902.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0HZP1905 GREENE KING PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

26,853.000 0.008.000000Local0.765287
10.453594 0.00 0.00Base

0.00
0.00
0.00 214,824.00

280,710.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0HZPV909 KAZ MINERALS PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

20,046.000 0.001.606999Local0.765287
2.099865 0.00 0.00Base

0.00
0.00
0.00 32,213.92

42,093.91

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0L4LM907 888 HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

12,981.000 0.002.270000Local0.765287
2.966208 0.00 0.00Base

0.00
0.00
0.00 29,466.87

38,504.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0N8QD901 BRITVIC PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

21,925.000 0.006.135000Local0.765287
8.016600 0.00 0.00Base

0.00
0.00
0.00 134,509.88

175,763.97

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0PPFY907 HANSTEEN HOLDINGS PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

63,135.000 0.001.079000Local0.765287
1.409929 0.00 0.00Base

0.00
0.00
0.00 68,122.67

89,015.85
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0PYHC904 LANCASHIRE HOLDINGS LTD 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

16,612.000 0.006.130000Local0.765287
8.010067 0.00 0.00Base

0.00
0.00
0.00 101,831.56

133,063.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0WMWD903 QINETIQ GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

52,376.000 0.002.225000Local0.765287
2.907406 0.00 0.00Base

0.00
0.00
0.00 116,536.60

152,278.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0YG1K902 RESTAURANT GROUP PLC 08 Aug 2016COMMON STOCK GBP.281 08 Aug 2016

17,722.000 0.003.693000Local0.765287
4.825641 0.00 0.00Base

0.00
0.00
0.00 65,447.35

85,520.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0ZSH6909 LADBROKES PLC 08 Aug 2016COMMON STOCK GBP.283 08 Aug 2016

79,790.000 0.001.450000Local0.765287
1.894714 0.00 0.00Base

0.00
0.00
0.00 115,695.50

151,179.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB125SX902 PANTHEON RESOURCES PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

17,562.000 0.001.750000Local0.765287
2.286724 0.00 0.00Base

0.00
0.00
0.00 30,733.50

40,159.44

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB126KH903 DEBENHAMS PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

104,290.000 0.000.559000Local0.765287
0.730445 0.00 0.00Base

0.00
0.00
0.00 58,298.11

76,178.10

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB132NW905 ASHMORE GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

33,862.000 0.003.485000Local0.765287
4.553847 0.00 0.00Base

0.00
0.00
0.00 118,009.07

154,202.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB135BJ900 SAVILLS PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

11,544.000 0.006.895000Local0.765287
9.009692 0.00 0.00Base

0.00
0.00
0.00 79,595.88

104,007.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB14SKR901 CMC MARKETS PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

9,292.000 0.002.779000Local0.765287 0.00 0.00 25,822.47

Books Closed Prepared by State StreetPage 3171



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3.631317 0.00 0.00Base 0.00 33,742.20

GOLDMAN SACHS INTERNATIONAL GBP/GBB31 Aug 2016 02 Sep 2016

9,238.000 0.002.843300Local0.761702
3.732825 0.00 0.00Base

0.00
173.73
132.33 26,398.74

34,657.57
B14SKR901 Total

0.00 132.330.00 52,221.2118,530.000 Local

0.00 0.00 173.73 68,399.77Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB15FWH907 CINEWORLD GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

16,319.000 0.005.885000Local0.765287
7.689925 0.00 0.00Base

0.00
0.00
0.00 96,037.32

125,491.90

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1722W904 DART GROUP PLC 08 Aug 2016COMMON STOCK GBP.012 08 Aug 2016

8,404.000 0.004.942500Local0.765287
6.458361 0.00 0.00Base

0.00
0.00
0.00 41,536.77

54,276.07

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB17MMZ901 LOOKERS PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

25,627.000 0.001.087499Local0.765287
1.421034 0.00 0.00Base

0.00
0.00
0.00 27,869.36

36,416.87

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB18P5K905 TOPPS TILES PLC 08 Aug 2016COMMON STOCK GBP.033 08 Aug 2016

14,339.000 0.001.220000Local0.765287
1.594173 0.00 0.00Base

0.00
0.00
0.00 17,493.58

22,858.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB18V86900 PENNON GROUP PLC 08 Aug 2016COMMON STOCK GBP.407 08 Aug 2016

33,899.000 0.008.860000Local0.765287
11.577356 0.00 0.00Base

0.00
0.00
0.00 300,345.14

392,460.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB19NKB902 HOME RETAIL GROUP 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

71,417.000 0.001.557000Local0.765287
2.034531 0.00 0.00Base

0.00
0.00
0.00 111,196.27

145,300.09

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB19Z14902 PZ CUSSONS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016
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24,238.000 0.003.432000Local0.765287
4.484592 0.00 0.00Base

0.00
0.00
0.00 83,184.82

108,697.55

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1CKQ7907 DUNELM GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,869.000 0.008.740000Local0.765287
11.420552 0.00 0.00Base

0.00
0.00
0.00 77,515.06

101,288.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FP6H903 MITCHELLS + BUTLERS PLC 08 Aug 2016COMMON STOCK GBP.085 08 Aug 2016

18,520.000 0.002.490000Local0.765287
3.253681 0.00 0.00Base

0.00
0.00
0.00 46,114.80

60,258.18

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FP89909 BBA AVIATION PLC 08 Aug 2016COMMON STOCK GBP.297 08 Aug 2016

89,802.000 0.002.570000Local0.765287
3.358217 0.00 0.00Base

0.00
0.00
0.00 230,791.14

301,574.62

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FW50906 HOCHSCHILD MINING PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

22,164.000 0.002.702000Local0.765287
3.530701 0.00 0.00Base

0.00
0.00
0.00 59,887.13

78,254.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1H0DZ908 TULLETT PREBON PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

21,601.000 0.003.530000Local0.765287
4.612648 0.00 0.00Base

0.00
0.00
0.00 76,251.53

99,637.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1JQDM908 MARSTON S PLC 08 Aug 2016COMMON STOCK GBP.073 08 Aug 2016

51,430.000 0.001.409000Local0.765287
1.841139 0.00 0.00Base

0.00
0.00
0.00 72,464.87

94,689.80

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1L8B6902 ENTERPRISE INNS PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

41,013.000 0.000.920000Local0.765287
1.202163 0.00 0.00Base

0.00
0.00
0.00 37,731.96

49,304.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1N7Z0909 SAFESTORE HOLDINGS PLC 08 Aug 2016REIT GBP.01 08 Aug 2016

18,239.000 0.003.686999Local0.765287
4.817799 0.00 0.00Base

0.00
0.00
0.00 67,247.19

87,871.86
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1P6ZR900 BROWN (N) GROUP PLC 08 Aug 2016COMMON STOCK GBP.110 08 Aug 2016

12,769.000 0.001.701000Local0.765287
2.222695 0.00 0.00Base

0.00
0.00
0.00 21,720.07

28,381.60

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1P8H4907 GEM DIAMONDS LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

9,014.000 0.001.325000Local0.765287
1.731377 0.00 0.00Base

0.00
0.00
0.00 11,943.55

15,606.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1QH8P909 SPORTS DIRECT INTERNATIONAL 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

23,823.000 0.002.936999Local0.765287
3.837774 0.00 0.00Base

0.00
0.00
0.00 69,968.15

91,427.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VNST900 LAIRD PLC 08 Aug 2016COMMON STOCK GBP.281 08 Aug 2016

24,518.000 0.003.217000Local0.765287
4.203652 0.00 0.00Base

0.00
0.00
0.00 78,874.41

103,065.14

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VNSX901 DRAX GROUP PLC 08 Aug 2016COMMON STOCK GBP.115 08 Aug 2016

35,760.000 0.003.205000Local0.765287
4.187971 0.00 0.00Base

0.00
0.00
0.00 114,610.80

149,761.85

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VYCH909 THOMAS COOK GROUP PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

128,808.000 0.000.596499Local0.765287
0.779445 0.00 0.00Base

0.00
0.00
0.00 76,833.97

100,398.90

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1YKG0909 INTERNATIONAL PERSONAL FINAN 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

19,735.000 0.002.691000Local0.765287
3.516328 0.00 0.00Base

0.00
0.00
0.00 53,106.89

69,394.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1ZBKY909 MONEYSUPERMARKET.COM 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

48,248.000 0.003.092999Local0.765287
4.041620 0.00 0.00Base

0.00
0.00
0.00 149,231.06

195,000.12

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB24CT1902 OPHIR ENERGY PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

65,777.000 0.000.650000Local0.765287 0.00 0.00 42,755.05
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0.849354 0.00 0.00Base 0.00 55,867.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB28638904 CVS GROUP PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

4,670.000 0.008.700000Local0.765287
11.368285 0.00 0.00Base

0.00
0.00
0.00 40,629.00

53,089.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2987V904 RIGHTMOVE PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,287.000 0.0042.140000Local0.765287
55.064309 0.00 0.00Base

0.00
0.00
0.00 349,214.18

456,317.93

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2NGPM900 PARAGON GROUP COMPANIES PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

25,646.000 0.002.763000Local0.765287
3.610410 0.00 0.00Base

0.00
0.00
0.00 70,859.90

92,592.58

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2PDGW903 WH SMITH PLC 08 Aug 2016COMMON STOCK GBP.22 08 Aug 2016

10,035.000 0.0015.730000Local0.765287
20.554381 0.00 0.00Base

0.00
0.00
0.00 157,850.55

206,263.21

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3CGFD901 REGUS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

56,782.000 0.003.171999Local0.765287
4.144849 0.00 0.00Base

0.00
0.00
0.00 180,112.50

235,352.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3CM95902 HENDERSON GROUP PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

98,686.000 0.002.431999Local0.765287
3.177891 0.00 0.00Base

0.00
0.00
0.00 240,004.35

313,613.52

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3DGH8909 DE LA RUE PLC 08 Aug 2016COMMON STOCK GBP.448 08 Aug 2016

8,991.000 0.006.270000Local0.765287
8.193005 0.00 0.00Base

0.00
0.00
0.00 56,373.57

73,663.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3FLWH909 BODYCOTE PLC 08 Aug 2016COMMON STOCK GBP.172 08 Aug 2016

16,958.000 0.005.890000Local0.765287
7.696459 0.00 0.00Base

0.00
0.00
0.00 99,882.62

130,516.55

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3MBS7900 OCADO GROUP PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016
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43,801.000 0.002.599000Local0.765287
3.396111 0.00 0.00Base

0.00
0.00
0.00 113,838.80

148,753.08

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3XDDH908 ENTERTAINMENT ONE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,229.000 0.001.985000Local0.765287
2.593798 0.00 0.00Base

0.00
0.00
0.00 60,004.57

78,407.93

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB3Y2J5901 GALLIFORD TRY PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

7,350.000 0.0010.000000Local0.765287
13.066993 0.00 0.00Base

0.00
0.00
0.00 73,500.00

96,042.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB41H73900 NORTHGATE PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

11,768.000 0.003.857500Local0.765287
5.040592 0.00 0.00Base

0.00
0.00
0.00 45,395.06

59,317.69

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB43G05902 PREMIER OIL PLC 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

41,827.000 0.000.627499Local0.765287
0.819953 0.00 0.00Base

0.00
0.00
0.00 26,246.44

34,296.21

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB45C9X909 CHEMRING GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

22,727.000 0.001.315000Local0.765287
1.718310 0.00 0.00Base

0.00
0.00
0.00 29,886.01

39,052.03

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB45JKK909 PHOENIX GROUP HOLDINGS 08 Aug 2016COMMON STOCK EUR.000 08 Aug 2016

19,469.000 0.008.380000Local0.765287
10.950140 0.00 0.00Base

0.00
0.00
0.00 163,150.22

213,188.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4WFW7903 LONDONMETRIC PROPERTY PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

52,332.000 0.001.644000Local0.765287
2.148214 0.00 0.00Base

0.00
0.00
0.00 86,033.81

112,420.32

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4YCDF901 TALKTALK TELECOM GROUP 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

46,009.000 0.002.204000Local0.765287
2.879965 0.00 0.00Base

0.00
0.00
0.00 101,403.84

132,504.33
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4Z058901 NEWRIVER RETAIL LTD 08 Aug 2016REIT 08 Aug 2016

20,552.000 0.003.065000Local0.765287
4.005034 0.00 0.00Base

0.00
0.00
0.00 62,991.88

82,311.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB53P20908 JUPITER FUND MANAGEMENT 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

37,794.000 0.004.162000Local0.765287
5.438482 0.00 0.00Base

0.00
0.00
0.00 157,298.63

205,542.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB572ZV901 SOCO INTERNATIONAL PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

16,207.000 0.001.500000Local0.765287
1.960049 0.00 0.00Base

0.00
0.00
0.00 24,310.50

31,766.51

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5N0P8909 WOOD GROUP (JOHN) PLC 08 Aug 2016COMMON STOCK GBP.042 08 Aug 2016

31,700.000 0.006.855000Local0.765287
8.957424 0.00 0.00Base

0.00
0.00
0.00 217,303.50

283,950.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5NR1S902 RESTORE PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

7,120.000 0.003.415000Local0.765287
4.462378 0.00 0.00Base

0.00
0.00
0.00 24,314.80

31,772.13

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5SJJD909 CAPE PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

10,180.000 0.001.810000Local0.765287
2.365126 0.00 0.00Base

0.00
0.00
0.00 18,425.80

24,076.98

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5TT18906 CENTAMIN PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

95,641.000 0.001.646000Local0.765287
2.150827 0.00 0.00Base

0.00
0.00
0.00 157,425.09

205,707.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5VQMV905 GVC HOLDINGS PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

24,062.000 0.006.870000Local0.765287
8.977024 0.00 0.00Base

0.00
0.00
0.00 165,305.94

216,005.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB60BD2904 SUPERGROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

4,269.000 0.0015.910000Local0.765287 0.00 0.00 67,919.79
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20.789585 0.00 0.00Base 0.00 88,750.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61D1Y902 EMIS GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

5,133.000 0.0010.190000Local0.765287
13.315266 0.00 0.00Base

0.00
0.00
0.00 52,305.27

68,347.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61D2N905 ACACIA MINING PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

14,345.000 0.005.710000Local0.765287
7.461253 0.00 0.00Base

0.00
0.00
0.00 81,909.95

107,031.68

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB61TVQ901 INCHCAPE PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

33,985.000 0.007.005000Local0.765287
9.153429 0.00 0.00Base

0.00
0.00
0.00 238,064.93

311,079.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB62G9D902 CAPITAL + COUNTIES PROPERTIE 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

66,291.000 0.002.789000Local0.765287
3.644384 0.00 0.00Base

0.00
0.00
0.00 184,885.60

241,589.89

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB635TG906 ENQUEST PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

59,253.000 0.000.250000Local0.765287
0.326675 0.00 0.00Base

0.00
0.00
0.00 14,813.25

19,356.46

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB63QSB902 GREGGS PLC 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

8,903.000 0.0010.350000Local0.765287
13.524338 0.00 0.00Base

0.00
0.00
0.00 92,146.05

120,407.18

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB64NSP907 COSTAIN GROUP PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

7,275.000 0.003.495000Local0.765287
4.566915 0.00 0.00Base

0.00
0.00
0.00 25,426.13

33,224.31

AUTREPAT-STK/$ DIV GBP/GBB30 Sep 2016 OPEN

90.000 0.003.475888Local0.769823
4.515178 0.00 0.00Base

0.00
0.00
0.00 312.83

406.38
B64NSP907 Total
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0.00 0.000.00 25,738.967,365.000 Local

0.00 0.00 0.00 33,630.69Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB67746907 ABCAM PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

15,903.000 0.007.755000Local0.765287
10.133453 0.00 0.00Base

0.00
0.00
0.00 123,327.77

161,152.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB67G5X907 WORKSPACE GROUP PLC 08 Aug 2016REIT GBP1.0 08 Aug 2016

10,708.000 0.006.825000Local0.765287
8.918223 0.00 0.00Base

0.00
0.00
0.00 73,082.10

95,496.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB71N6K903 EVRAZ PLC 08 Aug 2016COMMON STOCK USD1.0 08 Aug 2016

30,931.000 0.001.681999Local0.765287
2.197867 0.00 0.00Base

0.00
0.00
0.00 52,025.94

67,982.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB74CDH903 CAIRN ENERGY PLC 08 Aug 2016COMMON STOCK GBP.013 08 Aug 2016

51,314.000 0.001.930000Local0.765287
2.521930 0.00 0.00Base

0.00
0.00
0.00 99,036.02

129,410.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB759CR908 BGEO GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

3,463.000 0.0029.150000Local0.765287
38.090286 0.00 0.00Base

0.00
0.00
0.00 100,946.45

131,906.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7N0K0907 PREMIER FOODS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

57,206.000 0.000.485000Local0.765287
0.633749 0.00 0.00Base

0.00
0.00
0.00 27,744.91

36,254.25

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7S9G9909 PLAYTECH PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

19,666.000 0.008.500000Local0.765287
11.106944 0.00 0.00Base

0.00
0.00
0.00 167,161.00

218,429.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7TW1V904 REDCENTRIC PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

11,373.000 0.001.825000Local0.765287
2.384726 0.00 0.00Base

0.00
0.00
0.00 20,755.73

27,121.50
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB82YXW900 VESUVIUS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

19,150.000 0.003.651000Local0.765287
4.770759 0.00 0.00Base

0.00
0.00
0.00 69,916.65

91,360.04

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB83VD9908 MAN GROUP PLC 08 Aug 2016COMMON STOCK USD.034 08 Aug 2016

148,820.000 0.001.161000Local0.765287
1.517078 0.00 0.00Base

0.00
0.00
0.00 172,780.02

225,771.53

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB89J24902 CLINIGEN GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

8,135.000 0.006.620000Local0.765287
8.650349 0.00 0.00Base

0.00
0.00
0.00 53,853.70

70,370.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8BV8G909 REDEFINE INTERNATIONAL PLC 08 Aug 2016REIT GBP.08 08 Aug 2016

111,590.000 0.000.440000Local0.765287
0.574948 0.00 0.00Base

0.00
0.00
0.00 49,099.60

64,158.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8KJH5900 ESURE GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

25,817.000 0.002.685000Local0.765287
3.508488 0.00 0.00Base

0.00
0.00
0.00 69,318.65

90,578.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8VZXT902 CREST NICHOLSON HOLDINGS 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

22,079.000 0.004.185999Local0.765287
5.469842 0.00 0.00Base

0.00
0.00
0.00 92,422.69

120,768.67

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB9NWP9909 COUNTRYWIDE PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

12,543.000 0.002.447999Local0.765287
3.198798 0.00 0.00Base

0.00
0.00
0.00 30,705.26

40,122.54

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBBG9VN905 AVEVA GROUP PLC 08 Aug 2016COMMON STOCK GBP.035 08 Aug 2016

5,631.000 0.0019.100000Local0.765287
24.957958 0.00 0.00Base

0.00
0.00
0.00 107,552.10

140,538.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBBT3PS900 PLUS500 LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

5,653.000 0.007.400000Local0.765287 0.00 0.00 41,832.20
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9.669575 0.00 0.00Base 0.00 54,662.11

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBCKFY5900 FOXTONS GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

21,287.000 0.001.137499Local0.765287
1.486369 0.00 0.00Base

0.00
0.00
0.00 24,213.96

31,640.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBCRX1J900 JRP GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

41,352.000 0.001.020000Local0.765287
1.332833 0.00 0.00Base

0.00
0.00
0.00 42,179.04

55,115.32

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBD6GN0905 CYBG PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

76,920.000 0.002.521000Local0.765287
3.294189 0.00 0.00Base

0.00
0.00
0.00 193,915.32

253,389.02

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBD9WR0903 UBM PLC 08 Aug 2016COMMON STOCK GBP.112 08 Aug 2016

34,273.000 0.006.695000Local0.765287
8.748352 0.00 0.00Base

0.00
0.00
0.00 229,457.74

299,832.27

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBDGTXM907 ARROW GLOBAL GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

12,790.000 0.002.185000Local0.765287
2.855138 0.00 0.00Base

0.00
0.00
0.00 27,946.15

36,517.22

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBF5SDZ909 STOCK SPIRITS GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

14,715.000 0.001.565000Local0.765287
2.044984 0.00 0.00Base

0.00
0.00
0.00 23,028.98

30,091.95

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBG49KP904 TRITAX BIG BOX REIT PLC 08 Aug 2016REIT GBP.01 08 Aug 2016

72,951.000 0.001.377000Local0.765287
1.799325 0.00 0.00Base

0.00
0.00
0.00 100,453.53

131,262.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBG6L72901 BOOHOO.COM PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

55,098.000 0.000.730000Local0.765287
0.953891 0.00 0.00Base

0.00
0.00
0.00 40,221.54

52,557.46

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBJ34VB909 POUNDLAND GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016
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18,957.000 0.002.245000Local0.765287
2.933540 0.00 0.00Base

0.00
0.00
0.00 42,558.47

55,611.12

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBJ62K6903 PETS AT HOME GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

33,352.000 0.002.570999Local0.765287
3.359523 0.00 0.00Base

0.00
0.00
0.00 85,747.99

112,046.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBJTNFH904 AO WORLD PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

17,134.000 0.001.442999Local0.765287
1.885566 0.00 0.00Base

0.00
0.00
0.00 24,724.36

32,307.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBKRC5K901 POLYPIPE GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

15,553.000 0.002.595000Local0.765287
3.390885 0.00 0.00Base

0.00
0.00
0.00 40,360.04

52,738.44

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBKX5CN905 JUST EAT PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

41,166.000 0.005.780000Local0.765287
7.552722 0.00 0.00Base

0.00
0.00
0.00 237,939.48

310,915.36

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLP57Y904 P2P GLOBAL INVESTMENTS PLC/FUN 08 Aug 2016P2P GLOBAL INVESTMEN 08 Aug 2016

7,651.000 0.008.180000Local0.765287
10.688800 0.00 0.00Base

0.00
0.00
0.00 62,585.18

81,780.01

GOLDMAN SACHS INTERNATIONAL GBP/GBB31 Aug 2016 02 Sep 2016

3,560.000 0.008.373100Local0.761702
10.992619 0.00 0.00Base

0.00
196.98
150.04 29,958.28

39,330.71
BLP57Y904 Total

0.00 150.040.00 92,543.4611,211.000 Local

0.00 0.00 196.98 121,110.72Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLRLH1908 ALLIED MINDS PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

16,174.000 0.003.657000Local0.765287
4.778599 0.00 0.00Base

0.00
0.00
0.00 59,148.32

77,289.07
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLT1Y0903 SAGA PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

67,856.000 0.002.100000Local0.765287
2.744069 0.00 0.00Base

0.00
0.00
0.00 142,497.60

186,201.52

GOLDMAN SACHS INTERNATIONAL GBP/GBB31 Aug 2016 02 Sep 2016

44,532.000 0.002.201500Local0.761702
2.890238 0.00 0.00Base

0.00
644.86
491.19 98,528.39

129,352.94
BLT1Y0903 Total

0.00 491.190.00 241,025.99112,388.000 Local

0.00 0.00 644.86 315,554.46Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLWF0R906 REDDE PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

25,906.000 0.001.897500Local0.765287
2.479462 0.00 0.00Base

0.00
0.00
0.00 49,156.64

64,232.95

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLY2F7901 CARD FACTORY PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

27,649.000 0.003.215000Local0.765287
4.201038 0.00 0.00Base

0.00
0.00
0.00 88,891.54

116,154.51

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBM7S7K902 ONESAVINGS BANK PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

8,864.000 0.002.044000Local0.765287
2.670893 0.00 0.00Base

0.00
0.00
0.00 18,118.02

23,674.80

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMHTHT909 ZOOPLA PROPERTY GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

20,335.000 0.003.045000Local0.765287
3.978900 0.00 0.00Base

0.00
0.00
0.00 61,920.08

80,910.93

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMJ6DW904 INFORMA PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

56,313.000 0.007.120000Local0.765287
9.303699 0.00 0.00Base

0.00
0.00
0.00 400,948.56

523,919.21

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMNQZP906 JD SPORTS FASHION PLC 08 Aug 2016COMMON STOCK GBP.012 08 Aug 2016

5,903.000 0.0013.020000Local0.765287
17.013225 0.00 0.00Base

0.00
0.00
0.00 76,857.06

100,429.07
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMP36W902 GAME DIGITAL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

7,372.000 0.000.702500Local0.765287
0.917956 0.00 0.00Base

0.00
0.00
0.00 5,178.83

6,767.17

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMSKPJ909 AA PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

53,381.000 0.002.663999Local0.765287
3.481046 0.00 0.00Base

0.00
0.00
0.00 142,206.98

185,821.76

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBMTRW1904 B+M EUROPEAN VALUE RETAIL SA 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

61,279.000 0.002.614000Local0.765287
3.415712 0.00 0.00Base

0.00
0.00
0.00 160,183.31

209,311.42

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBNGWY4907 SSP GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

41,236.000 0.003.238999Local0.765287
4.232398 0.00 0.00Base

0.00
0.00
0.00 133,563.40

174,527.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBNLPYF901 SPIRE HEALTHCARE GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

25,235.000 0.003.300000Local0.765287
4.312108 0.00 0.00Base

0.00
0.00
0.00 83,275.50

108,816.04

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQ8P06906 VIRGIN MONEY HOLDINGS UK 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

21,470.000 0.002.723000Local0.765287
3.558142 0.00 0.00Base

0.00
0.00
0.00 58,462.81

76,393.31

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQPW6Y905 JIMMY CHOO PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

9,180.000 0.001.050000Local0.765287
1.372034 0.00 0.00Base

0.00
0.00
0.00 9,639.00

12,595.27

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQQMCJ902 ALDERMORE GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

16,785.000 0.001.393000Local0.765287
1.820232 0.00 0.00Base

0.00
0.00
0.00 23,381.51

30,552.60

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBQY7BX906 MICRO FOCUS INTERNATIONAL 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016
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17,025.000 0.0019.630000Local0.765287
25.650508 0.00 0.00Base

0.00
0.00
0.00 334,200.75

436,699.89

GOLDMAN SACHS INTERNATIONAL GBP/GBB31 Aug 2016 02 Sep 2016

4,635.000 0.0019.975400Local0.761702
26.224692 0.00 0.00Base

0.00
609.07
463.93 93,049.91

122,160.52
BQY7BX906 Total

0.00 463.930.00 427,250.6621,660.000 Local

0.00 0.00 609.07 558,860.41Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBRJ9BJ908 FEVERTREE DRINKS PLC 08 Aug 2016COMMON STOCK GBP.002 08 Aug 2016

7,556.000 0.009.450000Local0.765287
12.348309 0.00 0.00Base

0.00
0.00
0.00 71,404.20

93,303.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBRS65X900 INDIVIOR PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

62,747.000 0.002.945999Local0.765287
3.849535 0.00 0.00Base

0.00
0.00
0.00 184,852.66

241,546.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVC3CB905 JOHN LAING GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

33,204.000 0.002.257000Local0.765287
2.949221 0.00 0.00Base

0.00
0.00
0.00 74,941.43

97,925.92

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVFNZH900 ROTORK PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

76,178.000 0.002.032999Local0.765287
2.656518 0.00 0.00Base

0.00
0.00
0.00 154,869.87

202,368.35

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVZHXQ903 HISCOX LTD 08 Aug 2016COMMON STOCK GBP.065 08 Aug 2016

24,553.000 0.0010.760000Local0.765287
14.060085 0.00 0.00Base

0.00
0.00
0.00 264,190.28

345,217.26

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBWDPMF903 SHAWBROOK GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

11,232.000 0.001.900000Local0.765287
2.482729 0.00 0.00Base

0.00
0.00
0.00 21,340.80

27,886.01
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBWFGQN900 SPIRAX SARCO ENGINEERING PLC 08 Aug 2016COMMON STOCK GBP.269 08 Aug 2016

6,348.000 0.0040.590000Local0.765287
53.038926 0.00 0.00Base

0.00
0.00
0.00 257,665.32

336,691.10

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYM1K7902 ON THE BEACH GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

4,781.000 0.002.160000Local0.765287
2.822470 0.00 0.00Base

0.00
0.00
0.00 10,326.96

13,494.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYMK42909 SAFECHARGE INTERNATIONAL GRO 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

4,589.000 0.002.450000Local0.765287
3.201414 0.00 0.00Base

0.00
0.00
0.00 11,243.05

14,691.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYN591908 DOMINO S PIZZA GROUP PLC 08 Aug 2016COMMON STOCK GBP.005 08 Aug 2016

43,331.000 0.003.842999Local0.765287
5.021644 0.00 0.00Base

0.00
0.00
0.00 166,521.03

217,592.92

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYQ0JC901 BEAZLEY PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

45,219.000 0.003.982000Local0.765287
5.203277 0.00 0.00Base

0.00
0.00
0.00 180,062.06

235,286.97

RIGHTS SUBSCRIBED (NON CASH) GBP/GBBBYQLYF901 MELROSE INDUSTRIES PLC 23 Aug 2016COMMON STOCK 23 Aug 2016

152,580.000 0.000.458634Local0.765287
0.599297 0.00 0.00Base

0.00
0.00
0.00 69,978.43

91,440.77

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYRJ5J909 PRIMARY HEALTH PROPERTIES 08 Aug 2016REIT GBP.125 08 Aug 2016

52,302.000 0.001.137500Local0.765287
1.486371 0.00 0.00Base

0.00
0.00
0.00 59,493.53

77,740.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYRJH5906 HASTINGS GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK GBP.02 08 Aug 2016

10,664.000 0.002.090000Local0.765287
2.731002 0.00 0.00Base

0.00
0.00
0.00 22,287.76

29,123.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYSRJ6903 LONMIN PLC 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

24,809.000 0.002.260000Local0.765287 0.00 0.00 56,068.34
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2.953140 0.00 0.00Base 0.00 73,264.46

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYWWHR903 EQUINITI GROUP PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,111.000 0.001.675000Local0.765287
2.188721 0.00 0.00Base

0.00
0.00
0.00 28,660.93

37,451.22

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYXJC2901 IBSTOCK PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

16,420.000 0.001.530000Local0.765287
1.999250 0.00 0.00Base

0.00
0.00
0.00 25,122.60

32,827.68

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYYN42900 HOSTELWORLD GROUP PLC 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

7,717.000 0.001.600000Local0.765287
2.090719 0.00 0.00Base

0.00
0.00
0.00 12,347.20

16,134.08

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYYTFB905 HOMESERVE PLC 08 Aug 2016COMMON STOCK GBP.026 08 Aug 2016

22,888.000 0.005.815000Local0.765287
7.598456 0.00 0.00Base

0.00
0.00
0.00 133,093.72

173,913.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYZDVK901 SOFTCAT PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

7,208.000 0.003.417000Local0.765287
4.464991 0.00 0.00Base

0.00
0.00
0.00 24,629.74

32,183.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYZFZ9907 SOPHOS GROUP PLC 08 Aug 2016COMMON STOCK GBP.03 08 Aug 2016

23,979.000 0.002.296999Local0.765287
3.001487 0.00 0.00Base

0.00
0.00
0.00 55,079.76

71,972.68

RIGHTS ISSUE (NON CASH) GBP/GBBBZ1431908 TRITAX BIG BOX REIT PLC 28 Sep 2016 1COMMON STOCK 29 Sep 2016

6,631.000 0.000.000000Local0.769497
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.007,672,239.000 Local
0.00Base

0.00
0.00

1,237.49
1,624.64

23,445,576.82
30,638,827.29

POUND STERLING Total

SINGAPORE DOLLAR
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3609120001 QAF LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,500.000 0.001.120000Local1.347100
0.831416 0.00 0.00Base

0.00
0.00
0.00 15,120.00

11,224.11

ASSET TRANSFER AT MARKET NON CASH SGD/SG3619392905 CHIP ENG SENG CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,600.000 0.000.635000Local1.347100
0.471383 0.00 0.00Base

0.00
0.00
0.00 21,336.00

15,838.47

ASSET TRANSFER AT MARKET NON CASH SGD/SG3619935901 HO BEE LAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,200.000 0.002.170000Local1.347100
1.610868 0.00 0.00Base

0.00
0.00
0.00 30,814.00

22,874.32

ASSET TRANSFER AT MARKET NON CASH SGD/SG3620707901 BOUSTEAD SINGAPORE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,400.000 0.000.810000Local1.347100
0.601292 0.00 0.00Base

0.00
0.00
0.00 16,524.00

12,266.35

ASSET TRANSFER AT MARKET NON CASH SGD/SG3621676907 CWT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,100.000 0.002.050000Local1.347100
1.521788 0.00 0.00Base

0.00
0.00
0.00 35,055.00

26,022.57

ASSET TRANSFER AT MARKET NON CASH SGD/SG3624358909 SATS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,300.000 0.004.610000Local1.347100
3.422166 0.00 0.00Base

0.00
0.00
0.00 273,373.00

202,934.45

ASSET TRANSFER AT MARKET NON CASH SGD/SG3625822903 TAT HONG HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,900.000 0.000.530000Local1.347101
0.393438 0.00 0.00Base

0.00
0.00
0.00 12,137.00

9,009.72

ASSET TRANSFER AT MARKET NON CASH SGD/SG3627445901 SMRT CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,100.000 0.001.630000Local1.347100
1.210007 0.00 0.00Base

0.00
0.00
0.00 107,743.00

79,981.44

ASSET TRANSFER AT MARKET NON CASH SGD/SG3628606907 EZION HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

144,600.000 0.000.305000Local1.347100 0.00 0.00 44,103.00
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0.226412 0.00 0.00Base 0.00 32,739.22

ASSET TRANSFER AT MARKET NON CASH SGD/SG3628791907 HONG FOK CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,400.000 0.000.690000Local1.347100
0.512212 0.00 0.00Base

0.00
0.00
0.00 11,316.00

8,400.27

ASSET TRANSFER AT MARKET NON CASH SGD/SG3632005906 HYFLUX LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.000.550000Local1.347100
0.408285 0.00 0.00Base

0.00
0.00
0.00 23,100.00

17,147.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3653531905 ROWSLEY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

72,600.000 0.000.118000Local1.347100
0.087596 0.00 0.00Base

0.00
0.00
0.00 8,566.80

6,359.44

ASSET TRANSFER AT MARKET NON CASH SGD/SG3659982904 SILVERLAKE AXIS LTD 08 Aug 2016COMMON STOCK USD.02 08 Aug 2016

75,900.000 0.000.570000Local1.347100
0.423131 0.00 0.00Base

0.00
0.00
0.00 43,263.00

32,115.66

ASSET TRANSFER AT MARKET NON CASH SGD/SG3660947904 SINGAPORE POST LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

135,700.000 0.001.430000Local1.347100
1.061540 0.00 0.00Base

0.00
0.00
0.00 194,051.00

144,050.92

ASSET TRANSFER AT MARKET NON CASH SGD/SG3666382007 OUE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

25,200.000 0.001.575000Local1.347100
1.169178 0.00 0.00Base

0.00
0.00
0.00 39,690.00

29,463.29

ASSET TRANSFER AT MARKET NON CASH SGD/SG3667151906 YING LI INTERNATIONAL REAL E 08 Aug 2016COMMON STOCK 08 Aug 2016

84,200.000 0.000.138000Local1.347100
0.102442 0.00 0.00Base

0.00
0.00
0.00 11,619.60

8,625.64

ASSET TRANSFER AT MARKET NON CASH SGD/SG3683866909 SUPER GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

36,100.000 0.000.770000Local1.347100
0.571598 0.00 0.00Base

0.00
0.00
0.00 27,797.00

20,634.70

ASSET TRANSFER AT MARKET NON CASH SGD/SG3691512008 UNITED ENGINEERS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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44,400.000 0.002.300000Local1.347100
1.707371 0.00 0.00Base

0.00
0.00
0.00 102,120.00

75,807.29

ASSET TRANSFER AT MARKET NON CASH SGD/SG3692737000 VENTURE CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,500.000 0.008.900000Local1.347100
6.606785 0.00 0.00Base

0.00
0.00
0.00 209,150.00

155,259.45

ASSET TRANSFER AT MARKET NON CASH SGD/SG3697238004 WING TAI HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,500.000 0.001.750000Local1.347100
1.299087 0.00 0.00Base

0.00
0.00
0.00 56,875.00

42,220.33

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI009VU5 MAPLETREE INDUSTRIAL TRUST 08 Aug 2016REIT 08 Aug 2016

110,300.000 0.001.790000Local1.347100
1.328780 0.00 0.00Base

0.00
0.00
0.00 197,437.00

146,564.47

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI00LNQ6 MAPLETREE COMMERCIAL TRUST 08 Aug 2016REIT 08 Aug 2016

112,700.000 0.001.535000Local1.347100
1.139485 0.00 0.00Base

0.00
0.00
0.00 172,994.50

128,419.94

SG SECURITIES HK SGD/SG415 Aug 2016 18 Aug 2016

49,000.000 0.001.521200Local1.341800
1.133701 0.00 16.66Base

22.36
18.05
24.22 74,585.38

55,586.06
ACI00LNQ6 Total

22.36 24.220.00 247,579.88161,700.000 Local

0.00 16.66 18.05 184,006.00Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI02LBB0 RHT HEALTH TRUST 08 Aug 2016UNIT 08 Aug 2016

49,500.000 0.001.015000Local1.347100
0.753471 0.00 0.00Base

0.00
0.00
0.00 50,242.50

37,296.79

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI0539F1 MAPLETREE GREATER CHINA COMM 08 Aug 2016REIT 08 Aug 2016

157,400.000 0.001.060000Local1.347100
0.786876 0.00 0.00Base

0.00
0.00
0.00 166,844.00

123,854.21
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI06G9S3 SPH REIT 08 Aug 2016REIT 08 Aug 2016

63,000.000 0.000.975000Local1.347100
0.723777 0.00 0.00Base

0.00
0.00
0.00 61,425.00

45,597.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI08T2Y7 FRASERS HOSPITALITY TRUST 08 Aug 2016REIT 08 Aug 2016

45,100.000 0.000.785000Local1.347100
0.582733 0.00 0.00Base

0.00
0.00
0.00 35,403.50

26,281.27

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI0B5V31 KEPPEL DC REIT 08 Aug 2016REIT 08 Aug 2016

47,400.000 0.001.190000Local1.347100
0.883379 0.00 0.00Base

0.00
0.00
0.00 56,406.00

41,872.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3ACI0J8G75 K1 VENTURES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,600.000 0.000.955000Local1.347100
0.708930 0.00 0.00Base

0.00
0.00
0.00 12,033.00

8,932.52

RIGHTS ISSUE (NON CASH) SGD/SG4ACI0PJYD1 SB REIT RTS 01 Sep 2016EXP 19SEPT16 08 Sep 2016

5,400.000 0.000.000000Local1.362850
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) SGD/SG3ACI0PTHR7 FRASERS HOSPITALITY TRUST 16 Sep 2016EXP 07OCT16 23 Sep 2016

14,432.000 0.000.000000Local1.363500
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B01CK5909 MIDAS HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

80,000.000 0.000.235000Local1.347100
0.174449 0.00 0.00Base

0.00
0.00
0.00 18,800.00

13,955.91

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B04KJ9902 M1 LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,700.000 0.002.750000Local1.347100
2.041422 0.00 0.00Base

0.00
0.00
0.00 95,425.00

70,837.35

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0D6P4907 MAPLETREE LOGISTICS TRUST 20 08 Aug 2016REIT 08 Aug 2016

131,900.000 0.001.050000Local1.347100 0.00 0.00 138,495.00
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0.779452 0.00 0.00Base 0.00 102,809.74

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0HZGR908 STARHILL GLOBAL REIT 08 Aug 2016REIT 08 Aug 2016

130,300.000 0.000.795000Local1.347100
0.590157 0.00 0.00Base

0.00
0.00
0.00 103,588.50

76,897.41

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0WCDT901 COSCO CORP SINGAPORE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

82,400.000 0.000.275000Local1.347100
0.204142 0.00 0.00Base

0.00
0.00
0.00 22,660.00

16,821.32

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B10SSL900 ASCOTT RESIDENCE TRUST 100 08 Aug 2016REIT 08 Aug 2016

89,300.000 0.001.125000Local1.347100
0.835127 0.00 0.00Base

0.00
0.00
0.00 100,462.50

74,576.87

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B11HJT906 FRASERS COMMERCIAL TRUST 08 Aug 2016REIT 08 Aug 2016

57,000.000 0.001.330000Local1.347100
0.987306 0.00 0.00Base

0.00
0.00
0.00 75,810.00

56,276.45

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B12RQH901 KEPPEL REIT   1 08 Aug 2016REIT 08 Aug 2016

156,200.000 0.001.060000Local1.347100
0.786875 0.00 0.00Base

0.00
0.00
0.00 165,572.00

122,909.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B17KMY908 YANLORD LAND GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,200.000 0.001.200000Local1.347100
0.890803 0.00 0.00Base

0.00
0.00
0.00 56,640.00

42,045.88

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B17NZ4904 FRASERS CENTREPOINT TRUST 08 Aug 2016REIT 08 Aug 2016

50,000.000 0.002.170000Local1.347100
1.610868 0.00 0.00Base

0.00
0.00
0.00 108,500.00

80,543.39

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B18TLR904 CAMBRIDGE INDUSTRIAL TRUST 08 Aug 2016REIT 08 Aug 2016

80,800.000 0.000.540000Local1.347100
0.400861 0.00 0.00Base

0.00
0.00
0.00 43,632.00

32,389.58

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B192HG901 CDL HOSPITALITY TRUSTS 08 Aug 2016REIT 08 Aug 2016
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59,500.000 0.001.425000Local1.347100
1.057828 0.00 0.00Base

0.00
0.00
0.00 84,787.50

62,940.76

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B19ZPQ907 YOMA STRATEGIC HLDGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

91,300.000 0.000.585000Local1.347100
0.434266 0.00 0.00Base

0.00
0.00
0.00 53,410.50

39,648.50

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1G16Z905 RIVERSTONE HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,700.000 0.000.890000Local1.347100
0.660679 0.00 0.00Base

0.00
0.00
0.00 21,983.00

16,318.76

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1HL3P905 CAPITALAND RETAIL CHINA TRUS 08 Aug 2016REIT 08 Aug 2016

52,600.000 0.001.485000Local1.347100
1.102368 0.00 0.00Base

0.00
0.00
0.00 78,111.00

57,984.56

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1L0H7901 FIRST REAL ESTATE INVT TRUST 08 Aug 2016REIT 08 Aug 2016

41,200.000 0.001.315000Local1.347100
0.976171 0.00 0.00Base

0.00
0.00
0.00 54,178.00

40,218.25

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1QNF4905 INDOFOOD AGRI RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,400.000 0.000.465000Local1.347100
0.345186 0.00 0.00Base

0.00
0.00
0.00 13,206.00

9,803.28

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B23DMQ903 ASCENDAS INDIA TRUST 08 Aug 2016UNIT 08 Aug 2016

60,400.000 0.001.030000Local1.347100
0.764605 0.00 0.00Base

0.00
0.00
0.00 62,212.00

46,182.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B23WXW906 PARKWAYLIFE REAL ESTATE 08 Aug 2016REIT 08 Aug 2016

33,600.000 0.002.500000Local1.347100
1.855838 0.00 0.00Base

0.00
0.00
0.00 84,000.00

62,356.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B28SYT906 ARA ASSET MANAGEMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

55,900.000 0.001.360000Local1.347100
1.009576 0.00 0.00Base

0.00
0.00
0.00 76,024.00

56,435.31
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3B2927P900 FIRST RESOURCES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

50,600.000 0.001.620000Local1.347100
1.202583 0.00 0.00Base

0.00
0.00
0.00 81,972.00

60,850.72

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B296MJ908 LIPPO MALLS INDONESIA RETAIL 08 Aug 2016REIT 08 Aug 2016

147,500.000 0.000.370000Local1.347100
0.274664 0.00 0.00Base

0.00
0.00
0.00 54,575.00

40,512.95

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B521L4903 CACHE LOGISTICS TRUST 08 Aug 2016REIT 08 Aug 2016

70,100.000 0.000.870000Local1.347100
0.645832 0.00 0.00Base

0.00
0.00
0.00 60,987.00

45,272.81

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B58DLN909 AIMS AMP CAPITAL INDUSTRIAL 08 Aug 2016REIT 08 Aug 2016

41,900.000 0.001.450000Local1.347100
1.076386 0.00 0.00Base

0.00
0.00
0.00 60,755.00

45,100.59

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B61ZCY901 SABANA SHARIAH COMP IND REIT 08 Aug 2016REIT 08 Aug 2016

49,300.000 0.000.520000Local1.347100
0.386014 0.00 0.00Base

0.00
0.00
0.00 25,636.00

19,030.51

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B657MH905 SHENG SIONG GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,800.000 0.001.010000Local1.347100
0.749759 0.00 0.00Base

0.00
0.00
0.00 44,238.00

32,839.43

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B6SWYL903 CROESUS RETAIL TRUST 08 Aug 2016UNIT 08 Aug 2016

56,700.000 0.000.845000Local1.347100
0.627273 0.00 0.00Base

0.00
0.00
0.00 47,911.50

35,566.40

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B6VG8G904 ASIAN PAY TELEVISION TRUST 08 Aug 2016UNIT 08 Aug 2016

107,300.000 0.000.545000Local1.347100
0.404573 0.00 0.00Base

0.00
0.00
0.00 58,478.50

43,410.66

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B7WJ18900 BUMITAMA AGRI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,400.000 0.000.685000Local1.347100 0.00 0.00 19,454.00
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0.508500 0.00 0.00Base 0.00 14,441.39

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B88Z15905 ASCENDAS HOSPITALITY TR  20 08 Aug 2016REIT 08 Aug 2016

59,200.000 0.000.745000Local1.347100
0.553040 0.00 0.00Base

0.00
0.00
0.00 44,104.00

32,739.96

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B8GM57907 FAR EAST HOSPITALITY TRUST 08 Aug 2016REIT 08 Aug 2016

65,900.000 0.000.610000Local1.347100
0.452825 0.00 0.00Base

0.00
0.00
0.00 40,199.00

29,841.14

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BCF51C909 OUE HOSPITALITY TRUST 08 Aug 2016REIT 08 Aug 2016

80,400.000 0.000.685000Local1.347100
0.508500 0.00 0.00Base

0.00
0.00
0.00 55,074.00

40,883.38

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BCZSZV908 SOILBUILD BUSINESS SPACE REI 08 Aug 2016REIT 08 Aug 2016

54,000.000 0.000.675000Local1.347100
0.501076 0.00 0.00Base

0.00
0.00
0.00 36,450.00

27,058.12

RIGHTS EXERCISED SGD/SG419 Sep 2016 19 Sep 2016

5,400.000 0.000.630000Local1.367500
0.460695 0.00 0.00Base

0.00
0.00
0.00 3,402.00

2,487.75
BCZSZV908 Total

0.00 0.000.00 39,852.0059,400.000 Local

0.00 0.00 0.00 29,545.87Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BD3CFT903 RAFFLES MEDICAL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

78,700.000 0.001.540000Local1.347100
1.143196 0.00 0.00Base

0.00
0.00
0.00 121,198.00

89,969.56

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BLT1XZ907 PACC OFFSHORE SERVICES HOLDI 08 Aug 2016COMMON STOCK 08 Aug 2016

30,000.000 0.000.315000Local1.347100
0.233836 0.00 0.00Base

0.00
0.00
0.00 9,450.00

7,015.07

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BP8YH7909 ACCORDIA GOLF TRUST 08 Aug 2016UNIT 08 Aug 2016
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58,200.000 0.000.650000Local1.347100
0.482518 0.00 0.00Base

0.00
0.00
0.00 37,830.00

28,082.55

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BPYD72908 JAPFA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,100.000 0.000.745000Local1.347100
0.553040 0.00 0.00Base

0.00
0.00
0.00 15,719.50

11,669.14

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BRKCY1903 PERENNIAL REAL ESTATE HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

41,600.000 0.000.900000Local1.347100
0.668102 0.00 0.00Base

0.00
0.00
0.00 37,440.00

27,793.04

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BYSPN3909 SIIC ENVIRONMENT HOLDINGS LT 08 Aug 2016COMMON STOCK 08 Aug 2016

71,800.000 0.000.605000Local1.347100
0.449113 0.00 0.00Base

0.00
0.00
0.00 43,439.00

32,246.31

ASSET TRANSFER AT MARKET NON CASH SGD/SG3BZ027D903 GL LTD 08 Aug 2016COMMON STOCK USD.2 08 Aug 2016

39,600.000 0.000.790000Local1.347100
0.586445 0.00 0.00Base

0.00
0.00
0.00 31,284.00

23,223.22

0.004,235,932.000 Local
0.00Base

22.36
16.66

24.22
18.05

4,498,217.78
3,339,367.28

SINGAPORE DOLLAR Total

SWEDISH KRONA

ASSET TRANSFER AT MARKET NON CASH SEK/SE1409343001 B+B TOOLS AB B SHS 08 Aug 2016COMMON STOCK SEK2.0 08 Aug 2016

2,032.000 0.00169.500000Local8.564951
19.789956 0.00 0.00Base

0.00
0.00
0.00 344,424.00

40,213.19

ASSET TRANSFER AT MARKET NON CASH SEK/SE1415265909 BURE EQUITY AB 08 Aug 2016COMMON STOCK SEK6.6 08 Aug 2016

4,088.000 0.0091.250000Local8.564949
10.653887 0.00 0.00Base

0.00
0.00
0.00 373,030.00

43,553.09

ASSET TRANSFER AT MARKET NON CASH SEK/SE1440759900 HALDEX AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

3,438.000 0.00105.000000Local8.564949
12.259267 0.00 0.00Base

0.00
0.00
0.00 360,990.00

42,147.36
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1440776904 PEAB AB 08 Aug 2016COMMON STOCK SEK5.35 08 Aug 2016

16,281.000 0.0068.550000Local8.564950
8.003550 0.00 0.00Base

0.00
0.00
0.00 1,116,062.55

130,305.79

ASSET TRANSFER AT MARKET NON CASH SEK/SE1440875904 AVANZA BANK HOLDING AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

2,140.000 0.00293.500000Local8.564950
34.267565 0.00 0.00Base

0.00
0.00
0.00 628,090.00

73,332.59

ASSET TRANSFER AT MARKET NON CASH SEK/SE1444913008 HUFVUDSTADEN AB A SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

9,525.000 0.00144.900000Local8.564950
16.917787 0.00 0.00Base

0.00
0.00
0.00 1,380,172.50

161,141.92

ASSET TRANSFER AT MARKET NON CASH SEK/SE1453800005 LUNDBERGS AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

3,245.000 0.00511.000000Local8.564950
59.661760 0.00 0.00Base

0.00
0.00
0.00 1,658,195.00

193,602.41

ASSET TRANSFER AT MARKET NON CASH SEK/SE1458971900 NOLATO AB B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

1,628.000 0.00228.000000Local8.564949
26.620123 0.00 0.00Base

0.00
0.00
0.00 371,184.00

43,337.56

ASSET TRANSFER AT MARKET NON CASH SEK/SE1464574003 NCC AB B SHS 08 Aug 2016COMMON STOCK SEK8.0 08 Aug 2016

7,465.000 0.00207.400000Local8.564950
24.214969 0.00 0.00Base

0.00
0.00
0.00 1,548,241.00

180,764.74

GOLDMAN SACHS INTERNATIONAL SEK/SE131 Aug 2016 02 Sep 2016

1,486.000 0.00213.450900Local8.569950
24.906901 0.00 0.00Base

0.00
0.00
0.00 317,188.04

37,011.66
464574003 Total

0.00 0.000.00 1,865,429.048,951.000 Local

0.00 0.00 0.00 217,776.40Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1490238003 TRELLEBORG AB B SHS 08 Aug 2016COMMON STOCK SEK25. 08 Aug 2016

21,222.000 0.00151.400000Local8.564950 0.00 0.00 3,213,010.80
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17.676694 0.00 0.00Base 0.00 375,134.80

ASSET TRANSFER AT MARKET NON CASH SEK/SE1503606907 HOLMEN AB B SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

4,301.000 0.00292.600000Local8.564950
34.162488 0.00 0.00Base

0.00
0.00
0.00 1,258,472.60

146,932.86

ASSET TRANSFER AT MARKET NON CASH SEK/SE1508170909 INDUST + FINANCIAL SYSTEM B 08 Aug 2016COMMON STOCK SEK20.0 08 Aug 2016

418.000 0.00366.500000Local8.564951
42.790670 0.00 0.00Base

0.00
0.00
0.00 153,197.00

17,886.50

ASSET TRANSFER AT MARKET NON CASH SEK/SE1526284906 MYCRONIC AB 08 Aug 2016COMMON STOCK 08 Aug 2016

5,583.000 0.00104.250000Local8.564950
12.171700 0.00 0.00Base

0.00
0.00
0.00 582,027.75

67,954.60

ASSET TRANSFER AT MARKET NON CASH SEK/SE1546955907 SAAB AB B 08 Aug 2016COMMON STOCK 08 Aug 2016

5,641.000 0.00284.400000Local8.564950
33.205098 0.00 0.00Base

0.00
0.00
0.00 1,604,300.40

187,309.96

ASSET TRANSFER AT MARKET NON CASH SEK/SE1547312900 BIOGAIA AB B SHS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

1,151.000 0.00247.000000Local8.564950
28.838462 0.00 0.00Base

0.00
0.00
0.00 284,297.00

33,193.07

ASSET TRANSFER AT MARKET NON CASH SEK/SE1569253909 NORDNET AB  B SHARES 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,290.000 0.0027.500000Local8.564951
3.210760 0.00 0.00Base

0.00
0.00
0.00 172,975.00

20,195.68

ASSET TRANSFER AT MARKET NON CASH SEK/SE1712957901 SAS AB 08 Aug 2016COMMON STOCK 08 Aug 2016

6,115.000 0.0017.000000Local8.564948
1.984834 0.00 0.00Base

0.00
0.00
0.00 103,955.00

12,137.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE1715018909 VITROLIFE AB 08 Aug 2016COMMON STOCK SEK1.02 08 Aug 2016

1,146.000 0.00498.000000Local8.564950
58.143944 0.00 0.00Base

0.00
0.00
0.00 570,708.00

66,632.96

ASSET TRANSFER AT MARKET NON CASH SEK/SE1724037908 BILLERUDKORSNAS AB 08 Aug 2016COMMON STOCK SEK7.38 08 Aug 2016
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15,386.000 0.00146.100000Local8.564950
17.057893 0.00 0.00Base

0.00
0.00
0.00 2,247,894.60

262,452.74

ASSET TRANSFER AT MARKET NON CASH SEK/SE1737143909 INTRUM JUSTITIA AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

6,476.000 0.00269.800000Local8.564950
31.500476 0.00 0.00Base

0.00
0.00
0.00 1,747,224.80

203,997.08

ASSET TRANSFER AT MARKET NON CASH SEK/SE1759123904 RAYSEARCH LABORATORIES AB 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

1,666.000 0.00133.750000Local8.564949
15.615972 0.00 0.00Base

0.00
0.00
0.00 222,827.50

26,016.21

RIGHTS ISSUE (NON CASH) SEK/SE1962AJU909 COLLECTOR AB 21 Sep 2016RIGHT 26 Sep 2016

1,506.000 0.000.000000Local8.576600
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI07G7Z8 D CARNEGIE + CO AB 08 Aug 2016COMMON STOCK SEK.16 08 Aug 2016

3,144.000 0.00109.000000Local8.564950
12.726285 0.00 0.00Base

0.00
0.00
0.00 342,696.00

40,011.44

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI09H8S9 INWIDO AB 08 Aug 2016COMMON STOCK SEK4.0 08 Aug 2016

5,288.000 0.00109.250000Local8.564950
12.755475 0.00 0.00Base

0.00
0.00
0.00 577,714.00

67,450.95

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0C7SS5 AXFOOD AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

6,415.000 0.00154.600000Local8.564950
18.050310 0.00 0.00Base

0.00
0.00
0.00 991,759.00

115,792.74

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CKJP2 WALLENSTAM AB B SHS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

16,042.000 0.0074.200000Local8.564950
8.663215 0.00 0.00Base

0.00
0.00
0.00 1,190,316.40

138,975.29

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CM5K4 HEMFOSA FASTIGHETER AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

11,944.000 0.0091.500000Local8.564950
10.683074 0.00 0.00Base

0.00
0.00
0.00 1,092,876.00

127,598.64
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CP3Y9 BILIA AB A SHS 08 Aug 2016COMMON STOCK SEK10.0 08 Aug 2016

3,641.000 0.00221.000000Local8.564950
25.802837 0.00 0.00Base

0.00
0.00
0.00 804,661.00

93,948.13

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CPKM6 TETHYS OIL AB 08 Aug 2016COMMON STOCK SEK.17 08 Aug 2016

2,627.000 0.0058.750000Local8.564948
6.859353 0.00 0.00Base

0.00
0.00
0.00 154,336.25

18,019.52

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CSDW6 NOBINA AB 08 Aug 2016COMMON STOCK SEK.36 08 Aug 2016

7,328.000 0.0046.800000Local8.564951
5.464129 0.00 0.00Base

0.00
0.00
0.00 342,950.40

40,041.14

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0J3KZ9 DOMETIC GROUP AB 08 Aug 2016COMMON STOCK 08 Aug 2016

11,741.000 0.0063.050000Local8.564950
7.361398 0.00 0.00Base

0.00
0.00
0.00 740,270.05

86,430.17

ASSET TRANSFER AT MARKET NON CASH SEK/EURACI0JS466 UNIBET GROUP PLC SDR 08 Aug 2016SDR GBP.005 08 Aug 2016

20,106.000 0.0086.550000Local8.564950
10.105138 0.00 0.00Base

0.00
0.00
0.00 1,740,174.30

203,173.90

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0M8TM4 NETENT AB 08 Aug 2016COMMON STOCK SEK.03 08 Aug 2016

15,556.000 0.0072.500000Local8.564950
8.464731 0.00 0.00Base

0.00
0.00
0.00 1,127,810.00

131,677.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0MDN56 NIBE INDUSTRIER AB B SHS 08 Aug 2016COMMON STOCK SEK.156 08 Aug 2016

28,944.000 0.0073.750000Local8.564950
8.610675 0.00 0.00Base

0.00
0.00
0.00 2,134,620.00

249,227.37

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0MPV92 FINGERPRINT CARDS AB B 08 Aug 2016COMMON STOCK SEK.04 08 Aug 2016

27,202.000 0.00101.600000Local8.564950
11.862299 0.00 0.00Base

0.00
0.00
0.00 2,763,723.20

322,678.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B010FR903 GUNNEBO AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

3,000.000 0.0040.500000Local8.564951 0.00 0.00 121,500.00
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4.728573 0.00 0.00Base 0.00 14,185.72

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B033YF900 CLAS OHLSON AB B SHS 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

3,363.000 0.00141.250000Local8.564950
16.491632 0.00 0.00Base

0.00
0.00
0.00 475,023.75

55,461.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B03RSL901 DUNI AB 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

2,854.000 0.00122.000000Local8.564950
14.244100 0.00 0.00Base

0.00
0.00
0.00 348,188.00

40,652.66

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0FLGQ903 NEW WAVE GROUP AB  B SHS 08 Aug 2016COMMON STOCK SEK3.0 08 Aug 2016

3,789.000 0.0047.000000Local8.564948
5.487482 0.00 0.00Base

0.00
0.00
0.00 178,083.00

20,792.07

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LC9F908 FASTIGHETS AB BALDER B SHRS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

7,593.000 0.00231.700000Local8.564950
27.052114 0.00 0.00Base

0.00
0.00
0.00 1,759,298.10

205,406.70

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LCB0908 AAK AB 08 Aug 2016COMMON STOCK 08 Aug 2016

2,566.000 0.00628.500000Local8.564950
73.380464 0.00 0.00Base

0.00
0.00
0.00 1,612,731.00

188,294.27

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0LDBX904 INDUTRADE AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

8,520.000 0.00181.900000Local8.564950
21.237718 0.00 0.00Base

0.00
0.00
0.00 1,549,788.00

180,945.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0M42T902 ELEKTA AB B SHS 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

32,245.000 0.0067.850000Local8.564950
7.921821 0.00 0.00Base

0.00
0.00
0.00 2,187,823.25

255,439.12

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0MZGM903 OREXO AB 08 Aug 2016COMMON STOCK SEK.4 08 Aug 2016

1,534.000 0.0052.250000Local8.564951
6.100443 0.00 0.00Base

0.00
0.00
0.00 80,151.50

9,358.08

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0TYPS906 SKISTAR AB 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016
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1,678.000 0.00136.500000Local8.564951
15.937044 0.00 0.00Base

0.00
0.00
0.00 229,047.00

26,742.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0XP0T905 CASTELLUM AB 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

20,164.000 0.00130.100000Local8.564950
15.189815 0.00 0.00Base

0.00
0.00
0.00 2,623,336.40

306,287.42

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0YWGH908 KAPPAHL AB 08 Aug 2016COMMON STOCK SEK.86 08 Aug 2016

4,921.000 0.0042.500000Local8.564952
4.962083 0.00 0.00Base

0.00
0.00
0.00 209,142.50

24,418.41

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B12W4C905 KUNGSLEDEN AB 08 Aug 2016COMMON STOCK SEK.42 08 Aug 2016

13,814.000 0.0063.750000Local8.564950
7.443126 0.00 0.00Base

0.00
0.00
0.00 880,642.50

102,819.34

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B130WD901 RATOS AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

17,261.000 0.0042.940000Local8.564950
5.013456 0.00 0.00Base

0.00
0.00
0.00 741,187.34

86,537.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1323T904 DIOS FASTIGHETER AB 08 Aug 2016COMMON STOCK SEK2.0 08 Aug 2016

4,036.000 0.0066.750000Local8.564951
7.793389 0.00 0.00Base

0.00
0.00
0.00 269,403.00

31,454.12

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B142FZ906 JM AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,620.000 0.00219.800000Local8.564950
25.662730 0.00 0.00Base

0.00
0.00
0.00 1,455,076.00

169,887.27

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B151P4905 MODERN TIMES GROUP B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

4,745.000 0.00218.400000Local8.564950
25.499273 0.00 0.00Base

0.00
0.00
0.00 1,036,308.00

120,994.05

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B156XW903 WIHLBORGS FASTIGHETER AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

6,138.000 0.00187.700000Local8.564950
21.914897 0.00 0.00Base

0.00
0.00
0.00 1,152,102.60

134,513.64
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1B17H0S902 SSAB AB A SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

18,967.000 0.0025.740000Local8.564951
3.005271 0.00 0.00Base

0.00
0.00
0.00 488,210.58

57,000.98

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B17H3F907 SSAB AB   B SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

47,984.000 0.0020.350000Local8.564950
2.375962 0.00 0.00Base

0.00
0.00
0.00 976,474.40

114,008.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1CC9H902 SWEDISH ORPHAN BIOVITRUM AB 08 Aug 2016COMMON STOCK SEK.55 08 Aug 2016

13,086.000 0.00109.200000Local8.564950
12.749636 0.00 0.00Base

0.00
0.00
0.00 1,428,991.20

166,841.74

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1HDN5905 REZIDOR HOTEL GROUP AB 08 Aug 2016COMMON STOCK EUR.067 08 Aug 2016

7,141.000 0.0035.900000Local8.564950
4.191501 0.00 0.00Base

0.00
0.00
0.00 256,361.90

29,931.51

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1HP07909 LINDAB INTERNATIONAL AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,139.000 0.0081.150000Local8.564949
9.474662 0.00 0.00Base

0.00
0.00
0.00 498,179.85

58,164.95

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1W6PY908 NOBIA AB 08 Aug 2016COMMON STOCK SEK.33 08 Aug 2016

9,364.000 0.0078.950000Local8.564950
9.217800 0.00 0.00Base

0.00
0.00
0.00 739,287.80

86,315.48

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1WT1L902 SWECO AB B SHS 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

6,304.000 0.00154.600000Local8.564950
18.050309 0.00 0.00Base

0.00
0.00
0.00 974,598.40

113,789.15

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1Y4VX906 FABEGE AB 08 Aug 2016COMMON STOCK SEK30.8 08 Aug 2016

11,514.000 0.00154.000000Local8.564950
17.980257 0.00 0.00Base

0.00
0.00
0.00 1,773,156.00

207,024.68

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B23PWD904 MEKONOMEN AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

1,896.000 0.00192.500000Local8.564950 0.00 0.00 364,980.00
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22.475322 0.00 0.00Base 0.00 42,613.21

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B3K5QQ905 CLOETTA AB B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

20,021.000 0.0031.100000Local8.564950
3.631078 0.00 0.00Base

0.00
0.00
0.00 622,653.10

72,697.81

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B3K7KL908 LOOMIS AB B 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

6,291.000 0.00249.200000Local8.564950
29.095325 0.00 0.00Base

0.00
0.00
0.00 1,567,717.20

183,038.69

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B3YWDL906 CONCENTRIC AB 08 Aug 2016COMMON STOCK SEK2.2 08 Aug 2016

3,311.000 0.00104.750000Local8.564949
12.230079 0.00 0.00Base

0.00
0.00
0.00 346,827.25

40,493.79

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B5BLGL907 BYGGMAX GROUP AB 08 Aug 2016COMMON STOCK SEK.33 08 Aug 2016

4,696.000 0.0063.000000Local8.564949
7.355560 0.00 0.00Base

0.00
0.00
0.00 295,848.00

34,541.71

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BJ4XBW900 ARCAM AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

1,679.000 0.00164.500000Local8.564950
19.206182 0.00 0.00Base

0.00
0.00
0.00 276,195.50

32,247.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BL95N5907 RECIPHARM AB B SHS 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

3,487.000 0.00137.750000Local8.564951
16.082988 0.00 0.00Base

0.00
0.00
0.00 480,334.25

56,081.38

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BMNQDC909 KAMBI GROUP PLC 08 Aug 2016COMMON STOCK EUR.001 08 Aug 2016

1,933.000 0.00113.500000Local8.564951
13.251681 0.00 0.00Base

0.00
0.00
0.00 219,395.50

25,615.50

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BMQX2M901 STARBREEZE AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

12,853.000 0.0019.900000Local8.564951
2.323423 0.00 0.00Base

0.00
0.00
0.00 255,774.70

29,862.95

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BN791J901 AF AB B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016
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5,393.000 0.00152.000000Local8.564950
17.746748 0.00 0.00Base

0.00
0.00
0.00 819,736.00

95,708.21

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BN7PJ6904 COM HEM HOLDING AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

11,886.000 0.0073.150000Local8.564950
8.540622 0.00 0.00Base

0.00
0.00
0.00 869,460.90

101,513.83

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BNJZRJ902 SCANDI STANDARD AB 08 Aug 2016COMMON STOCK SEK.01 08 Aug 2016

3,398.000 0.0062.250000Local8.564951
7.267993 0.00 0.00Base

0.00
0.00
0.00 211,525.50

24,696.64

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BRJ3BP907 GRANGES AB 08 Aug 2016COMMON STOCK SEK1.33 08 Aug 2016

6,688.000 0.0086.250000Local8.564951
10.070111 0.00 0.00Base

0.00
0.00
0.00 576,840.00

67,348.90

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BSP5Y2909 LIFCO AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

3,742.000 0.00259.300000Local8.564950
30.274548 0.00 0.00Base

0.00
0.00
0.00 970,300.60

113,287.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BSQXJ0908 THULE GROUP AB/THE 08 Aug 2016COMMON STOCK SEK.01 08 Aug 2016

8,074.000 0.00140.500000Local8.564950
16.404065 0.00 0.00Base

0.00
0.00
0.00 1,134,397.00

132,446.42

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BTJR9M900 KLOVERN AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

37,199.000 0.0011.390000Local8.564950
1.329838 0.00 0.00Base

0.00
0.00
0.00 423,696.61

49,468.66

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BVFB41905 DUSTIN GROUP AB 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

3,486.000 0.0056.250000Local8.564950
6.567464 0.00 0.00Base

0.00
0.00
0.00 196,087.50

22,894.18

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BVFZND905 HOIST FINANCE AB 08 Aug 2016COMMON STOCK SEK.333 08 Aug 2016

4,780.000 0.0077.250000Local8.564949
9.019318 0.00 0.00Base

0.00
0.00
0.00 369,255.00

43,112.34
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ASSET TRANSFER AT MARKET NON CASH SEK/SE1BVRZ9V908 ELTEL AB 08 Aug 2016COMMON STOCK 08 Aug 2016

3,926.000 0.0090.750000Local8.564949
10.595509 0.00 0.00Base

0.00
0.00
0.00 356,284.50

41,597.97

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BWDBJ0901 EVOLUTION GAMING GROUP 08 Aug 2016COMMON STOCK EUR.015 08 Aug 2016

1,608.000 0.00242.000000Local8.564950
28.254689 0.00 0.00Base

0.00
0.00
0.00 389,136.00

45,433.54

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BWXTN9906 TOBII AB 08 Aug 2016COMMON STOCK SEK.001 08 Aug 2016

4,654.000 0.0063.250000Local8.564950
7.384749 0.00 0.00Base

0.00
0.00
0.00 294,365.50

34,368.62

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXBZB0906 HEXPOL AB 08 Aug 2016COMMON STOCK SEK.2 08 Aug 2016

21,663.000 0.0079.450000Local8.564950
9.276178 0.00 0.00Base

0.00
0.00
0.00 1,721,125.35

200,949.84

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYL6RK906 ORIFLAME HOLDING AG 08 Aug 2016COMMON STOCK CHF1.5 08 Aug 2016

3,573.000 0.00219.200000Local8.564950
25.592678 0.00 0.00Base

0.00
0.00
0.00 783,201.60

91,442.64

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYQP7X903 INVESTMENT AB ORESUND 08 Aug 2016COMMON STOCK SEK15.1 08 Aug 2016

2,360.000 0.00134.000000Local8.564951
15.645157 0.00 0.00Base

0.00
0.00
0.00 316,240.00

36,922.57

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYSXJH906 SCANDIC HOTELS GROUP AB 08 Aug 2016COMMON STOCK SEK.25 08 Aug 2016

3,384.000 0.0064.000000Local8.564951
7.472314 0.00 0.00Base

0.00
0.00
0.00 216,576.00

25,286.31

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYTHBX903 CAPIO AB 08 Aug 2016COMMON STOCK 08 Aug 2016

5,737.000 0.0050.500000Local8.564950
5.896123 0.00 0.00Base

0.00
0.00
0.00 289,718.50

33,826.06

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BYZZPN903 COLLECTOR AB 08 Aug 2016COMMON STOCK SEK.1 08 Aug 2016

1,506.000 0.00117.000000Local8.564950 0.00 0.00 176,202.00
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13.660325 0.00 0.00Base 0.00 20,572.45

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ01TY905 BETSSON AB 08 Aug 2016COMMON STOCK SEK.67 08 Aug 2016

10,209.000 0.0078.750000Local8.564950
9.194449 0.00 0.00Base

0.00
0.00
0.00 803,958.75

93,866.13

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ01XT901 ITAB SHOP CONCEPT AB   B 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

2,882.000 0.0075.250000Local8.564949
8.785808 0.00 0.00Base

0.00
0.00
0.00 216,870.50

25,320.70

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ0CT9906 PANDOX AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

5,023.000 0.00150.300000Local8.564950
17.548264 0.00 0.00Base

0.00
0.00
0.00 754,956.90

88,144.93

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ0Y0T905 ALIMAK GROUP AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

2,298.000 0.0090.000000Local8.564950
10.507942 0.00 0.00Base

0.00
0.00
0.00 206,820.00

24,147.25

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ0Y0W908 NORDAX GROUP AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

5,013.000 0.0040.900000Local8.564949
4.775276 0.00 0.00Base

0.00
0.00
0.00 205,031.70

23,938.46

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ1DP2902 BRAVIDA HOLDING AB 08 Aug 2016COMMON STOCK SEK.02 08 Aug 2016

8,209.000 0.0055.500000Local8.564950
6.479898 0.00 0.00Base

0.00
0.00
0.00 455,599.50

53,193.48

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZ1N26906 ATTENDO AB 08 Aug 2016COMMON STOCK 08 Aug 2016

7,208.000 0.0085.000000Local8.564950
9.924168 0.00 0.00Base

0.00
0.00
0.00 612,680.00

71,533.40

GOLDMAN SACHS INTERNATIONAL SEK/SE131 Aug 2016 02 Sep 2016

3,765.000 0.0084.980500Local8.569950
9.916102 0.00 0.00Base

0.00
0.00
0.00 319,951.58

37,334.12
BZ1N26906 Total
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Comm Per Shr

0.00 0.000.00 932,631.5810,973.000 Local

0.00 0.00 0.00 108,867.52Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BZBXJW908 BONAVA AB B SHARES 08 Aug 2016COMMON STOCK SEK4.0 08 Aug 2016

7,571.000 0.0096.350000Local8.564950
11.249336 0.00 0.00Base

0.00
0.00
0.00 729,465.85

85,168.72

0.00794,949.000 Local
0.00Base

0.00
0.00

0.00
0.00

77,155,675.05
9,008,260.77

SWEDISH KRONA Total

SWISS FRANC

ASSET TRANSFER AT MARKET NON CASH CHF/CH4434178000 FISCHER (GEORG) REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

366.000 0.00790.500000Local0.979800
806.797296 0.00 0.00Base

0.00
0.00
0.00 289,323.00

295,287.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4435003900 FORBO HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

108.000 0.001,258.000000Local0.979800
1,283.935463 0.00 0.00Base

0.00
0.00
0.00 135,864.00

138,665.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4458161007 VALORA HOLDING AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

258.000 0.00280.000000Local0.979800
285.772597 0.00 0.00Base

0.00
0.00
0.00 72,240.00

73,729.33

ASSET TRANSFER AT MARKET NON CASH CHF/CH4461275901 OC OERLIKON CORP AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

18,539.000 0.009.390000Local0.979800
9.583589 0.00 0.00Base

0.00
0.00
0.00 174,081.21

177,670.15

ASSET TRANSFER AT MARKET NON CASH CHF/CH4468172903 INFICON HOLDING AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

155.000 0.00365.000000Local0.979800
372.525032 0.00 0.00Base

0.00
0.00
0.00 56,575.00

57,741.38

ASSET TRANSFER AT MARKET NON CASH CHF/CH4469737902 ASCOM HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

2,853.000 0.0016.300000Local0.979800 0.00 0.00 46,503.90
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16.636050 0.00 0.00Base 0.00 47,462.65

ASSET TRANSFER AT MARKET NON CASH CHF/CH4485471007 SULZER AG REG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

1,210.000 0.0095.400000Local0.979800
97.366810 0.00 0.00Base

0.00
0.00
0.00 115,434.00

117,813.84

ASSET TRANSFER AT MARKET NON CASH CHF/CH4493639900 SCHMOLZ BICKENBACH AG REG 08 Aug 2016COMMON STOCK CHF3.5 08 Aug 2016

34,988.000 0.000.690000Local0.979800
0.704225 0.00 0.00Base

0.00
0.00
0.00 24,141.72

24,639.44

ASSET TRANSFER AT MARKET NON CASH CHF/CH4551704901 FEINTOOL INTL HOLDING REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

116.000 0.0099.900000Local0.979800
101.959569 0.00 0.00Base

0.00
0.00
0.00 11,588.40

11,827.31

ASSET TRANSFER AT MARKET NON CASH CHF/CH4555956903 COMET HOLDING AG REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

61.000 0.00792.000000Local0.979800
808.328197 0.00 0.00Base

0.00
0.00
0.00 48,312.00

49,308.02

ASSET TRANSFER AT MARKET NON CASH CHF/CH4591427901 ALLREAL HOLDING AG REG 08 Aug 2016COMMON STOCK CHF50.0 08 Aug 2016

1,187.000 0.00144.200000Local0.979800
147.172890 0.00 0.00Base

0.00
0.00
0.00 171,165.40

174,694.22

ASSET TRANSFER AT MARKET NON CASH CHF/CH4597863901 KOMAX HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

310.000 0.00219.300000Local0.979800
223.821194 0.00 0.00Base

0.00
0.00
0.00 67,983.00

69,384.57

ASSET TRANSFER AT MARKET NON CASH CHF/CH4598402907 SCHWEITER TECHNOLOGIES AG BR 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

93.000 0.001,050.000000Local0.979800
1,071.647312 0.00 0.00Base

0.00
0.00
0.00 97,650.00

99,663.20

ASSET TRANSFER AT MARKET NON CASH CHF/CH4599615903 RIETER HOLDING AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

287.000 0.00206.700000Local0.979800
210.961429 0.00 0.00Base

0.00
0.00
0.00 59,322.90

60,545.93

ASSET TRANSFER AT MARKET NON CASH CHF/CH4705041903 DORMA KABA HOLDING AG REG B 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016
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277.000 0.00725.000000Local0.979800
739.946932 0.00 0.00Base

0.00
0.00
0.00 200,825.00

204,965.30

ASSET TRANSFER AT MARKET NON CASH CHF/CH4705826907 ST GALLER KANTONALBANK A REG 08 Aug 2016COMMON STOCK CHF70.0 08 Aug 2016

225.000 0.00394.500000Local0.979800
402.633200 0.00 0.00Base

0.00
0.00
0.00 88,762.50

90,592.47

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711090902 TECAN GROUP AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

918.000 0.00155.000000Local0.979800
158.195556 0.00 0.00Base

0.00
0.00
0.00 142,290.00

145,223.52

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711399907 CLARIANT AG REG 08 Aug 2016COMMON STOCK CHF3.7 08 Aug 2016

26,064.000 0.0016.890000Local0.979800
17.238212 0.00 0.00Base

0.00
0.00
0.00 440,220.96

449,296.75

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712125905 KUDELSKI SA BR 08 Aug 2016COMMON STOCK CHF8.0 08 Aug 2016

3,386.000 0.0020.950000Local0.979800
21.381914 0.00 0.00Base

0.00
0.00
0.00 70,936.70

72,399.16

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712310903 VONTOBEL HOLDING AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

2,038.000 0.0045.400000Local0.979800
46.335986 0.00 0.00Base

0.00
0.00
0.00 92,525.20

94,432.74

ASSET TRANSFER AT MARKET NON CASH CHF/CH4713273902 AFG ARBONIA FORSTER HOLD REG 08 Aug 2016COMMON STOCK CHF4.2 08 Aug 2016

3,118.000 0.0015.350000Local0.979800
15.666462 0.00 0.00Base

0.00
0.00
0.00 47,861.30

48,848.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4713283901 HUBER   SUHNER AG REG 08 Aug 2016COMMON STOCK CHF.25 08 Aug 2016

1,303.000 0.0056.250000Local0.979800
57.409678 0.00 0.00Base

0.00
0.00
0.00 73,293.75

74,804.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4714789906 TEMENOS GROUP AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

4,950.000 0.0060.000000Local0.979800
61.236988 0.00 0.00Base

0.00
0.00
0.00 297,000.00

303,123.09
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July 1, 2016
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Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS INTERNATIONAL CHF/CH431 Aug 2016 608 Sep 2016

510.000 0.0057.136900Local0.983050
58.122069 0.00 0.00Base

0.00
0.00
0.00 29,139.82

29,642.26
714789906 Total

0.00 0.000.00 326,139.825,460.000 Local

0.00 0.00 0.00 332,765.35Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4715683900 STRAUMANN HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

892.000 0.00379.750000Local0.979800
387.579103 0.00 0.00Base

0.00
0.00
0.00 338,737.00

345,720.56

ASSET TRANSFER AT MARKET NON CASH CHF/CH4718929904 HELVETIA HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

569.000 0.00491.250000Local0.979800
501.377838 0.00 0.00Base

0.00
0.00
0.00 279,521.25

285,283.99

ASSET TRANSFER AT MARKET NON CASH CHF/CH4722275906 BOBST GROUP SA REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

671.000 0.0051.600000Local0.979800
52.663815 0.00 0.00Base

0.00
0.00
0.00 34,623.60

35,337.42

ASSET TRANSFER AT MARKET NON CASH CHF/CH4739176907 SIEGFRIED HOLDING AG REG 08 Aug 2016COMMON STOCK CHF2.0 08 Aug 2016

307.000 0.00201.300000Local0.979800
205.450098 0.00 0.00Base

0.00
0.00
0.00 61,799.10

63,073.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4751789900 VALIANT HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

1,422.000 0.0096.300000Local0.979800
98.285366 0.00 0.00Base

0.00
0.00
0.00 136,938.60

139,761.79

ASSET TRANSFER AT MARKET NON CASH CHF/CH4752079905 BANQUE CANTONALE VAUDOIS REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

261.000 0.00669.000000Local0.979800
682.792414 0.00 0.00Base

0.00
0.00
0.00 174,609.00

178,208.82

ASSET TRANSFER AT MARKET NON CASH CHF/CH4976ULC906 FLUGHAFEN ZUERICH AG REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

1,733.000 0.00183.600000Local0.979800 0.00 0.00 318,178.80
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187.385182 0.00 0.00Base 0.00 324,738.52

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI00L9W9 AUTONEUM HOLDING AG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

255.000 0.00273.750000Local0.979800
279.393765 0.00 0.00Base

0.00
0.00
0.00 69,806.25

71,245.41

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI00WIH8 BKW AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,176.000 0.0044.450000Local0.979800
45.366403 0.00 0.00Base

0.00
0.00
0.00 52,273.20

53,350.89

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI02LDY8 LEONTEQ AG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

713.000 0.0063.800000Local0.979800
65.115330 0.00 0.00Base

0.00
0.00
0.00 45,489.40

46,427.23

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI05P5K5 WALTER MEIER AG   REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

234.000 0.0033.100000Local0.979800
33.782393 0.00 0.00Base

0.00
0.00
0.00 7,745.40

7,905.08

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI062JC8 BURKHALTER HOLDING AG 08 Aug 2016COMMON STOCK CHF.04 08 Aug 2016

318.000 0.00136.100000Local0.979800
138.905912 0.00 0.00Base

0.00
0.00
0.00 43,279.80

44,172.08

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI087035 BOSSARD HOLDING AG REG A 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

553.000 0.00119.200000Local0.979800
121.657486 0.00 0.00Base

0.00
0.00
0.00 65,917.60

67,276.59

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI08V5B9 CONZZETA AG REG 08 Aug 2016COMMON STOCK CHF2.0 08 Aug 2016

137.000 0.00655.000000Local0.979800
668.503796 0.00 0.00Base

0.00
0.00
0.00 89,735.00

91,585.02

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI08ZN87 AMS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,806.000 0.0032.250000Local0.979800
32.914881 0.00 0.00Base

0.00
0.00
0.00 187,243.50

191,103.80

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0C46M9 INTERSHOP HOLDING AG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016
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79.000 0.00475.500000Local0.979800
485.303165 0.00 0.00Base

0.00
0.00
0.00 37,564.50

38,338.95

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0CBSQ0 MOBILEZONE HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

1,951.000 0.0012.750000Local0.979800
13.012860 0.00 0.00Base

0.00
0.00
0.00 24,875.25

25,388.09

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0CCGM0 ZEHNDER GROUP AG RG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

818.000 0.0037.350000Local0.979800
38.120024 0.00 0.00Base

0.00
0.00
0.00 30,552.30

31,182.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0D4LX7 PLAZZA AG REG A 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

110.000 0.00234.600000Local0.979800
239.436637 0.00 0.00Base

0.00
0.00
0.00 25,806.00

26,338.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI0MJC30 COSMO PHARMACEUTICALS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

578.000 0.00156.500000Local0.979800
159.726471 0.00 0.00Base

0.00
0.00
0.00 90,457.00

92,321.90

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B00FX5909 BASILEA PHARMACEUTICA REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

1,092.000 0.0070.500000Local0.979800
71.953462 0.00 0.00Base

0.00
0.00
0.00 76,986.00

78,573.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B00ZC7904 KARDEX AG REG 08 Aug 2016COMMON STOCK CHF7.35 08 Aug 2016

565.000 0.0095.000000Local0.979800
96.958566 0.00 0.00Base

0.00
0.00
0.00 53,675.00

54,781.59

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B01287901 PSP SWISS PROPERTY AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

3,596.000 0.0097.350000Local0.979800
99.357011 0.00 0.00Base

0.00
0.00
0.00 350,070.60

357,287.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B01Z4C901 APG SGA SA 08 Aug 2016COMMON STOCK CHF2.6 08 Aug 2016

106.000 0.00420.250000Local0.979800
428.914057 0.00 0.00Base

0.00
0.00
0.00 44,546.50

45,464.89
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4B02SWN901 YPSOMED HOLDING AG REG 08 Aug 2016COMMON STOCK CHF14.1 08 Aug 2016

284.000 0.00194.500000Local0.979800
198.509895 0.00 0.00Base

0.00
0.00
0.00 55,238.00

56,376.81

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B03PQZ906 EMMI AG REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

186.000 0.00619.000000Local0.979800
631.761559 0.00 0.00Base

0.00
0.00
0.00 115,134.00

117,507.65

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B07Q41909 EVOLVA HOLDING SA 08 Aug 2016COMMON STOCK CHF.2 08 Aug 2016

27,568.000 0.000.750000Local0.979800
0.765462 0.00 0.00Base

0.00
0.00
0.00 20,676.00

21,102.27

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B07ZBW903 BUCHER INDUSTRIES AG REG 08 Aug 2016COMMON STOCK CHF.2 08 Aug 2016

604.000 0.00243.300000Local0.979800
248.315977 0.00 0.00Base

0.00
0.00
0.00 146,953.20

149,982.85

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0BV89902 MOBIMO HOLDING AG REG 08 Aug 2016COMMON STOCK CHF29.0 08 Aug 2016

584.000 0.00240.900000Local0.979800
245.866507 0.00 0.00Base

0.00
0.00
0.00 140,685.60

143,586.04

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0C2PW905 MYRIAD GROUP AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

7,307.000 0.002.820000Local0.979800
2.878139 0.00 0.00Base

0.00
0.00
0.00 20,605.74

21,030.56

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0KJTG900 PANALPINA WELTTRANSPORT  REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

942.000 0.00129.000000Local0.979800
131.659522 0.00 0.00Base

0.00
0.00
0.00 121,518.00

124,023.27

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0LF18905 EFG INTERNATIONAL AG 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

5,686.000 0.004.500000Local0.979800
4.592773 0.00 0.00Base

0.00
0.00
0.00 25,587.00

26,114.51

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B10DQJ900 IMPLENIA AG REG 08 Aug 2016COMMON STOCK CHF1.02 08 Aug 2016

1,366.000 0.0066.500000Local0.979800 0.00 0.00 90,839.00
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67.870996 0.00 0.00Base 0.00 92,711.78

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B17641901 BURCKHARDT COMPRESSION HOLDI 08 Aug 2016COMMON STOCK CHF2.5 08 Aug 2016

271.000 0.00284.750000Local0.979800
290.620517 0.00 0.00Base

0.00
0.00
0.00 77,167.25

78,758.16

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B18ZRK909 LOGITECH INTERNATIONAL REG 08 Aug 2016COMMON STOCK CHF.25 08 Aug 2016

13,687.000 0.0020.000000Local0.979800
20.412329 0.00 0.00Base

0.00
0.00
0.00 273,740.00

279,383.55

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1FJ2J907 SANTHERA PHARMACEUTICALS REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

411.000 0.0053.800000Local0.979800
54.909173 0.00 0.00Base

0.00
0.00
0.00 22,111.80

22,567.67

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1JMFJ902 NEWRON PHARMACEUTICALS SPA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

933.000 0.0019.900000Local0.979800
20.310268 0.00 0.00Base

0.00
0.00
0.00 18,566.70

18,949.48

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1TSL1900 VZ HOLDING AG 08 Aug 2016COMMON STOCK CHF.25 08 Aug 2016

249.000 0.00307.750000Local0.979800
314.094699 0.00 0.00Base

0.00
0.00
0.00 76,629.75

78,209.58

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1WHVV903 GAM HOLDING AG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

14,383.000 0.009.520000Local0.979800
9.716269 0.00 0.00Base

0.00
0.00
0.00 136,926.16

139,749.09

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1X3KP908 SWISSQUOTE GROUP HOLDING REG 08 Aug 2016COMMON STOCK CHF.2 08 Aug 2016

733.000 0.0024.850000Local0.979800
25.362319 0.00 0.00Base

0.00
0.00
0.00 18,215.05

18,590.58

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1Z4WD908 DAETWYLER HOLDING AG BR 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

749.000 0.00129.500000Local0.979800
132.169827 0.00 0.00Base

0.00
0.00
0.00 96,995.50

98,995.20

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B28PS9903 U BLOX HOLDING AG 08 Aug 2016COMMON STOCK CHF.9 08 Aug 2016
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Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

568.000 0.00241.400000Local0.979800
246.376814 0.00 0.00Base

0.00
0.00
0.00 137,115.20

139,942.03

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B2R90D909 ORASCOM DEVELOPMENT HOLDING 08 Aug 2016COMMON STOCK 08 Aug 2016

994.000 0.007.090000Local0.979800
7.236167 0.00 0.00Base

0.00
0.00
0.00 7,047.46

7,192.75

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B5NC0D909 MEYER BURGER TECHNOLOGY AG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

7,450.000 0.004.020000Local0.979800
4.102878 0.00 0.00Base

0.00
0.00
0.00 29,949.00

30,566.44

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B5VW1G908 ORIOR AG 08 Aug 2016COMMON STOCK CHF4.0 08 Aug 2016

423.000 0.0068.150000Local0.979800
69.555012 0.00 0.00Base

0.00
0.00
0.00 28,827.45

29,421.77

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BFSSBH906 CEMBRA MONEY BANK AG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

2,586.000 0.0070.250000Local0.979800
71.698306 0.00 0.00Base

0.00
0.00
0.00 181,666.50

185,411.82

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BLWF8B903 SFS GROUP AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

1,516.000 0.0074.000000Local0.979800
75.525620 0.00 0.00Base

0.00
0.00
0.00 112,184.00

114,496.84

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BRJLB3906 MOLECULAR PARTNERS AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

568.000 0.0025.200000Local0.979800
25.719542 0.00 0.00Base

0.00
0.00
0.00 14,313.60

14,608.70

ASSET TRANSFER AT MARKET NON CASH CHF/CH4BVSS67909 SUNRISE COMMUNICATIONS GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,980.000 0.0063.100000Local0.979800
64.400899 0.00 0.00Base

0.00
0.00
0.00 188,038.00

191,914.68

0.00220,290.000 Local
0.00Base

0.00
0.00

0.00
0.00

7,650,200.37
7,807,822.09

SWISS FRANC Total
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NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

ASSET TRANSFER AT MARKET NON CASH USD/DTCG6583A102 NORD ANGLIA EDUCATION INC 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

3,300.000 0.0022.270000Local1.000000
22.270000 0.00 0.00Base

0.00
0.00
0.00 73,491.00

73,491.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM20598104 CAESARSTONE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,200.000 0.0042.050000Local1.000000
42.050000 0.00 0.00Base

0.00
0.00
0.00 92,510.00

92,510.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM2682V108 CYBERARK SOFTWARE LTD/ISRAEL 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

1,800.000 0.0056.210000Local1.000000
56.210000 0.00 0.00Base

0.00
0.00
0.00 101,178.00

101,178.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM6158M104 ITURAN LOCATION AND CONTROL 08 Aug 2016COMMON STOCK ILS.333 08 Aug 2016

1,400.000 0.0024.470000Local1.000000
24.470000 0.00 0.00Base

0.00
0.00
0.00 34,258.00

34,258.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM6372Q113 KORNIT DIGITAL LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

800.000 0.0010.070000Local1.000000
10.070000 0.00 0.00Base

0.00
0.00
0.00 8,056.00

8,056.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM74231107 NEURODERM LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

900.000 0.0018.670000Local1.000000
18.670000 0.00 0.00Base

0.00
0.00
0.00 16,803.00

16,803.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM75253100 ORBOTECH LTD 08 Aug 2016COMMON STOCK USD.14 08 Aug 2016

4,000.000 0.0028.560000Local1.000000
28.560000 0.00 0.00Base

0.00
0.00
0.00 114,240.00

114,240.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM81873107 RADWARE LTD 08 Aug 2016COMMON STOCK ILS.05 08 Aug 2016

4,200.000 0.0012.640000Local1.000000
12.640000 0.00 0.00Base

0.00
0.00
0.00 53,088.00

53,088.00
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NORTHERN TRUST
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July 1, 2016
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTCM98068105 WIX.COM LTD 08 Aug 2016COMMON STOCK ILS.01 08 Aug 2016

2,300.000 0.0036.170000Local1.000000
36.170000 0.00 0.00Base

0.00
0.00
0.00 83,191.00

83,191.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCN47279109 INTERXION HOLDING NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

6,100.000 0.0037.960000Local1.000000
37.960000 0.00 0.00Base

0.00
0.00
0.00 231,556.00

231,556.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCY9384M101 VTTI ENERGY PARTNERS LP 08 Aug 2016MLP 08 Aug 2016

1,700.000 0.0020.490000Local1.000000
20.490000 0.00 0.00Base

0.00
0.00
0.00 34,833.00

34,833.00

0.0028,700.000 Local
0.00Base

0.00
0.00

0.00
0.00

843,204.00
843,204.00

US DOLLAR Total

EQUITY  Total
60,497,876.000

Base 0.00 161.45 1,675.46 175,103,541.48

176,369,375.421,675.46161.450.00

61,763,709.940

PURCHASE Total

Base
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NORTHERN TRUST EAFE SMCAPPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

FUTURE BUY TO OPEN
AUSTRALIAN DOLLAR

UBS SECURITIES LLCADI0H1J69 SPI 200 FUTURES   SEP16 12 Sep 2016XSFE 20160915

1.000 5,310.000000Local1.328904
3,995.773961 3.01Base

4.00
25.000

132,750.00
99,894.351

UBS SECURITIES LLCADI0JNVP3 SPI 200 FUTURES   DEC16 12 Sep 2016XSFE 20161215

1.000 5,187.796500Local1.328904
3,903.815851 3.01Base

4.00
25.000

129,694.91
97,595.391

UBS SECURITIES LLC27 Sep 2016

1.000 5,390.000000Local1.305824
4,127.661921 3.06Base

4.00
25.000

134,750.00
103,191.553

ADI0JNVP3 Total

8.00 264,444.912.000 Local

6.07 200,786.94Base50.000

3.000 Local
Base

12.00
9.08

397,194.91
300,681.2975.000

AUSTRALIAN DOLLAR Total

EURO CURRENCY

GERMANY

UBS SECURITIES LLCADI0JWDP3 EURO STOXX 50     SEP16 09 Sep 2016XEUR 20160916

4.000 3,065.000000Local0.891742
3,437.092791 8.97Base

8.00
40.000

122,600.00
137,483.711

UBS SECURITIES LLCADI0MDCL1 EURO STOXX 50     DEC16 12 Sep 2016XEUR 20161216

4.000 2,974.500000Local0.890472
3,340.363313 8.98Base

8.00
40.000

118,980.00
133,614.531

UBS SECURITIES LLC19 Sep 2016

1.000 2,953.000000Local0.894574 2.00 29,530.00

Books Closed Prepared by State StreetPage 3219



NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

3,301.012549 2.24Base10.000 33,010.132

UBS SECURITIES LLC28 Sep 2016

3.000 2,979.000000Local0.892897
3,336.331066 6.72Base

6.00
30.000

89,370.00
100,089.933

UBS SECURITIES LLC29 Sep 2016

1.000 2,980.000000Local0.889324
3,350.859754 2.25Base

2.00
10.000

29,800.00
33,508.604

ADI0MDCL1 Total

18.00 267,680.009.000 Local

20.19 300,223.19Base90.000

390,280.0026.0013.000 Local
GERMANY Total

437,706.9029.16Base130.000

13.000 Local
Base

26.00
29.16

390,280.00
437,706.90130.000

EURO CURRENCY Total

JAPANESE YEN

UBS SECURITIES LLCADI0MDCN7 TOPIX INDX FUTR   DEC16 12 Sep 2016XOSE 20161208

2.000 1,331.000000Local101.955000
13.054779 18.64Base

1,900.00
20,000.000

26,620,000.00
261,095.581

UBS SECURITIES LLC28 Sep 2016

1.000 1,331.000000Local100.575000
13.233905 9.45Base

950.00
10,000.000

13,310,000.00
132,339.053

ADI0MDCN7 Total

2,850.00 39,930,000.003.000 Local

28.09 393,434.63Base30,000.000
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

3.000 Local
Base

2,850.00
28.09

39,930,000.00
393,434.6330,000.000

JAPANESE YEN Total

POUND STERLING

UBS SECURITIES LLCADI0JKM38 FTSE 100 IDX FUT  SEP16 09 Sep 2016IFLL 20160916

1.000 6,802.500000Local0.754318
9,018.079908 1.98Base

1.49
10.000

68,025.00
90,180.801

UBS SECURITIES LLCADI0KFJS6 FTSE 100 IDX FUT  DEC16 12 Sep 2016IFLL 20161216

1.000 6,639.750000Local0.751174
8,839.163762 1.98Base

1.49
10.000

66,397.50
88,391.641

UBS SECURITIES LLC28 Sep 2016

1.000 6,811.727811Local0.769497
8,852.182414 1.94Base

1.49
10.000

68,117.28
88,521.832

ADI0KFJS6 Total

2.98 134,514.782.000 Local

3.92 176,913.47Base20.000

3.000 Local
Base

4.47
5.90

202,539.78
267,094.2730.000

POUND STERLING Total

FUTURE BUY TO OPEN  Total
22.000

30,235.000 Base 72.23 1,398,917.09

1,398,917.0972.23

22.000

FUTURE PURCHASE Total

30,235.000 Base
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Aug 20161.000% 31 Dec 2030 15 Aug 2016

STIF FUND

458,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 458,000.00

458,000.00

STATE STREET BANK AND TRUST USD/CSW17 Aug 201631 Dec 2030 17 Aug 2016

STIF FUND

50,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000.00

50,000.00

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

690,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 690,000.00

690,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Sep 20160.568% 31 Dec 2030 06 Sep 2016

STIF FUND

10,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,000.00

10,000.00

STATE STREET BANK AND TRUST USD/CSW12 Sep 201631 Dec 2030 12 Sep 2016

STIF FUND

20,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000.00

20,000.00

STATE STREET BANK AND TRUST USD/CSW15 Sep 201631 Dec 2030 15 Sep 2016

STIF FUND

30,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,000.00

30,000.00
86199E9B7 Total

0.00 0.000.00 1,258,000.001,258,000.000 Local

0.00 0.00 0.00 1,258,000.00Base
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NORTHERN TRUST
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.001,258,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,258,000.00
1,258,000.00

US DOLLAR Total

CASH EQUIVALENTS  Total
1,258,000.000

Base 0.00 0.00 0.00 1,258,000.00

EQUITY
AUSTRALIAN DOLLAR

LAPSED RIGHTS AUD/AU8ACI0PFZB2 EVOLUTION MINING LIMITED RTS 14 Sep 2016EXP 14SEP16 14 Sep 2016

11,961.000 0.000.000000Local1.336005
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS AUD/AU8ACI0PPK59 NEXTDC LIMITED RTS 26 Sep 2016EXP 26SEPT16 26 Sep 2016

2,525.000 0.000.000000Local1.311046
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS AUD/AU8ACI0PTH22 JB HI FI LIMITED 30 Sep 2016EXP 30SEP16

1,324.000 0.000.000000Local1.304376
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS AUD/AU830 Sep 2016 CANCEL

-1,324.000 0.000.000000Local1.304376
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0PTH22 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.0014,486.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

AUSTRALIAN DOLLAR Total

DANISH KRONE
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NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS INTERNATIONAL DKK/DK3450109905 GN STORE NORD A/S 31 Aug 2016COMMON STOCK DKK4. 02 Sep 2016

763.000 0.00143.333000Local6.676600
21.467963 0.00 0.00Base

0.00
0.00
0.00 109,363.08

16,380.06

0.00763.000 Local
0.00Base

0.00
0.00

0.00
0.00

109,363.08
16,380.06

DANISH KRONE Total

EURO CURRENCY

AUSTRIA

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/AT3ACI087RH5 BUWOG AG 30 Sep 2016 0.01COMMON STOCK OPEN

2,099.000 0.0023.863000Local0.889759
26.819622 0.00 16.89Base

15.03
0.00
0.00 50,073.41

56,277.50

50,073.410.0015.030.002,099.000 Local
AUSTRIA Total

56,277.500.0016.890.00Base

BELGIUM

LAPSED RIGHTS EUR/BE5ACI0PPYB1 COFINIMMO SA 09 Sep 2016RIGHT 26 Sep 2016

1,737.000 0.000.000000Local0.891742
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED EUR/BE5BD8GN8906 BEFIMMO SA 22 Sep 2016RIGHT 27 Sep 2016

1,604.000 0.000.000000Local0.897666
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.000.000.000.003,341.000 Local
BELGIUM Total

0.000.000.000.00Base

FINLAND

GOLDMAN SACHS INTERNATIONAL EUR/FI3BYZBHC909 TECHNOPOLIS OYJ 09 Sep 2016RTS 21.09.2016 13 Sep 2016

7,881.000 0.000.475600Local0.891941
0.533219 0.00 1.26Base

1.12
0.00
0.00 3,747.08

4,201.04
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July 1, 2016
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,747.080.001.120.007,881.000 Local
FINLAND Total

4,201.040.001.260.00Base

FRANCE

GOLDMAN SACHS INTERNATIONAL EUR/FR4774372908 CEGID GROUP 29 Sep 2016 0.02COMMON STOCK EUR.95 OPEN

434.000 0.0061.609900Local0.889324
69.277226 0.00 9.02Base

8.02
0.00
0.00 26,730.68

30,057.30

26,730.680.008.020.00434.000 Local
FRANCE Total

30,057.300.009.020.00Base

GERMANY

INVESTMENT TECHNOLOGY GROUP LTD EUR/DEF512067901 HEIDELBERGCEMENT AG 19 Sep 2016 5 0.03COMMON STOCK 26 Sep 2016

408.000 0.0080.877700Local0.894214
90.445576 0.00 11.07Base

9.90
0.00
0.00 32,988.20

36,890.72

BARCLAYS CAPITAL EUR/DEFB012VF907 WINCOR NIXDORF AG 11 Aug 2016 0.02COMMON STOCK 15 Aug 2016

1,901.000 0.0055.032100Local0.894574
61.517661 0.00 35.08Base

31.38
0.00
0.00 104,584.64

116,909.99

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEFB1VP94901 ALSTRIA OFFICE REIT AG 30 Sep 2016REIT OPEN

3,648.000 0.0012.114900Local0.889759
13.615934 0.00 14.90Base

13.26
0.00
0.00 44,181.90

49,656.03

RIGHTS EXERCISED EUR/DEFBD5NCG908 HAMBORNER REIT AG 26 Sep 2016RIGHT 29 Sep 2016

5,583.000 0.000.000000Local0.887311
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

181,754.740.0054.540.0011,540.000 Local
GERMANY Total

203,456.740.0061.050.00Base

ITALY
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CONVERSION NON CASH EUR/IT4449222009 ITALMOBILIARE SPA RSP 01 Sep 2016PREFERRED STOCK

1,361.000 0.0031.450000Local0.902568
34.845018 0.00 0.00Base

0.00
0.00
0.00 42,803.45

47,424.07

CONVERSION NON CASH EUR/IT401 Sep 2016 CANCEL

-1,361.000 0.0031.450000Local0.902568
34.845018 0.00 0.00Base

0.00
0.00
0.00 -42,803.45

-47,424.07

CONVERSION NON CASH EUR/IT401 Sep 2016 106 Sep 2016

1,361.000 0.0010.378971Local0.902568
11.499375 0.00 0.00Base

0.00
0.00
0.00 14,125.78

15,650.65
449222009 Total

0.00 0.000.00 14,125.781,361.000 Local

0.00 0.00 0.00 15,650.65Base

CUSIP CHANGE NON CASH EUR/IT4BD3VR7906 HEIDELBERGCEMENT AG 12 Sep 2016COMMON STOCK 12 Sep 2016

408.000 0.0070.288406Local0.902568
77.876029 0.00 0.00Base

0.00
0.00
0.00 28,677.67

31,773.42

42,803.450.000.000.001,769.000 Local
ITALY Total

47,424.070.000.000.00Base

SPAIN

GOLDMAN SACHS INTERNATIONAL EUR/ES5573829900 MELIA HOTELS INTERNATIONAL 31 Aug 2016COMMON STOCK EUR.2 05 Sep 2016

2,640.000 0.0011.162600Local0.897143
12.442387 0.00 0.00Base

0.00
0.00
0.00 29,469.26

32,847.90

29,469.260.000.000.002,640.000 Local
SPAIN Total

32,847.900.000.000.00Base

0.0029,704.000 Local
0.00Base

78.71
88.22

0.00
0.00

334,578.62
374,264.55

EURO CURRENCY Total
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HONG KONG DOLLAR

REVERSE SPLIT NON CASH HKD/HK1927XPL906 DAOHE GLOBAL GROUP LTD 27 Sep 2016COMMON STOCK USD.04

110,000.000 0.000.530000Local7.755197
0.068341 0.00 0.00Base

0.00
0.00
0.00 58,300.00

7,517.54

REVERSE SPLIT NON CASH HKD/HK127 Sep 2016 CANCEL

-110,000.000 0.000.530000Local7.755197
0.068341 0.00 0.00Base

0.00
0.00
0.00 -58,300.00

-7,517.54

REVERSE SPLIT NON CASH HKD/HK127 Sep 2016 29 Sep 2016

110,000.000 0.000.530000Local7.755197
0.068341 0.00 0.00Base

0.00
0.00
0.00 58,300.00

7,517.54
927XPL906 Total

0.00 0.000.00 58,300.00110,000.000 Local

0.00 0.00 0.00 7,517.54Base

MERRILL LYNCH INTERNATIONAL HKD/HK1BNBNSJ906 YUAN HENG GAS HOLDINGS LTD 31 Aug 2016COMMON STOCK HKD.1 02 Sep 2016

72,000.000 0.000.512100Local7.756750
0.066020 0.00 1.43Base

11.06
5.14

39.84 36,820.30
4,746.87

GOLDMAN SACHS + CO HKD/HK131 Aug 2016 02 Sep 2016

140,000.000 0.000.520100Local7.756750
0.067051 0.00 0.00Base

0.00
10.13
78.61 72,735.39

9,377.04
BNBNSJ906 Total

11.06 118.450.00 109,555.69212,000.000 Local

0.00 1.43 15.27 14,123.91Base

GOLDMAN SACHS + CO HKD/HK1BYQ1V6908 SUNDART HOLDINGS 31 Aug 2016COMMON STOCK 02 Sep 2016

42,000.000 0.004.460900Local7.756750
0.575099 0.00 0.00Base

0.00
26.10

202.43 187,155.37
24,128.07

CUSIP CHANGE NON CASH HKD/HK1BYZWTP901 HANG FAT GINSENG HLDGS CO LTD 27 Sep 2016COMMON STOCK 29 Sep 2016

490,000.000 0.000.170000Local7.754450 0.00 0.00 83,300.00
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0.021923 0.00 0.00Base 0.00 10,742.23

0.00854,000.000 Local
0.00Base

11.06
1.43

320.88
41.37

438,311.06
56,511.75

HONG KONG DOLLAR Total

JAPANESE YEN

REVERSE SPLIT NON CASH JPY/JP5601020001 AICHI STEEL CORP 28 Sep 2016COMMON STOCK OPEN

9,000.000 0.00513.000000Local101.745003
5.042017 0.00 0.00Base

0.00
0.00
0.00 4,617,000.00

45,378.15

REVERSE SPLIT NON CASH JPY/JP5607506003 BANDO CHEMICAL INDUSTRIES 28 Sep 2016COMMON STOCK

6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 CANCEL

-6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 -2,868,000.00

-28,188.12

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

6,000.000 0.00478.000000Local101.744990
4.698020 0.00 0.00Base

0.00
0.00
0.00 2,868,000.00

28,188.12
607506003 Total

0.00 0.000.00 2,868,000.006,000.000 Local

0.00 0.00 0.00 28,188.12Base

REVERSE SPLIT NON CASH JPY/JP5619659006 CHUKYO BANK LTD/THE 28 Sep 2016COMMON STOCK OPEN

8,000.000 0.00229.000000Local101.744993
2.250725 0.00 0.00Base

0.00
0.00
0.00 1,832,000.00

18,005.80

REVERSE SPLIT NON CASH JPY/JP5625040001 DAIKEN CORP 28 Sep 2016COMMON STOCK OPEN

6,000.000 0.00363.000000Local101.744987
3.567743 0.00 0.00Base

0.00
0.00
0.00 2,178,000.00

21,406.46

REVERSE SPLIT NON CASH JPY/JP5625102009 SCREEN HOLDINGS CO LTD 28 Sep 2016COMMON STOCK OPEN
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17,000.000 0.001,181.000000Local101.745000
11.607450 0.00 0.00Base

0.00
0.00
0.00 20,077,000.00

197,326.65

REVERSE SPLIT NON CASH JPY/JP5630270007 EBARA CORP 28 Sep 2016COMMON STOCK OPEN

39,000.000 0.00517.000000Local101.745000
5.081331 0.00 0.00Base

0.00
0.00
0.00 20,163,000.00

198,171.90

REVERSE SPLIT NON CASH JPY/JP5635660004 FUJIBO HOLDINGS INC 28 Sep 2016COMMON STOCK OPEN

8,000.000 0.00288.000000Local101.744988
2.830606 0.00 0.00Base

0.00
0.00
0.00 2,304,000.00

22,644.85

REVERSE SPLIT NON CASH JPY/JP3635756000 FURUKAWA ELECTRIC CO LTD 28 Sep 2016 15COMMON STOCK OPEN

59,000.000 0.00261.000000Local101.745000
2.565237 0.00 0.00Base

0.00
0.00
0.00 15,399,000.00

151,348.96

REVERSE SPLIT NON CASH JPY/JP5637434002 GODO STEEL LTD 28 Sep 2016COMMON STOCK OPEN

8,000.000 0.00176.000000Local101.744984
1.729815 0.00 0.00Base

0.00
0.00
0.00 1,408,000.00

13,838.52

REVERSE SPLIT NON CASH JPY/JP5640784005 MINATO BANK LTD/THE 28 Sep 2016COMMON STOCK OPEN

13,000.000 0.00156.000000Local101.745017
1.533245 0.00 0.00Base

0.00
0.00
0.00 2,028,000.00

19,932.18

REVERSE SPLIT NON CASH JPY/JP5643308000 HOKUETSU BANK LTD/THE 28 Sep 2016COMMON STOCK OPEN

15,000.000 0.00218.000000Local101.745005
2.142611 0.00 0.00Base

0.00
0.00
0.00 3,270,000.00

32,139.17

REVERSE SPLIT NON CASH JPY/JP5646686006 ISHIHARA SANGYO KAISHA LTD 28 Sep 2016COMMON STOCK OPEN

26,000.000 0.0064.000000Local101.745013
0.629023 0.00 0.00Base

0.00
0.00
0.00 1,664,000.00

16,354.61

REVERSE SPLIT NON CASH JPY/JP3647068006 JAPAN STEEL WORKS LTD 28 Sep 2016 15COMMON STOCK OPEN

28,000.000 0.00455.000000Local101.744999
4.471964 0.00 0.00Base

0.00
0.00
0.00 12,740,000.00

125,215.00
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REVERSE SPLIT NON CASH JPY/JP3647074004 JAPAN RADIO CO LTD 28 Sep 2016COMMON STOCK OPEN

4,000.000 0.00276.000000Local101.744963
2.712665 0.00 0.00Base

0.00
0.00
0.00 1,104,000.00

10,850.66

REVERSE SPLIT NON CASH JPY/JP5648428001 KATO WORKS CO LTD 28 Sep 2016COMMON STOCK OPEN

4,000.000 0.00431.000000Local101.745010
4.236080 0.00 0.00Base

0.00
0.00
0.00 1,724,000.00

16,944.32

JP MORGAN SECURITIES PLC JPY/JP5649370004 KINUGAWA RUBBER INDUSTRIAL 29 Aug 2016COMMON STOCK 01 Sep 2016

2,000.000 0.00770.351000Local102.145000
7.541740 0.00 4.52Base

462.00
0.00
0.00 1,540,240.00

15,078.96

GOLDMAN SACHS INTERNATIONAL JPY/JP530 Aug 2016 02 Sep 2016

3,000.000 0.00767.085333Local102.785000
7.463009 0.00 6.71Base

690.00
0.00
0.00 2,300,566.00

22,382.31
649370004 Total

1,152.00 0.000.00 3,840,806.005,000.000 Local

0.00 11.23 0.00 37,461.27Base

REVERSE SPLIT NON CASH JPY/JP5649604006 ACHILLES CORP 28 Sep 2016COMMON STOCK OPEN

12,000.000 0.00135.000000Local101.744989
1.326847 0.00 0.00Base

0.00
0.00
0.00 1,620,000.00

15,922.16

REVERSE SPLIT NON CASH JPY/JP3649790003 KUREHA CORP 28 Sep 2016COMMON STOCK OPEN

13,000.000 0.00409.000000Local101.744993
4.019854 0.00 0.00Base

0.00
0.00
0.00 5,317,000.00

52,258.10

REVERSE SPLIT NON CASH JPY/JP5651274904 J OIL MILLS INC 28 Sep 2016COMMON STOCK OPEN

9,000.000 0.00329.000000Local101.744990
3.233574 0.00 0.00Base

0.00
0.00
0.00 2,961,000.00

29,102.17

REVERSE SPLIT NON CASH JPY/JP3657588000 MIE BANK LTD/THE 28 Sep 2016COMMON STOCK OPEN

7,000.000 0.00197.000000Local101.745012
1.936213 0.00 0.00Base

0.00
0.00
0.00 1,379,000.00

13,553.49
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REVERSE SPLIT NON CASH JPY/JP5659714000 MITSUBISHI PAPER MILLS LTD 28 Sep 2016COMMON STOCK OPEN

23,000.000 0.0070.000000Local101.745022
0.687994 0.00 0.00Base

0.00
0.00
0.00 1,610,000.00

15,823.87

REVERSE SPLIT NON CASH JPY/JP3659756001 MITSUI SUGAR CO LTD 28 Sep 2016 15COMMON STOCK OPEN

8,000.000 0.00494.000000Local101.745009
4.855275 0.00 0.00Base

0.00
0.00
0.00 3,952,000.00

38,842.20

REVERSE SPLIT NON CASH JPY/JP5660260001 MORINAGA + CO LTD 28 Sep 2016COMMON STOCK OPEN

17,000.000 0.00614.000000Local101.744998
6.034695 0.00 0.00Base

0.00
0.00
0.00 10,438,000.00

102,589.81

REVERSE SPLIT NON CASH JPY/JP5662009000 BANK OF NAGOYA LTD/THE 28 Sep 2016COMMON STOCK OPEN

11,000.000 0.00335.000000Local101.744989
3.292545 0.00 0.00Base

0.00
0.00
0.00 3,685,000.00

36,218.00

REVERSE SPLIT NON CASH JPY/JP5662090000 NAKAYAMA STEEL WORKS LTD 28 Sep 2016COMMON STOCK OPEN

16,000.000 0.0054.000000Local101.744973
0.530739 0.00 0.00Base

0.00
0.00
0.00 864,000.00

8,491.82

REVERSE SPLIT NON CASH JPY/JP3662152008 NANTO BANK LTD/THE 28 Sep 2016 15COMMON STOCK OPEN

20,000.000 0.00375.000000Local101.744994
3.685685 0.00 0.00Base

0.00
0.00
0.00 7,500,000.00

73,713.70

REVERSE SPLIT NON CASH JPY/JP3664066008 NIPPON BEET SUGAR MFG CO LTD 28 Sep 2016 15COMMON STOCK OPEN

8,000.000 0.00179.000000Local101.745012
1.759300 0.00 0.00Base

0.00
0.00
0.00 1,432,000.00

14,074.40

REVERSE SPLIT NON CASH JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 28 Sep 2016COMMON STOCK OPEN

10,000.000 0.00760.000000Local101.744994
7.469655 0.00 0.00Base

0.00
0.00
0.00 7,600,000.00

74,696.55

REVERSE SPLIT NON CASH JPY/JP5664086006 NICHIREI CORP 28 Sep 2016COMMON STOCK OPEN
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22,000.000 0.00932.000000Local101.744998
9.160155 0.00 0.00Base

0.00
0.00
0.00 20,504,000.00

201,523.42

REVERSE SPLIT NON CASH JPY/JP5664102001 NITTETSU MINING CO LTD 28 Sep 2016COMMON STOCK OPEN

4,000.000 0.00345.000000Local101.745000
3.390830 0.00 0.00Base

0.00
0.00
0.00 1,380,000.00

13,563.32

REVERSE SPLIT NON CASH JPY/JP5664144003 NIPPON SHEET GLASS CO LTD 28 Sep 2016COMMON STOCK OPEN

75,000.000 0.0079.000000Local101.745000
0.776451 0.00 0.00Base

0.00
0.00
0.00 5,925,000.00

58,233.82

REVERSE SPLIT NON CASH JPY/JP3664152006 NORITAKE CO LTD 28 Sep 2016 15COMMON STOCK OPEN

9,000.000 0.00228.000000Local101.744986
2.240897 0.00 0.00Base

0.00
0.00
0.00 2,052,000.00

20,168.07

TENDER OFFER JPY/JP3664354008 NIPPON SYNTHETIC CHEMICAL 20 Sep 2016COMMON STOCK 28 Sep 2016

4,000.000 0.00910.000000Local101.690000
8.948766 0.00 0.00Base

0.00
0.00
0.00 3,640,000.00

35,795.06

REVERSE SPLIT NON CASH JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 28 Sep 2016COMMON STOCK OPEN

13,000.000 0.00336.000000Local101.744992
3.302374 0.00 0.00Base

0.00
0.00
0.00 4,368,000.00

42,930.86

REVERSE SPLIT NON CASH JPY/JP5665768008 OKI ELECTRIC INDUSTRY CO LTD 28 Sep 2016COMMON STOCK OPEN

72,000.000 0.00133.000000Local101.744997
1.307190 0.00 0.00Base

0.00
0.00
0.00 9,576,000.00

94,117.65

REVERSE SPLIT NON CASH JPY/JP5668359904 HOKUHOKU FINANCIAL GROUP INC 28 Sep 2016COMMON STOCK OPEN

108,000.000 0.00124.000000Local101.744997
1.218733 0.00 0.00Base

0.00
0.00
0.00 13,392,000.00

131,623.18

REVERSE SPLIT NON CASH JPY/JP3674020003 RIKEN CORP 28 Sep 2016COMMON STOCK OPEN

7,000.000 0.00328.000000Local101.744998
3.223746 0.00 0.00Base

0.00
0.00
0.00 2,296,000.00

22,566.22
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REVERSE SPLIT NON CASH JPY/JP5677680001 SANYO CHEMICAL INDUSTRIES 28 Sep 2016COMMON STOCK OPEN

5,000.000 0.00847.000000Local101.744993
8.324734 0.00 0.00Base

0.00
0.00
0.00 4,235,000.00

41,623.67

REVERSE SPLIT NON CASH JPY/JP5679360008 SUMITOMO SEIKA CHEMICALS CO 28 Sep 2016COMMON STOCK OPEN

4,000.000 0.00699.000000Local101.744985
6.870118 0.00 0.00Base

0.00
0.00
0.00 2,796,000.00

27,480.47

REVERSE SPLIT NON CASH JPY/JP3679386003 SEKISUI PLASTICS CO LTD 28 Sep 2016COMMON STOCK

4,000.000 0.00318.000000Local101.745023
3.125460 0.00 0.00Base

0.00
0.00
0.00 1,272,000.00

12,501.84

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 CANCEL

-4,000.000 0.00318.000000Local101.745023
3.125460 0.00 0.00Base

0.00
0.00
0.00 -1,272,000.00

-12,501.84

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 OPEN

4,000.000 0.00318.000000Local101.745023
3.125460 0.00 0.00Base

0.00
0.00
0.00 1,272,000.00

12,501.84
679386003 Total

0.00 0.000.00 1,272,000.004,000.000 Local

0.00 0.00 0.00 12,501.84Base

GOLDMAN SACHS INTERNATIONAL JPY/JP5680060001 SHARP CORP 18 Aug 2016COMMON STOCK 23 Aug 2016

127,000.000 0.00131.000000Local100.165000
1.307842 0.00 49.83Base

4,991.00
0.00
0.00 16,632,009.00

166,046.11

REVERSE SPLIT NON CASH JPY/JP5680452000 SINANEN HOLDINGS CO LTD 28 Sep 2016COMMON STOCK

3,000.000 0.00393.000000Local101.745026
3.862597 0.00 0.00Base

0.00
0.00
0.00 1,179,000.00

11,587.79

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 CANCEL

-3,000.000 0.00393.000000Local101.745026
3.862597 0.00 0.00Base

0.00
0.00
0.00 -1,179,000.00

-11,587.79
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REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

3,000.000 0.00393.000000Local101.745026
3.862597 0.00 0.00Base

0.00
0.00
0.00 1,179,000.00

11,587.79
680452000 Total

0.00 0.000.00 1,179,000.003,000.000 Local

0.00 0.00 0.00 11,587.79Base

REVERSE SPLIT NON CASH JPY/JP3687090001 TAKARA STANDARD CO LTD 28 Sep 2016COMMON STOCK OPEN

7,000.000 0.00898.000000Local101.744993
8.825987 0.00 0.00Base

0.00
0.00
0.00 6,286,000.00

61,781.91

REVERSE SPLIT NON CASH JPY/JP5689450005 TOA CORP 28 Sep 2016COMMON STOCK OPEN

13,000.000 0.00188.000000Local101.744985
1.847757 0.00 0.00Base

0.00
0.00
0.00 2,444,000.00

24,020.84

REVERSE SPLIT NON CASH JPY/JP3689578003 TOKYO ROPE MFG CO LTD 28 Sep 2016COMMON STOCK OPEN

11,000.000 0.00159.000000Local101.745023
1.562730 0.00 0.00Base

0.00
0.00
0.00 1,749,000.00

17,190.03

REVERSE SPLIT NON CASH JPY/JP5689712008 TOPY INDUSTRIES LTD 28 Sep 2016COMMON STOCK OPEN

13,000.000 0.00200.000000Local101.745005
1.965698 0.00 0.00Base

0.00
0.00
0.00 2,600,000.00

25,554.08

JP MORGAN SECURITIES PLC JPY/JP5691862007 UNY GROUP HOLDINGS CO LTD 26 Aug 2016COMMON STOCK 31 Aug 2016

18,700.000 0.001,063.000000Local100.505000
10.576588 0.00 0.00Base

0.00
0.00
0.00 19,878,100.00

197,782.20

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5ACI0KF1T5 LASALLE LOGIPORT REIT 30 Sep 2016 0.32REIT OPEN

54.000 0.00106,592.592593Local101.265000
1,052.610404 0.00 17.04Base

1,726.00
0.00
0.00 5,754,274.00

56,823.92

MORGAN STANLEY CO INCORPORATED JPY/JP5B0XPSZ901 TOP REIT INC 26 Aug 2016REIT 31 Aug 2016

16.000 0.00440,044.000000Local101.225000 0.00 0.00 7,040,704.00
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4,347.186960 0.00 0.00Base 0.00 69,554.99

MERRILL LYNCH INTERNATIONAL JPY/JP5B0Z6WY909 DAIWA HOUSE REIT INVESTMENT 26 Aug 2016 0.88REIT 31 Aug 2016

59.000 0.00295,700.000000Local100.505000
2,942.142182 0.00 52.07Base

5,233.00
0.00
0.00 17,441,067.00

173,534.32

REVERSE SPLIT NON CASH JPY/JP5B1TK21908 TOKUSHU TOKAI PAPER CO LTD 28 Sep 2016COMMON STOCK OPEN

7,000.000 0.00349.000000Local101.744991
3.430144 0.00 0.00Base

0.00
0.00
0.00 2,443,000.00

24,011.01

JP MORGAN SECURITIES PLC JPY/JP5B39J7D908 DAIWA HOUSE REIT INVESTMENT 26 Aug 2016REIT 31 Aug 2016

28.000 0.00640,000.000000Local100.505000
6,367.842396 0.00 0.00Base

0.00
0.00
0.00 17,920,000.00

178,299.59

GOLDMAN SACHS INTERNATIONAL JPY/JP5BH0VTS902 MEBUKI FINANCIAL GROUP INC 27 Sep 2016COMMON STOCK 30 Sep 2016

12,200.000 0.00370.000000Local100.330000
3.687830 0.00 0.00Base

0.00
0.00
0.00 4,514,000.00

44,991.53

0.00948,057.000 Local
0.00Base

13,102.00
130.17

0.00
0.00

322,891,960.00
3,183,798.79

JAPANESE YEN Total

NEW ZEALAND DOLLAR

MERGER NZD/NZ4665137006 NUPLEX INDUSTRIES LTD 13 Sep 2016COMMON STOCK 13 Sep 2016

16,423.000 0.005.430000Local1.377221
3.942722 0.00 0.00Base

0.00
0.00
0.00 89,176.89

64,751.34

0.0016,423.000 Local
0.00Base

0.00
0.00

0.00
0.00

89,176.89
64,751.34

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

NEW TO ORD NON CASH NOK/NO3ACI0NV7P9 GOLDEN OCEAN GROUP LTD NEW 22 Sep 2016COMMON STOCK USD.01 26 Sep 2016

3,505.000 0.0027.800000Local8.499497
3.270782 0.00 0.00Base

0.00
0.00
0.00 97,439.00

11,464.09
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NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPSales Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.003,505.000 Local
0.00Base

0.00
0.00

0.00
0.00

97,439.00
11,464.09

NORWEGIAN KRONE Total

POUND STERLING

GOLDMAN SACHS INTERNATIONAL GBP/GBBB19NKB902 HOME RETAIL GROUP 31 Aug 2016COMMON STOCK GBP.1 02 Sep 2016

71,417.000 0.001.597400Local0.761702
2.097146 0.00 0.00Base

0.00
1.31
1.00 114,080.52

149,770.54

EXCHANGE OFFER (NON CASH) GBP/GBBB4Z058901 NEWRIVER RETAIL LTD 18 Aug 2016REIT 18 Aug 2016

20,552.000 0.003.065000Local0.765287
4.005034 0.00 0.00Base

0.00
0.00
0.00 62,991.88

82,311.45

EXCHANGE OFFER GBP/GBBBJ34VB909 POUNDLAND GROUP PLC 16 Sep 2016COMMON STOCK GBP.01 30 Sep 2016

18,957.000 0.002.250000Local0.764146
2.944463 0.00 0.00Base

0.00
0.00
0.00 42,653.25

55,818.19

RIGHTS SUBSCRIBED (NON CASH) GBP/GBBBYQLYB900 MELROSE INDUSTRIES PLC 23 Aug 2016RIGHT 23 Aug 2016

152,580.000 0.000.458634Local0.765287
0.599297 0.00 0.00Base

0.00
0.00
0.00 69,978.43

91,440.77

NEW TO ORD NON CASH GBP/GBBBYQLYF901 MELROSE INDUSTRIES PLC 24 Aug 2016COMMON STOCK 24 Aug 2016

152,580.000 0.001.408634Local0.762610
1.847121 0.00 0.00Base

0.00
0.00
0.00 214,929.43

281,833.83

0.00416,086.000 Local
0.00Base

0.00
0.00

1.00
1.31

504,633.51
661,174.78

POUND STERLING Total

SINGAPORE DOLLAR

RIGHTS EXERCISED SGD/SG4ACI0PJYD1 SB REIT RTS 19 Sep 2016EXP 19SEPT16 27 Sep 2016

5,400.000 0.000.000000Local1.367500
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
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NHJL
September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPSales Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.005,400.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

SINGAPORE DOLLAR Total

SWEDISH KRONA

BARCLAYS CAPITAL SEK/SE1508170909 INDUST + FINANCIAL SYSTEM B 30 Sep 2016COMMON STOCK SEK20.0 OPEN

418.000 0.00396.500000Local8.573050
46.249584 0.00 0.00Base

0.00
0.00
0.00 165,737.00

19,332.33

INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1962AJU909 COLLECTOR AB 30 Sep 2016RIGHT OPEN

1,506.000 0.006.458100Local8.567400
0.753799 0.00 0.34Base

2.92
0.00
0.00 9,722.98

1,134.88

0.001,924.000 Local
0.00Base

2.92
0.34

0.00
0.00

175,459.98
20,467.21

SWEDISH KRONA Total

EQUITY  Total
2,290,348.000

Base 0.00 220.16 42.68 4,388,812.57

5,646,812.5742.68220.160.00

3,548,348.000

SALES Total

Base
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September 30, 2016

FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPSales Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

FUTURE SELL TO CLOSE
AUSTRALIAN DOLLAR

UBS SECURITIES LLCADI0H1J69 SPI 200 FUTURES   SEP16 12 Sep 2016XSFE 20160915

1.000 5,203.194800Local1.328904
3,915.403069 3.01Base

4.00
25.000

130,079.87
97,885.082

UBS SECURITIES LLCADI0JNVP3 SPI 200 FUTURES   DEC16 14 Sep 2016XSFE 20161215

1.000 5,173.000000Local1.336005
3,871.991497 2.99Base

4.00
25.000

129,325.00
96,799.792

2.000 Local
Base

8.00
6.00

259,404.87
194,684.8750.000

AUSTRALIAN DOLLAR Total

EURO CURRENCY

GERMANY

UBS SECURITIES LLCADI0JWDP3 EURO STOXX 50     SEP16 12 Sep 2016XEUR 20160916

4.000 2,990.000000Local0.890472
3,357.769812 8.98Base

8.00
40.000

119,600.00
134,310.792

119,600.008.004.000 Local
GERMANY Total

134,310.798.98Base40.000

4.000 Local
Base

8.00
8.98

119,600.00
134,310.7940.000

EURO CURRENCY Total

JAPANESE YEN

UBS SECURITIES LLCADI0MDCN7 TOPIX INDX FUTR   DEC16 14 Sep 2016XOSE 20161208

1.000 1,310.500000Local102.345000
12.804729 9.28Base

950.00
10,000.000

13,105,000.00
128,047.292
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FUND:
View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAPSales Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 Local
Base

950.00
9.28

13,105,000.00
128,047.2910,000.000

JAPANESE YEN Total

POUND STERLING

UBS SECURITIES LLCADI0JKM38 FTSE 100 IDX FUT  SEP16 12 Sep 2016IFLL 20160916

1.000 6,680.000000Local0.751174
8,892.746554 1.98Base

1.49
10.000

66,800.00
88,927.472

1.000 Local
Base

1.49
1.98

66,800.00
88,927.4710.000

POUND STERLING Total

FUTURE SELL TO CLOSE  Total
8.000

10,100.000 Base 26.24 545,970.42

545,970.4226.24

8.000

FUTURE SALES Total

10,100.000 Base
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NHJM
September 30, 2016

FUND:
View Date:to October 18, 2016

DOMESTIC EQUITY TRANSITIONPurchase and Sales by Report Date
DOMESTIC EQUITY TRANSITION

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 3240



NHJN
September 30, 2016

FUND:
View Date:to October 18, 2016

DOMESTIC FIXED TRANSITIONPurchase and Sales by Report Date
DOMESTIC FIXED TRANSITION

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 3241
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September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL EQUITY TRANSITIONPurchase and Sales by Report Date
GLOBAL EQUITY TRANSITION

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Jul 20160.499% 31 Dec 2030 01 Jul 2016

STIF FUND

124,779,238.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,779,238.97

124,779,238.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Jul 20160.507% 31 Dec 2030 11 Jul 2016

STIF FUND

4,760,407.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,760,407.74

4,760,407.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Jul 20160.504% 31 Dec 2030 12 Jul 2016

STIF FUND

14,232,227.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,232,227.28

14,232,227.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Jul 20160.503% 31 Dec 2030 13 Jul 2016

STIF FUND

1,177,343.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,177,343.46

1,177,343.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Jul 20160.508% 31 Dec 2030 14 Jul 2016

STIF FUND

2,541,480.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,541,480.20

2,541,480.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Jul 20160.511% 31 Dec 2030 15 Jul 2016

STIF FUND

3,021,527.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,021,527.82

3,021,527.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Jul 20160.510% 31 Dec 2030 19 Jul 2016

STIF FUND

6,636.480 0.00100.000000Local1.000000 0.00 0.00 6,636.48
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 6,636.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Jul 20160.510% 31 Dec 2030 20 Jul 2016

STIF FUND

36,326.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,326.00

36,326.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Jul 20160.520% 31 Dec 2030 22 Jul 2016

STIF FUND

1,819.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,819.50

1,819.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Jul 20160.526% 31 Dec 2030 25 Jul 2016

STIF FUND

1,309,422.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,309,422.57

1,309,422.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Jul 20160.516% 31 Dec 2030 26 Jul 2016

STIF FUND

9,912.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,912.00

9,912.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Jul 20160.524% 31 Dec 2030 27 Jul 2016

STIF FUND

2,880.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,880.00

2,880.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Jul 20160.538% 31 Dec 2030 28 Jul 2016

STIF FUND

2,477.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,477.91

2,477.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Jul 20160.542% 31 Dec 2030 29 Jul 2016

STIF FUND

34,120.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,120.70

34,120.70
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Aug 20160.528% 31 Dec 2030 01 Aug 2016

STIF FUND

61,593.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,593.06

61,593.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Aug 20160.545% 31 Dec 2030 03 Aug 2016

STIF FUND

2,071.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,071.47

2,071.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Aug 20160.535% 31 Dec 2030 10 Aug 2016

STIF FUND

16,027.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,027.00

16,027.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Aug 20160.561% 31 Dec 2030 17 Aug 2016

STIF FUND

38,400.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,400.00

38,400.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Aug 20160.558% 31 Dec 2030 24 Aug 2016

STIF FUND

161.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 161.63

161.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Sep 20160.568% 31 Dec 2030 01 Sep 2016

STIF FUND

4,623.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,623.48

4,623.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Sep 20160.599% 31 Dec 2030 14 Sep 2016

STIF FUND

39.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39.97

39.97
86199E9B7 Total
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September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 152,038,737.24152,038,737.240 Local

0.00 0.00 0.00 152,038,737.24Base

0.00152,038,737.240 Local
0.00Base

0.00
0.00

0.00
0.00

152,038,737.24
152,038,737.24

US DOLLAR Total

CASH EQUIVALENTS  Total
152,038,737.240

Base 0.00 0.00 0.00 152,038,737.24

EQUITY
AUSTRALIAN DOLLAR

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0NF519 VOCUS COMMUNICATIONS LTD 04 Jul 2016RIGHT 07 Jul 2016

405.000 0.000.000000Local1.326700
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.00405.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

AUSTRALIAN DOLLAR Total

EURO CURRENCY

FRANCE

CUSIP CHANGE NON CASH EUR/FR4707624904 UNIBAIL RODAMCO SE 01 Jul 2016REIT EUR5.0

416.000 0.00230.350000Local0.898957
256.241394 0.00 0.00Base

0.00
0.00
0.00 95,825.60

106,596.42

CUSIP CHANGE NON CASH EUR/FR401 Jul 2016 CANCEL

-416.000 0.00230.350000Local0.898957
256.241394 0.00 0.00Base

0.00
0.00
0.00 -95,825.60

-106,596.42

CUSIP CHANGE NON CASH EUR/FR401 Jul 2016 01 Jul 2016

416.000 0.00230.350000Local0.898957
256.241394 0.00 0.00Base

0.00
0.00
0.00 95,825.60

106,596.42
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FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

707624904 Total

0.00 0.000.00 95,825.60416.000 Local

0.00 0.00 0.00 106,596.42Base

CUSIP CHANGE NON CASH EUR/FR4B011JK902 GEMALTO 01 Jul 2016 5COMMON STOCK EUR1.0 06 Jul 2016

324.000 0.0052.540000Local0.898957
58.445525 0.00 0.00Base

0.00
0.00
0.00 17,022.96

18,936.35

112,848.560.000.000.00740.000 Local
FRANCE Total

125,532.770.000.000.00Base

0.00740.000 Local
0.00Base

0.00
0.00

0.00
0.00

112,848.56
125,532.77

EURO CURRENCY Total

US DOLLAR

CUSIP CHANGE NON CASH USD/DTC058498106 BALL CORP 18 Jul 2016COMMON STOCK 18 Jul 2016

212.000 0.0071.285000Local1.000000
71.285000 0.00 0.00Base

0.00
0.00
0.00 15,112.42

15,112.42

EXCHANGE OFFER (NON CASH) USD/GBBACI0NFY66 BALL CORP 29 Jun 2016COMMON STOCK 14 Jul 2016

212.000 0.00191.999622Local1.000000
191.999622 0.00 0.00Base

0.00
0.00
0.00 40,703.92

40,703.92

0.00424.000 Local
0.00Base

0.00
0.00

0.00
0.00

55,816.34
55,816.34

US DOLLAR Total

EQUITY  Total
1,569.000

Base 0.00 0.00 0.00 181,349.11

FIXED INCOME
US DOLLAR
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FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/DTC00185AAC8 AON PLC 06 Jul 20164.45%   24 May 2043 11 Jul 2016

50,000.000 290.49103.769000Local1.000000
103.769000 290.49 25.94Base

25.94
0.00
0.00 51,910.44

51,910.44

PERSHING LLC USD/DTC00206RBM3 AT+T INC 05 Jul 20161.4%   01 Dec 2017 08 Jul 2016

75,000.000 107.92100.147000Local1.000000
100.147000 107.92 37.56Base

37.56
0.00
0.00 75,147.81

75,147.81

PERSHING LLC USD/DTC00206RCC4 AT+T INC 01 Jul 20162.3%   11 Mar 2019 07 Jul 2016

50,000.000 370.56102.317000Local1.000000
102.317000 370.56 25.58Base

25.58
0.00
0.00 51,184.08

51,184.08

PERSHING LLC USD/DTC00287YAJ8 ABBVIE INC 05 Jul 20161.75%   06 Nov 2017 08 Jul 2016

50,000.000 150.69100.678000Local1.000000
100.678000 150.69 25.17Base

25.17
0.00
0.00 50,364.17

50,364.17

PERSHING LLC USD/DTC00287YAT6 ABBVIE INC 01 Jul 20162.5%   14 May 2020 07 Jul 2016

50,000.000 184.03102.565000Local1.000000
102.565000 184.03 25.64Base

25.64
0.00
0.00 51,308.14

51,308.14

PERSHING LLC USD/DTC00440EAW7 CHUBB INA HOLDINGS INC 06 Jul 20164.35%   03 Nov 2045 11 Jul 2016

50,000.000 410.83118.777000Local1.000000
118.777000 410.83 29.69Base

29.69
0.00
0.00 59,418.19

59,418.19

PERSHING LLC USD/DTC00507UAM3 ACTAVIS FUNDING SCS 05 Jul 20162.35%   12 Mar 2018 08 Jul 2016

50,000.000 378.61101.527000Local1.000000
101.527000 378.61 25.38Base

25.38
0.00
0.00 50,788.88

50,788.88

PERSHING LLC USD/DTC00507UAP6 ACTAVIS FUNDING SCS 01 Jul 20163%   12 Mar 2020 07 Jul 2016

50,000.000 479.17103.316000Local1.000000
103.316000 479.17 25.83Base

25.83
0.00
0.00 51,683.83

51,683.83

PERSHING LLC USD/DTC010392FJ2 ALABAMA POWER CO 06 Jul 20163.85%   01 Dec 2042 11 Jul 2016

125,000.000 534.72109.880000Local1.000000 68.68 0.00 137,418.68
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

109.880000 534.72 68.68Base 0.00 137,418.68

PERSHING LLC USD/DTC02377AAA6 AMER AIRLN 14 1 A PTT 05 Jul 20163.7%   01 Apr 2028 08 Jul 2016

45,669.580 455.30104.060011Local
50,000.000

1.000000
104.060011 455.30 23.76Base

23.76
0.00
0.00 47,547.53

47,547.53

PERSHING LLC USD/DTC0258M0DK2 AMERICAN EXPRESS CREDIT 01 Jul 20162.125%   18 Mar 2019 07 Jul 2016

75,000.000 482.55102.291000Local1.000000
102.291000 482.55 38.36Base

38.36
0.00
0.00 76,756.61

76,756.61

PERSHING LLC USD/DTC0258M0DP1 AMERICAN EXPRESS CREDIT 01 Jul 20162.25%   15 Aug 2019 07 Jul 2016

75,000.000 665.62102.304000Local1.000000
102.304000 665.62 38.36Base

38.36
0.00
0.00 76,766.36

76,766.36

PERSHING LLC USD/DTC02665WAZ4 AMERICAN HONDA FINANCE 06 Jul 20162.45%   24 Sep 2020 11 Jul 2016

50,000.000 364.10104.391000Local1.000000
104.391000 364.10 26.10Base

26.10
0.00
0.00 52,221.60

52,221.60

PERSHING LLC USD/DTC026874CZ8 AMERICAN INTL GROUP 01 Jul 20162.3%   16 Jul 2019 07 Jul 2016

50,000.000 546.25102.132000Local1.000000
102.132000 546.25 25.53Base

25.53
0.00
0.00 51,091.53

51,091.53

PERSHING LLC USD/DTC03027XAC4 AMERICAN TOWER CORP 06 Jul 20163.4%   15 Feb 2019 11 Jul 2016

50,000.000 689.44104.970000Local1.000000
104.970000 689.44 26.24Base

26.24
0.00
0.00 52,511.24

52,511.24

PERSHING LLC USD/DTC031162BU3 AMGEN INC 06 Jul 20162.2%   22 May 2019 11 Jul 2016

75,000.000 224.58102.585000Local1.000000
102.585000 224.58 38.47Base

38.47
0.00
0.00 76,977.22

76,977.22

PERSHING LLC USD/DTC032510AC3 ANADARKO PETROLEUM CORP 06 Jul 20166.2%   15 Mar 2040 11 Jul 2016

50,000.000 998.89114.698000Local1.000000
114.698000 998.89 28.67Base

28.67
0.00
0.00 57,377.67

57,377.67

PERSHING LLC USD/DTC035242AE6 ANHEUSER BUSCH INBEV FIN 01 Jul 20162.15%   01 Feb 2019 07 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 465.83102.335000Local1.000000
102.335000 465.83 25.58Base

25.58
0.00
0.00 51,193.08

51,193.08

PERSHING LLC USD/DTC037833AX8 APPLE INC 01 Jul 20161.55%   07 Feb 2020 07 Jul 2016

50,000.000 318.61101.104000Local1.000000
101.104000 318.61 25.28Base

25.28
0.00
0.00 50,577.28

50,577.28

PERSHING LLC USD/DTC037833BQ2 APPLE INC 01 Jul 20161.7%   22 Feb 2019 07 Jul 2016

50,000.000 316.39101.861000Local1.000000
101.861000 316.39 25.47Base

25.47
0.00
0.00 50,955.97

50,955.97

PERSHING LLC USD/DTC045167CK7 ASIAN DEVELOPMENT BANK 05 Jul 20161.75%   11 Sep 2018

75,000.000 426.56102.562000Local1.000000
102.562000 426.56 38.46Base

38.46
0.00
0.00 76,959.96

76,959.96

PERSHING LLC USD/DTC05 Jul 2016 CANCEL

-75,000.000 -426.56102.562000Local1.000000
102.562000 -426.56 -38.46Base

-38.46
0.00
0.00 -76,959.96

-76,959.96

PERSHING LLC USD/FED05 Jul 2016 08 Jul 2016

75,000.000 426.56102.562000Local1.000000
102.562000 426.56 38.46Base

38.46
0.00
0.00 76,959.96

76,959.96
045167CK7 Total

38.46 0.00426.56 76,959.9675,000.000 Local

426.56 38.46 0.00 76,959.96Base

PERSHING LLC USD/DTC045167DG5 ASIAN DEVELOPMENT BANK 01 Jul 20161.375%   15 Jan 2019

125,000.000 821.18101.423000Local1.000000
101.423000 821.18 63.39Base

63.39
0.00
0.00 126,842.14

126,842.14

PERSHING LLC USD/DTC01 Jul 2016 CANCEL

-125,000.000 -821.18101.423000Local1.000000
101.423000 -821.18 -63.39Base

-63.39
0.00
0.00 -126,842.14

-126,842.14

PERSHING LLC USD/FED01 Jul 2016 07 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

125,000.000 821.18101.423000Local1.000000
101.423000 821.18 63.39Base

63.39
0.00
0.00 126,842.14

126,842.14
045167DG5 Total

63.39 0.00821.18 126,842.14125,000.000 Local

821.18 63.39 0.00 126,842.14Base

PERSHING LLC USD/DTC053015AD5 AUTOMATIC DATA PROCESSNG 01 Jul 20162.25%   15 Sep 2020 07 Jul 2016

25,000.000 175.00104.394000Local1.000000
104.394000 175.00 13.05Base

13.05
0.00
0.00 26,111.55

26,111.55

PERSHING LLC USD/DTC05531FAQ6 BB+T CORPORATION 01 Jul 20162.25%   01 Feb 2019 07 Jul 2016

50,000.000 487.50102.505000Local1.000000
102.505000 487.50 25.63Base

25.63
0.00
0.00 51,278.13

51,278.13

PERSHING LLC USD/DTC05531FAU7 BB+T CORPORATION 01 Jul 20162.625%   29 Jun 2020 07 Jul 2016

75,000.000 43.75103.786000Local1.000000
103.786000 43.75 38.92Base

38.92
0.00
0.00 77,878.42

77,878.42

PERSHING LLC USD/DTC055451AR9 BHP BILLITON FIN USA LTD 06 Jul 20164.125%   24 Feb 2042 11 Jul 2016

50,000.000 784.90107.062000Local1.000000
107.062000 784.90 26.77Base

26.77
0.00
0.00 53,557.77

53,557.77

PERSHING LLC USD/DTC05565QCE6 BP CAPITAL MARKETS PLC 05 Jul 20161.375%   10 May 2018 08 Jul 2016

50,000.000 110.76100.390000Local1.000000
100.390000 110.76 25.10Base

25.10
0.00
0.00 50,220.10

50,220.10

PERSHING LLC USD/DTC05565QCR7 BP CAPITAL MARKETS PLC 01 Jul 20162.237%   10 May 2019 07 Jul 2016

50,000.000 177.10102.664000Local1.000000
102.664000 177.10 25.67Base

25.67
0.00
0.00 51,357.67

51,357.67

PERSHING LLC USD/DTC05565QCY2 BP CAPITAL MARKETS PLC 05 Jul 20161.674%   13 Feb 2018 08 Jul 2016

50,000.000 337.12101.001000Local1.000000
101.001000 337.12 25.25Base

25.25
0.00
0.00 50,525.75

50,525.75
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GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/DTC05567LT31 BNP PARIBAS 01 Jul 20165%   15 Jan 2021 07 Jul 2016

50,000.000 1,194.44112.798000Local1.000000
112.798000 1,194.44 28.20Base

28.20
0.00
0.00 56,427.20

56,427.20

PERSHING LLC USD/DTC05574LPT9 BNP PARIBAS 05 Jul 20162.7%   20 Aug 2018 08 Jul 2016

75,000.000 776.25102.568000Local1.000000
102.568000 776.25 38.46Base

38.46
0.00
0.00 76,964.46

76,964.46

PERSHING LLC USD/DTC06051GEC9 BANK OF AMERICA CORP 01 Jul 20165.625%   01 Jul 2020 07 Jul 2016

75,000.000 70.31113.104000Local1.000000
113.104000 70.31 42.41Base

42.41
0.00
0.00 84,870.41

84,870.41

PERSHING LLC USD/DTC06051GEX3 BANK OF AMERICA CORP 05 Jul 20162.6%   15 Jan 2019 08 Jul 2016

75,000.000 937.08102.564000Local1.000000
102.564000 937.08 38.46Base

38.46
0.00
0.00 76,961.46

76,961.46

PERSHING LLC USD/DTC06051GFD6 BANK OF AMERICA CORP 01 Jul 20162.65%   01 Apr 2019 07 Jul 2016

75,000.000 530.00102.596000Local1.000000
102.596000 530.00 38.47Base

38.47
0.00
0.00 76,985.47

76,985.47

PERSHING LLC USD/DTC06366RE76 BANK OF MONTREAL 05 Jul 20161.4%   10 Apr 2018 08 Jul 2016

50,000.000 171.11100.636000Local1.000000
100.636000 171.11 25.16Base

25.16
0.00
0.00 50,343.16

50,343.16

PERSHING LLC USD/DTC06366RMS1 BANK OF MONTREAL 05 Jul 20161.45%   09 Apr 2018 08 Jul 2016

50,000.000 179.24100.473000Local1.000000
100.473000 179.24 25.12Base

25.12
0.00
0.00 50,261.62

50,261.62

PERSHING LLC USD/DTC064159FK7 BANK OF NOVA SCOTIA 05 Jul 20161.3%   21 Jul 2017 08 Jul 2016

75,000.000 452.29100.264000Local1.000000
100.264000 452.29 37.60Base

37.60
0.00
0.00 75,235.60

75,235.60

PERSHING LLC USD/DTC064159GW0 BANK OF NOVA SCOTIA 01 Jul 20162.35%   21 Oct 2020 07 Jul 2016

175,000.000 868.19102.827000Local1.000000 89.97 0.00 180,037.22
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GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.827000 868.19 89.97Base 0.00 180,037.22

PERSHING LLC USD/DTC07177MAD5 BAXALTA INC 06 Jul 20162.875%   23 Jun 2020 11 Jul 2016

50,000.000 71.88102.027000Local1.000000
102.027000 71.88 25.51Base

25.51
0.00
0.00 51,039.01

51,039.01

PERSHING LLC USD/DTC073902PR3 BEAR STEARNS COS LLC 05 Jul 20166.4%   02 Oct 2017 08 Jul 2016

75,000.000 1,280.00106.252000Local1.000000
106.252000 1,280.00 39.84Base

39.84
0.00
0.00 79,728.84

79,728.84

PERSHING LLC USD/DTC075887BE8 BECTON DICKINSON AND CO 01 Jul 20162.675%   15 Dec 2019 07 Jul 2016

75,000.000 122.60103.182000Local1.000000
103.182000 122.60 38.69Base

38.69
0.00
0.00 77,425.19

77,425.19

PERSHING LLC USD/DTC084664CG4 BERKSHIRE HATHAWAY FIN 01 Jul 20161.7%   15 Mar 2019 07 Jul 2016

25,000.000 132.22101.809000Local1.000000
101.809000 132.22 12.73Base

12.73
0.00
0.00 25,464.98

25,464.98

PERSHING LLC USD/DTC09062XAC7 BIOGEN INC 01 Jul 20162.9%   15 Sep 2020 07 Jul 2016

50,000.000 451.11104.508000Local1.000000
104.508000 451.11 26.13Base

26.13
0.00
0.00 52,280.13

52,280.13

PERSHING LLC USD/DTC097023BE4 BOEING CO 05 Jul 20160.95%   15 May 2018 08 Jul 2016

50,000.000 69.93100.244000Local1.000000
100.244000 69.93 25.06Base

25.06
0.00
0.00 50,147.06

50,147.06

PERSHING LLC USD/DTC10112RAU8 BOSTON PROPERTIES LP 06 Jul 20163.85%   01 Feb 2023 11 Jul 2016

50,000.000 855.56108.598000Local1.000000
108.598000 855.56 27.15Base

27.15
0.00
0.00 54,326.15

54,326.15

PERSHING LLC USD/DTC101137AM9 BOSTON SCIENTIFIC CORP 06 Jul 20162.65%   01 Oct 2018 11 Jul 2016

50,000.000 368.06102.592000Local1.000000
102.592000 368.06 25.65Base

25.65
0.00
0.00 51,321.65

51,321.65

PERSHING LLC USD/DTC110122AV0 BRISTOL MYERS SQUIBB CO 01 Jul 20161.75%   01 Mar 2019 07 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 306.25101.953000Local1.000000
101.953000 306.25 25.49Base

25.49
0.00
0.00 51,001.99

51,001.99

PERSHING LLC USD/DTC110709BN1 BRITISH COLUMBIA PROV OF 05 Jul 20162.65%   22 Sep 2021 08 Jul 2016

75,000.000 585.21107.452000Local1.000000
107.452000 585.21 12.09Base

12.09
0.00
0.00 80,601.09

80,601.09

PERSHING LLC USD/DTC118230AJ0 BUCKEYE PARTNERS LP 06 Jul 20164.875%   01 Feb 2021 11 Jul 2016

50,000.000 1,083.33106.437000Local1.000000
106.437000 1,083.33 26.61Base

26.61
0.00
0.00 53,245.11

53,245.11

PERSHING LLC USD/DTC12189LAU5 BURLINGTN NORTH SANTA FE 06 Jul 20164.55%   01 Sep 2044 11 Jul 2016

50,000.000 821.53118.320000Local1.000000
118.320000 821.53 29.58Base

29.58
0.00
0.00 59,189.58

59,189.58

PERSHING LLC USD/DTC124857AL7 CBS CORP 01 Jul 20162.3%   15 Aug 2019 07 Jul 2016

50,000.000 453.61101.810000Local1.000000
101.810000 453.61 25.45Base

25.45
0.00
0.00 50,930.45

50,930.45

PERSHING LLC USD/DTC126408GY3 CSX CORP 06 Jul 20164.1%   15 Mar 2044 11 Jul 2016

50,000.000 660.56108.746000Local1.000000
108.746000 660.56 27.19Base

27.19
0.00
0.00 54,400.19

54,400.19

PERSHING LLC USD/DTC126650CJ7 CVS HEALTH CORP 01 Jul 20162.8%   20 Jul 2020 07 Jul 2016

25,000.000 324.72104.473000Local1.000000
104.473000 324.72 13.06Base

13.06
0.00
0.00 26,131.31

26,131.31

PERSHING LLC USD/DTC126650CU2 CVS HEALTH CORP 05 Jul 20162.875%   01 Jun 2026 08 Jul 2016

25,000.000 85.85103.257000Local1.000000
103.257000 85.85 12.91Base

12.91
0.00
0.00 25,827.16

25,827.16

PERSHING LLC USD/DTC13063A5E0 CALIFORNIA ST 05 Jul 20167.5%   01 Apr 2034 08 Jul 2016

175,000.000 3,536.46154.924000Local1.000000
154.924000 3,536.46 135.56Base

135.56
0.00
0.00 271,252.56

271,252.56

Books Closed Prepared by State StreetPage 3254



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/DTC135087C77 CANADA GOVERNMENT 06 Jul 20161.625%   27 Feb 2019 11 Jul 2016

50,000.000 302.43102.386000Local1.000000
102.386000 302.43 7.68Base

7.68
0.00
0.00 51,200.68

51,200.68

PERSHING LLC USD/DTC136385AV3 CANADIAN NATL RESOURCES 06 Jul 20163.9%   01 Feb 2025 11 Jul 2016

50,000.000 866.67100.411000Local1.000000
100.411000 866.67 25.10Base

25.10
0.00
0.00 50,230.60

50,230.60

PERSHING LLC USD/DTC14040HAR6 CAPITAL ONE FINANCIAL CO 05 Jul 20166.75%   15 Sep 2017 08 Jul 2016

50,000.000 1,059.38106.238000Local1.000000
106.238000 1,059.38 26.56Base

26.56
0.00
0.00 53,145.56

53,145.56

PERSHING LLC USD/DTC14040HBE4 CAPITAL ONE FINANCIAL CO 01 Jul 20162.45%   24 Apr 2019 07 Jul 2016

75,000.000 372.60102.114000Local1.000000
102.114000 372.60 38.29Base

38.29
0.00
0.00 76,623.79

76,623.79

PERSHING LLC USD/DTC14149YAX6 CARDINAL HEALTH INC 05 Jul 20161.7%   15 Mar 2018 08 Jul 2016

50,000.000 266.81100.853000Local1.000000
100.853000 266.81 25.21Base

25.21
0.00
0.00 50,451.71

50,451.71

PERSHING LLC USD/DTC14912L5P2 CATERPILLAR FINANCIAL SE 05 Jul 20161.3%   01 Mar 2018 08 Jul 2016

75,000.000 343.96100.413000Local1.000000
100.413000 343.96 37.65Base

37.65
0.00
0.00 75,347.40

75,347.40

PERSHING LLC USD/DTC14916RAD6 CATHOLIC HEALTH INITIATI 05 Jul 20164.35%   01 Nov 2042 08 Jul 2016

50,000.000 404.79104.392000Local
50,000.000

1.000000
104.392000 404.79 26.10Base

26.10
0.00
0.00 52,222.10

52,222.10

PERSHING LLC USD/DTC151020AQ7 CELGENE CORP 01 Jul 20162.875%   15 Aug 2020 07 Jul 2016

50,000.000 567.01103.896000Local1.000000
103.896000 567.01 25.97Base

25.97
0.00
0.00 51,973.97

51,973.97

PERSHING LLC USD/DTC161175AR5 CHARTER COMM OPT LLC/CAP 01 Jul 20163.579%   23 Jul 2020 07 Jul 2016

25,000.000 407.61105.154000Local1.000000 13.14 0.00 26,301.64
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105.154000 407.61 13.14Base 0.00 26,301.64

PERSHING LLC USD/DTC166764AE0 CHEVRON CORP 05 Jul 20161.718%   24 Jun 2018 08 Jul 2016

50,000.000 33.41101.392000Local1.000000
101.392000 33.41 25.35Base

25.35
0.00
0.00 50,721.35

50,721.35

PERSHING LLC USD/DTC166764AY6 CHEVRON CORP 01 Jul 20162.419%   17 Nov 2020 07 Jul 2016

125,000.000 419.97103.693000Local1.000000
103.693000 419.97 64.81Base

64.81
0.00
0.00 129,681.06

129,681.06

PERSHING LLC USD/DTC166764BH2 CHEVRON CORP 01 Jul 20161.561%   16 May 2019 07 Jul 2016

50,000.000 110.57101.180000Local1.000000
101.180000 110.57 25.30Base

25.30
0.00
0.00 50,615.30

50,615.30

PERSHING LLC USD/DTC17275RAR3 CISCO SYSTEMS INC 01 Jul 20162.125%   01 Mar 2019 07 Jul 2016

50,000.000 371.87102.873000Local1.000000
102.873000 371.87 25.72Base

25.72
0.00
0.00 51,462.22

51,462.22

PERSHING LLC USD/DTC172967HC8 CITIGROUP INC 05 Jul 20162.5%   26 Sep 2018 08 Jul 2016

75,000.000 531.25102.120000Local1.000000
102.120000 531.25 38.30Base

38.30
0.00
0.00 76,628.30

76,628.30

PERSHING LLC USD/DTC172967HM6 CITIGROUP INC 01 Jul 20162.55%   08 Apr 2019 07 Jul 2016

75,000.000 472.81102.370000Local1.000000
102.370000 472.81 38.39Base

38.39
0.00
0.00 76,815.89

76,815.89

PERSHING LLC USD/DTC172967HY0 CITIGROUP INC 05 Jul 20161.55%   14 Aug 2017 08 Jul 2016

75,000.000 465.00100.335000Local1.000000
100.335000 465.00 37.63Base

37.63
0.00
0.00 75,288.88

75,288.88

PERSHING LLC USD/DTC191216BA7 COCA COLA CO/THE 05 Jul 20161.15%   01 Apr 2018 08 Jul 2016

50,000.000 154.93100.729000Local1.000000
100.729000 154.93 25.18Base

25.18
0.00
0.00 50,389.68

50,389.68

PERSHING LLC USD/DTC191216BF6 COCA COLA CO/THE 05 Jul 20161.65%   01 Nov 2018 08 Jul 2016
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50,000.000 153.54101.831000Local1.000000
101.831000 153.54 25.46Base

25.46
0.00
0.00 50,940.96

50,940.96

PERSHING LLC USD/DTC205887BQ4 CONAGRA FOODS INC 05 Jul 20161.9%   25 Jan 2018 08 Jul 2016

50,000.000 430.14100.902000Local1.000000
100.902000 430.14 25.23Base

25.23
0.00
0.00 50,476.23

50,476.23

PERSHING LLC USD/DTC20825CAR5 CONOCOPHILLIPS 05 Jul 20165.75%   01 Feb 2019 08 Jul 2016

50,000.000 1,253.82110.192000Local1.000000
110.192000 1,253.82 27.55Base

27.55
0.00
0.00 55,123.55

55,123.55

PERSHING LLC USD/DTC20826FAJ5 CONOCOPHILLIPS COMPANY 06 Jul 20162.2%   15 May 2020 11 Jul 2016

75,000.000 256.67101.463000Local1.000000
101.463000 256.67 38.05Base

38.05
0.00
0.00 76,135.30

76,135.30

PERSHING LLC USD/DTC21685WBT3 COOPERATIEVE RABOBANK UA 01 Jul 20164.5%   11 Jan 2021 07 Jul 2016

75,000.000 1,650.00111.699000Local1.000000
111.699000 1,650.00 41.89Base

41.89
0.00
0.00 83,816.14

83,816.14

PERSHING LLC USD/DTC22160KAE5 COSTCO WHOLESALE CORP 05 Jul 20161.125%   15 Dec 2017 08 Jul 2016

50,000.000 35.94100.673000Local1.000000
100.673000 35.94 25.17Base

25.17
0.00
0.00 50,361.67

50,361.67

PERSHING LLC USD/DTC222213AJ9 COUNCIL OF EUROPE 05 Jul 20161.125%   31 May 2018 08 Jul 2016

50,000.000 59.38100.661000Local1.000000
100.661000 59.38 25.17Base

25.17
0.00
0.00 50,355.67

50,355.67

PERSHING LLC USD/DTC22541HCC4 CREDIT SUISSE NEW YORK 05 Jul 20166%   15 Feb 2018 08 Jul 2016

50,000.000 1,191.67106.142000Local1.000000
106.142000 1,191.67 26.54Base

26.54
0.00
0.00 53,097.54

53,097.54

PERSHING LLC USD/DTC22546QAC1 CREDIT SUISSE NEW YORK 06 Jul 20165.3%   13 Aug 2019 11 Jul 2016

175,000.000 3,813.06110.847000Local1.000000
110.847000 3,813.06 96.99Base

96.99
0.00
0.00 194,079.24

194,079.24
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PERSHING LLC USD/DTC233331AT4 DTE ENERGY CO 01 Jul 20162.4%   01 Dec 2019 07 Jul 2016

50,000.000 120.00102.173000Local1.000000
102.173000 120.00 25.54Base

25.54
0.00
0.00 51,112.04

51,112.04

PERSHING LLC USD/DTC23338VAF3 DTE ELECTRIC CO 06 Jul 20163.7%   01 Jun 2046 11 Jul 2016

50,000.000 277.50109.454000Local1.000000
109.454000 277.50 27.36Base

27.36
0.00
0.00 54,754.36

54,754.36

PERSHING LLC USD/DTC235851AP7 DANAHER CORP 01 Jul 20162.4%   15 Sep 2020 07 Jul 2016

50,000.000 373.33104.813000Local1.000000
104.813000 373.33 26.20Base

26.20
0.00
0.00 52,432.70

52,432.70

PERSHING LLC USD/DTC24422ESY6 JOHN DEERE CAPITAL CORP 01 Jul 20162.375%   14 Jul 2020 07 Jul 2016

50,000.000 570.66103.666000Local1.000000
103.666000 570.66 25.92Base

25.92
0.00
0.00 51,858.92

51,858.92

PERSHING LLC USD/DTC24422ETC3 JOHN DEERE CAPITAL CORP 05 Jul 20163.4%   11 Sep 2025 08 Jul 2016

50,000.000 552.50109.849000Local1.000000
109.849000 552.50 27.46Base

27.46
0.00
0.00 54,951.96

54,951.96

PERSHING LLC USD/DTC24422ETE9 JOHN DEERE CAPITAL CORP 06 Jul 20161.95%   08 Jan 2019 11 Jul 2016

75,000.000 12.19102.469000Local1.000000
102.469000 12.19 38.43Base

38.43
0.00
0.00 76,890.18

76,890.18

PERSHING LLC USD/DTC24713GAB8 DELPHI AUTOMOTIVE PLC 06 Jul 20164.25%   15 Jan 2026 11 Jul 2016

50,000.000 1,369.44110.881000Local1.000000
110.881000 1,369.44 27.72Base

27.72
0.00
0.00 55,468.22

55,468.22

PERSHING LLC USD/DTC25152R2U6 DEUTSCHE BANK AG 01 Jul 20162.95%   20 Aug 2020 07 Jul 2016

75,000.000 841.98100.396000Local1.000000
100.396000 841.98 37.65Base

37.65
0.00
0.00 75,334.65

75,334.65

PERSHING LLC USD/DTC25152RVS9 DEUTSCHE BANK AG LONDON 01 Jul 20162.5%   13 Feb 2019 07 Jul 2016

50,000.000 500.00100.380000Local1.000000 25.10 0.00 50,215.10
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100.380000 500.00 25.10Base 0.00 50,215.10

PERSHING LLC USD/DTC25272KAA1 DIAMOND 1 FIN/DIAMOND 2 05 Jul 20163.48%   01 Jun 2019 08 Jul 2016

25,000.000 89.42102.738000Local1.000000
102.738000 89.42 12.84Base

12.84
0.00
0.00 25,697.34

25,697.34

PERSHING LLC USD/DTC25272KAD5 DIAMOND 1 FIN/DIAMOND 2 05 Jul 20164.42%   15 Jun 2021 08 Jul 2016

75,000.000 340.71103.650000Local1.000000
103.650000 340.71 38.87Base

38.87
0.00
0.00 77,776.37

77,776.37

PERSHING LLC USD/DTC25272KAK9 DIAMOND 1 FIN/DIAMOND 2 05 Jul 20166.02%   15 Jun 2026 08 Jul 2016

25,000.000 154.68105.242000Local1.000000
105.242000 154.68 13.16Base

13.16
0.00
0.00 26,323.66

26,323.66

PERSHING LLC USD/DTC25272KAR4 DIAMOND 1 FIN/DIAMOND 2 05 Jul 20168.35%   15 Jul 2046 08 Jul 2016

25,000.000 214.55110.393000Local1.000000
110.393000 214.55 13.80Base

13.80
0.00
0.00 27,612.05

27,612.05

PERSHING LLC USD/DTC25468PCK0 WALT DISNEY COMPANY/THE 01 Jul 20165.5%   15 Mar 2019 07 Jul 2016

50,000.000 855.56111.899000Local1.000000
111.899000 855.56 27.97Base

27.97
0.00
0.00 55,977.47

55,977.47

PERSHING LLC USD/DTC25468PCV6 WALT DISNEY COMPANY/THE 06 Jul 20161.1%   01 Dec 2017 11 Jul 2016

50,000.000 61.11100.527000Local1.000000
100.527000 61.11 25.13Base

25.13
0.00
0.00 50,288.63

50,288.63

PERSHING LLC USD/DTC256677AD7 DOLLAR GENERAL CORP 06 Jul 20164.15%   01 Nov 2025 11 Jul 2016

50,000.000 403.47111.392000Local1.000000
111.392000 403.47 27.85Base

27.85
0.00
0.00 55,723.85

55,723.85

PERSHING LLC USD/DTC260543CC5 DOW CHEMICAL CO/THE 01 Jul 20164.25%   15 Nov 2020 07 Jul 2016

50,000.000 306.94109.389000Local1.000000
109.389000 306.94 27.35Base

27.35
0.00
0.00 54,721.85

54,721.85

PERSHING LLC USD/DTC263534BT5 E.I. DU PONT DE NEMOURS 05 Jul 20166%   15 Jul 2018 08 Jul 2016
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50,000.000 1,441.67109.647000Local1.000000
109.647000 1,441.67 27.41Base

27.41
0.00
0.00 54,850.91

54,850.91

PERSHING LLC USD/DTC264411AD1 DUKE REALTY LP 06 Jul 20163.875%   15 Feb 2021 11 Jul 2016

50,000.000 785.76107.000000Local1.000000
107.000000 785.76 26.75Base

26.75
0.00
0.00 53,526.75

53,526.75

PERSHING LLC USD/DTC26441CAH8 DUKE ENERGY CORP 06 Jul 20161.625%   15 Aug 2017 11 Jul 2016

75,000.000 494.27100.557000Local1.000000
100.557000 494.27 37.71Base

37.71
0.00
0.00 75,455.46

75,455.46

PERSHING LLC USD/DTC26884ABC6 ERP OPERATING LP 01 Jul 20162.375%   01 Jul 2019 07 Jul 2016

75,000.000 29.69102.770000Local1.000000
102.770000 29.69 38.54Base

38.54
0.00
0.00 77,116.04

77,116.04

PERSHING LLC USD/DTC277432AR1 EASTMAN CHEMICAL CO 06 Jul 20163.8%   15 Mar 2025 11 Jul 2016

50,000.000 612.22107.383000Local1.000000
107.383000 612.22 26.85Base

26.85
0.00
0.00 53,718.35

53,718.35

PERSHING LLC USD/DTC278062AB0 EATON CORP 05 Jul 20161.5%   02 Nov 2017 08 Jul 2016

50,000.000 137.50100.672000Local1.000000
100.672000 137.50 25.17Base

25.17
0.00
0.00 50,361.17

50,361.17

PERSHING LLC USD/DTC29273RAH2 ENERGY TRANSFER PARTNERS 05 Jul 20166.7%   01 Jul 2018 08 Jul 2016

75,000.000 97.71107.404000Local1.000000
107.404000 97.71 40.28Base

40.28
0.00
0.00 80,593.28

80,593.28

PERSHING LLC USD/DTC29273RBG3 ENERGY TRANSFER PARTNERS 06 Jul 20164.75%   15 Jan 2026 11 Jul 2016

50,000.000 1,161.11104.016000Local1.000000
104.016000 1,161.11 26.00Base

26.00
0.00
0.00 52,034.00

52,034.00

PERSHING LLC USD/DTC29364NAT5 ENTERGY MISSISSIPPI INC 06 Jul 20162.85%   01 Jun 2028 11 Jul 2016

50,000.000 229.58103.956000Local1.000000
103.956000 229.58 25.99Base

25.99
0.00
0.00 52,003.99

52,003.99
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PERSHING LLC USD/DTC29379VAC7 ENTERPRISE PRODUCTS OPER 05 Jul 20166.5%   31 Jan 2019 08 Jul 2016

50,000.000 1,426.39111.879000Local1.000000
111.879000 1,426.39 27.97Base

27.97
0.00
0.00 55,967.47

55,967.47

PERSHING LLC USD/DTC29874QCK8 EUROPEAN BK RECON + DEV 05 Jul 20161%   17 Sep 2018 08 Jul 2016

75,000.000 231.25100.636000Local1.000000
100.636000 231.25 37.74Base

37.74
0.00
0.00 75,514.74

75,514.74

PERSHING LLC USD/DTC29874QCL6 EUROPEAN BK RECON + DEV 05 Jul 20161.625%   15 Nov 2018 08 Jul 2016

50,000.000 119.62102.280000Local1.000000
102.280000 119.62 25.57Base

25.57
0.00
0.00 51,165.57

51,165.57

PERSHING LLC USD/DTC298785GC4 EUROPEAN INVESTMENT BANK 05 Jul 20161%   15 Jun 2018 08 Jul 2016

75,000.000 47.92100.455000Local1.000000
100.455000 47.92 37.67Base

37.67
0.00
0.00 75,378.92

75,378.92

PERSHING LLC USD/DTC298785GH3 EUROPEAN INVESTMENT BANK 01 Jul 20161.875%   15 Mar 2019 07 Jul 2016

75,000.000 437.50102.597000Local1.000000
102.597000 437.50 38.47Base

38.47
0.00
0.00 76,986.22

76,986.22

PERSHING LLC USD/DTC298785GL4 EUROPEAN INVESTMENT BANK 06 Jul 20162.5%   15 Apr 2021 11 Jul 2016

75,000.000 447.92106.203000Local1.000000
106.203000 447.92 39.83Base

39.83
0.00
0.00 79,692.08

79,692.08

PERSHING LLC USD/DTC298785GM2 EUROPEAN INVESTMENT BANK 07 Jul 20161.75%   17 Jun 2019 12 Jul 2016

50,000.000 60.76102.315000Local1.000000
102.315000 60.76 25.58Base

25.58
0.00
0.00 51,183.08

51,183.08

PERSHING LLC USD/DTC298785HB5 EUROPEAN INVESTMENT BANK 01 Jul 20161.25%   15 May 2019 07 Jul 2016

175,000.000 315.97100.851000Local1.000000
100.851000 315.97 88.24Base

88.24
0.00
0.00 176,577.49

176,577.49

PERSHING LLC USD/DTC30161NAN1 EXELON CORP 05 Jul 20163.95%   15 Jun 2025 08 Jul 2016

75,000.000 189.27109.258000Local1.000000 40.97 0.00 81,984.47
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109.258000 189.27 40.97Base 0.00 81,984.47

PERSHING LLC USD/FED30216BFQ0 EXPORT DEVELOPMNT CANADA 06 Jul 20161%   15 Jun 2018

75,000.000 54.17100.512000Local1.000000
100.512000 54.17 11.31Base

11.31
0.00
0.00 75,395.31

75,395.31

PERSHING LLC USD/FED06 Jul 2016 CANCEL

-75,000.000 -54.17100.512000Local1.000000
100.512000 -54.17 -11.31Base

-11.31
0.00
0.00 -75,395.31

-75,395.31

PERSHING LLC USD/DTC06 Jul 2016 11 Jul 2016

75,000.000 54.17100.512000Local1.000000
100.512000 54.17 11.31Base

11.31
0.00
0.00 75,395.31

75,395.31
30216BFQ0 Total

11.31 0.0054.17 75,395.3175,000.000 Local

54.17 11.31 0.00 75,395.31Base

PERSHING LLC USD/DTC30219GAH1 EXPRESS SCRIPTS HOLDING 01 Jul 20162.25%   15 Jun 2019 07 Jul 2016

50,000.000 68.75101.896000Local1.000000
101.896000 68.75 25.47Base

25.47
0.00
0.00 50,973.47

50,973.47

PERSHING LLC USD/DTC30231GAL6 EXXON MOBIL CORPORATION 05 Jul 20161.305%   06 Mar 2018 08 Jul 2016

50,000.000 221.12100.865000Local1.000000
100.865000 221.12 25.22Base

25.22
0.00
0.00 50,457.72

50,457.72

PERSHING LLC USD/FED3130A1W95 FEDERAL HOME LOAN BANK 05 Jul 20162.25%   11 Jun 2021 08 Jul 2016

125,000.000 210.94105.511000Local1.000000
105.511000 210.94 19.78Base

19.78
0.00
0.00 131,908.53

131,908.53

PERSHING LLC USD/FED3130A2UW4 FEDERAL HOME LOAN BANK 06 Jul 20162.875%   13 Sep 2024 11 Jul 2016

75,000.000 706.77109.984000Local1.000000
109.984000 706.77 12.37Base

12.37
0.00
0.00 82,500.37

82,500.37

PERSHING LLC USD/FED3130A7CX1 FEDERAL HOME LOAN BANK 05 Jul 20160.875%   19 Mar 2018 08 Jul 2016

200,000.000 529.86100.403000Local1.000000 30.12 0.00 200,836.12
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100.403000 529.86 30.12Base 0.00 200,836.12

PERSHING LLC USD/FED3130A8DB6 FEDERAL HOME LOAN BANK 05 Jul 20161.125%   21 Jun 2019 08 Jul 2016

50,000.000 26.56101.090000Local1.000000
101.090000 26.56 7.58Base

7.58
0.00
0.00 50,552.58

50,552.58

PERSHING LLC USD/FED313378QK0 FEDERAL HOME LOAN BANK 05 Jul 20161.875%   08 Mar 2019 08 Jul 2016

75,000.000 468.75102.934000Local1.000000
102.934000 468.75 11.58Base

11.58
0.00
0.00 77,212.08

77,212.08

PERSHING LLC USD/FED3134A4KX1 FREDDIE MAC 05 Jul 20166.25%   15 Jul 2032 08 Jul 2016

100,000.000 3,003.47154.247000Local1.000000
154.247000 3,003.47 23.14Base

23.14
0.00
0.00 154,270.14

154,270.14

PERSHING LLC USD/FED31359MFP3 FANNIE MAE 05 Jul 20167.25%   15 May 2030 08 Jul 2016

125,000.000 1,334.20161.847000Local1.000000
161.847000 1,334.20 30.35Base

30.35
0.00
0.00 202,339.10

202,339.10

PERSHING LLC USD/FED31359MGK3 FANNIE MAE 05 Jul 20166.625%   15 Nov 2030 08 Jul 2016

75,000.000 731.51155.260000Local1.000000
155.260000 731.51 17.47Base

17.47
0.00
0.00 116,462.47

116,462.47

PERSHING LLC USD/FED3135G0D75 FANNIE MAE 05 Jul 20161.5%   22 Jun 2020 08 Jul 2016

175,000.000 116.67102.179000Local1.000000
102.179000 116.67 26.82Base

26.82
0.00
0.00 178,840.07

178,840.07

PERSHING LLC USD/FED3135G0H63 FANNIE MAE 05 Jul 20161.375%   28 Jan 2019 08 Jul 2016

325,000.000 1,986.11101.703000Local1.000000
101.703000 1,986.11 49.58Base

49.58
0.00
0.00 330,584.33

330,584.33

PERSHING LLC USD/FED3135G0PQ0 FANNIE MAE 05 Jul 20160.875%   26 Oct 2017 08 Jul 2016

125,000.000 218.75100.360000Local1.000000
100.360000 218.75 18.82Base

18.82
0.00
0.00 125,468.82

125,468.82

PERSHING LLC USD/FED3135G0ZG1 FANNIE MAE 05 Jul 20161.75%   12 Sep 2019 08 Jul 2016
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125,000.000 704.86102.893000Local1.000000
102.893000 704.86 19.29Base

19.29
0.00
0.00 128,635.54

128,635.54

PERSHING LLC USD/FED3137EADK2 FREDDIE MAC 05 Jul 20161.25%   01 Aug 2019 08 Jul 2016

175,000.000 953.99101.357000Local1.000000
101.357000 953.99 26.61Base

26.61
0.00
0.00 177,401.36

177,401.36

PERSHING LLC USD/FED3137EADL0 FREDDIE MAC 05 Jul 20161%   29 Sep 2017 08 Jul 2016

175,000.000 481.25100.509000Local1.000000
100.509000 481.25 26.38Base

26.38
0.00
0.00 175,917.13

175,917.13

PERSHING LLC USD/FED3137EADM8 FREDDIE MAC 05 Jul 20161.25%   02 Oct 2019 08 Jul 2016

125,000.000 416.67101.270000Local1.000000
101.270000 416.67 18.99Base

18.99
0.00
0.00 126,606.49

126,606.49

PERSHING LLC USD/FED3137EADP1 FREDDIE MAC 05 Jul 20160.875%   07 Mar 2018 08 Jul 2016

125,000.000 367.62100.416000Local1.000000
100.416000 367.62 18.83Base

18.83
0.00
0.00 125,538.83

125,538.83

PERSHING LLC USD/FED3137EAEA3 FREDDIE MAC 05 Jul 20160.75%   09 Apr 2018 08 Jul 2016

75,000.000 142.19100.187000Local1.000000
100.187000 142.19 11.27Base

11.27
0.00
0.00 75,151.52

75,151.52

PERSHING LLC USD/DTC31620MAP1 FIDELITY NATIONAL INFORM 01 Jul 20163.625%   15 Oct 2020 07 Jul 2016

75,000.000 619.27106.212000Local1.000000
106.212000 619.27 39.83Base

39.83
0.00
0.00 79,698.83

79,698.83

PERSHING LLC USD/DTC316773CQ1 FIFTH THIRD BANCORP 06 Jul 20162.3%   01 Mar 2019 11 Jul 2016

75,000.000 622.92102.536000Local1.000000
102.536000 622.92 38.45Base

38.45
0.00
0.00 76,940.45

76,940.45

PERSHING LLC USD/DTC345397VP5 FORD MOTOR CREDIT CO LLC 05 Jul 20166.625%   15 Aug 2017 08 Jul 2016

175,000.000 4,605.30105.605000Local1.000000
105.605000 4,605.30 92.40Base

92.40
0.00
0.00 184,901.15

184,901.15
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EXCHANGE OFFER (NON CASH) USD/DTC36164QNA2 GE CAPITAL INTL FUNDING 01 Jul 20164.418%   15 Nov 2035 08 Jul 2016

2,100,000.000 11,854.97110.568000Local1.000000
110.568000 11,854.97 0.00Base

0.00
0.00
0.00 2,321,928.00

2,321,928.00

PERSHING LLC USD/DTC369622SM8 GENERAL ELECTRIC CO 01 Jul 20165.3%   11 Feb 2021 07 Jul 2016

50,000.000 1,074.72116.398000Local1.000000
116.398000 1,074.72 29.10Base

29.10
0.00
0.00 58,228.10

58,228.10

PERSHING LLC USD/DTC36962G3H5 GENERAL ELECTRIC CO 05 Jul 20165.625%   15 Sep 2017 08 Jul 2016

75,000.000 1,324.22105.660000Local1.000000
105.660000 1,324.22 39.62Base

39.62
0.00
0.00 79,284.62

79,284.62

PERSHING LLC USD/DTC36962G7G3 GENERAL ELECTRIC CO 01 Jul 20162.3%   14 Jan 2019 07 Jul 2016

50,000.000 552.64103.424000Local1.000000
103.424000 552.64 25.86Base

25.86
0.00
0.00 51,737.86

51,737.86

PERSHING LLC USD/DTC370334BV5 GENERAL MILLS INC 01 Jul 20162.2%   21 Oct 2019 07 Jul 2016

50,000.000 232.22102.539000Local1.000000
102.539000 232.22 25.63Base

25.63
0.00
0.00 51,295.13

51,295.13

PERSHING LLC USD/DTC37045VAD2 GENERAL MOTORS CO 05 Jul 20163.5%   02 Oct 2018 08 Jul 2016

50,000.000 466.67103.119000Local1.000000
103.119000 466.67 25.78Base

25.78
0.00
0.00 51,585.28

51,585.28

PERSHING LLC USD/DTC37045XAR7 GENERAL MOTORS FINL CO 01 Jul 20163.15%   15 Jan 2020 07 Jul 2016

50,000.000 752.50101.753000Local1.000000
101.753000 752.50 25.44Base

25.44
0.00
0.00 50,901.94

50,901.94

PERSHING LLC USD/DTC37045XAY2 GENERAL MOTORS FINL CO 01 Jul 20163.2%   13 Jul 2020 07 Jul 2016

50,000.000 773.33101.765000Local1.000000
101.765000 773.33 25.44Base

25.44
0.00
0.00 50,907.94

50,907.94

PERSHING LLC USD/DTC377372AH0 GLAXOSMITHKLINE CAP INC 06 Jul 20162.8%   18 Mar 2023 11 Jul 2016

50,000.000 439.44106.168000Local1.000000 26.54 0.00 53,110.54
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Broker NameTrd Date Stl Date

Units/Original Face
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106.168000 439.44 26.54Base 0.00 53,110.54

PERSHING LLC USD/DTC38141GVT8 GOLDMAN SACHS GROUP INC 05 Jul 20162%   25 Apr 2019 08 Jul 2016

75,000.000 304.17101.266000Local1.000000
101.266000 304.17 37.97Base

37.97
0.00
0.00 75,987.47

75,987.47

PERSHING LLC USD/DTC38145XAA1 GOLDMAN SACHS GROUP INC 01 Jul 20162.625%   31 Jan 2019 07 Jul 2016

75,000.000 858.59102.819000Local1.000000
102.819000 858.59 38.56Base

38.56
0.00
0.00 77,152.81

77,152.81

PERSHING LLC USD/DTC38147MAA3 GOLDMAN SACHS GROUP INC 05 Jul 20162.9%   19 Jul 2018 08 Jul 2016

75,000.000 1,021.04102.783000Local1.000000
102.783000 1,021.04 38.54Base

38.54
0.00
0.00 77,125.79

77,125.79

PERSHING LLC USD/DTC38148FAB5 GOLDMAN SACHS GROUP INC 01 Jul 20162.55%   23 Oct 2019 07 Jul 2016

50,000.000 262.08102.516000Local1.000000
102.516000 262.08 25.63Base

25.63
0.00
0.00 51,283.63

51,283.63

PERSHING LLC USD/DTC40414LAH2 HCP INC 06 Jul 20162.625%   01 Feb 2020 11 Jul 2016

50,000.000 583.33101.355000Local1.000000
101.355000 583.33 25.34Base

25.34
0.00
0.00 50,702.84

50,702.84

PERSHING LLC USD/DTC404280AH2 HSBC HOLDINGS PLC 06 Jul 20166.5%   15 Sep 2037 11 Jul 2016

325,000.000 6,806.94124.622000Local1.000000
124.622000 6,806.94 202.51Base

202.51
0.00
0.00 405,224.01

405,224.01

PERSHING LLC USD/DTC404280AK5 HSBC HOLDINGS PLC 01 Jul 20165.1%   05 Apr 2021 07 Jul 2016

75,000.000 977.50111.285000Local1.000000
111.285000 977.50 41.73Base

41.73
0.00
0.00 83,505.48

83,505.48

PERSHING LLC USD/DTC40428HPH9 HSBC USA INC 05 Jul 20161.625%   16 Jan 2018 08 Jul 2016

175,000.000 1,358.6899.886000Local1.000000
99.886000 1,358.68 87.40Base

87.40
0.00
0.00 174,887.90

174,887.90

PERSHING LLC USD/DTC40429CGD8 HSBC FINANCE CORP 01 Jul 20166.676%   15 Jan 2021 07 Jul 2016
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50,000.000 1,594.82112.446000Local1.000000
112.446000 1,594.82 28.11Base

28.11
0.00
0.00 56,251.11

56,251.11

PERSHING LLC USD/DTC427866AU2 HERSHEY COMPANY 06 Jul 20163.2%   21 Aug 2025 11 Jul 2016

50,000.000 622.22108.284000Local1.000000
108.284000 622.22 27.07Base

27.07
0.00
0.00 54,169.07

54,169.07

PERSHING LLC USD/DTC42824CAC3 HP ENTERPRISE CO 05 Jul 20162.85%   05 Oct 2018 08 Jul 2016

25,000.000 184.06102.535000Local1.000000
102.535000 184.06 12.82Base

12.82
0.00
0.00 25,646.57

25,646.57

PERSHING LLC USD/DTC42824CAE9 HP ENTERPRISE CO 01 Jul 20163.6%   15 Oct 2020 07 Jul 2016

25,000.000 205.00104.575000Local1.000000
104.575000 205.00 13.07Base

13.07
0.00
0.00 26,156.82

26,156.82

PERSHING LLC USD/DTC437076BE1 HOME DEPOT INC 01 Jul 20162%   15 Jun 2019 07 Jul 2016

50,000.000 61.11102.997000Local1.000000
102.997000 61.11 25.75Base

25.75
0.00
0.00 51,524.25

51,524.25

PERSHING LLC USD/DTC438516AX4 HONEYWELL INTERNATIONAL 05 Jul 20165.3%   01 Mar 2018 08 Jul 2016

50,000.000 934.86107.357000Local1.000000
107.357000 934.86 26.84Base

26.84
0.00
0.00 53,705.34

53,705.34

PERSHING LLC USD/DTC444859BC5 HUMANA INC 01 Jul 20162.625%   01 Oct 2019 07 Jul 2016

50,000.000 350.00103.091000Local1.000000
103.091000 350.00 25.77Base

25.77
0.00
0.00 51,571.27

51,571.27

PERSHING LLC USD/DTC452151LF8 ILLINOIS ST 05 Jul 20165.1%   01 Jun 2033 08 Jul 2016

75,000.000 393.1398.316000Local
75,000.000

1.000000
98.316000 393.13 36.87Base

36.87
0.00
0.00 73,773.87

73,773.87

PERSHING LLC USD/DTC452308AU3 ILLINOIS TOOL WORKS INC 06 Jul 20161.95%   01 Mar 2019 11 Jul 2016

50,000.000 352.08102.642000Local1.000000
102.642000 352.08 25.66Base

25.66
0.00
0.00 51,346.66

51,346.66
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PERSHING LLC USD/DTC458140AQ3 INTEL CORP 01 Jul 20162.45%   29 Jul 2020 07 Jul 2016

75,000.000 806.46104.292000Local1.000000
104.292000 806.46 39.11Base

39.11
0.00
0.00 78,258.11

78,258.11

PERSHING LLC USD/DTC458140AU4 INTEL CORP 05 Jul 20162.6%   19 May 2026 08 Jul 2016

25,000.000 88.47103.116000Local1.000000
103.116000 88.47 12.89Base

12.89
0.00
0.00 25,791.89

25,791.89

PERSHING LLC USD/DTC458140AV2 INTEL CORP 05 Jul 20164.1%   19 May 2046 08 Jul 2016

25,000.000 139.51108.442000Local1.000000
108.442000 139.51 13.56Base

13.56
0.00
0.00 27,124.06

27,124.06

PERSHING LLC USD/DTC4581X0CD8 INTER AMERICAN DEVEL BK 01 Jul 20162.125%   09 Nov 2020

50,000.000 171.18104.335000Local1.000000
104.335000 171.18 26.08Base

26.08
0.00
0.00 52,193.58

52,193.58

PERSHING LLC USD/DTC01 Jul 2016 CANCEL

-50,000.000 -171.18104.335000Local1.000000
104.335000 -171.18 -26.08Base

-26.08
0.00
0.00 -52,193.58

-52,193.58

PERSHING LLC USD/FED01 Jul 2016 411 Jul 2016

50,000.000 171.18104.335000Local1.000000
104.335000 171.18 26.08Base

26.08
0.00
0.00 52,193.58

52,193.58
4581X0CD8 Total

26.08 0.00171.18 52,193.5850,000.000 Local

171.18 26.08 0.00 52,193.58Base

PERSHING LLC USD/DTC4581X0CP1 INTER AMERICAN DEVEL BK 01 Jul 20161.875%   16 Jun 2020

50,000.000 54.69103.440000Local1.000000
103.440000 54.69 25.86Base

25.86
0.00
0.00 51,745.86

51,745.86

PERSHING LLC USD/DTC01 Jul 2016 CANCEL

-50,000.000 -54.69103.440000Local1.000000
103.440000 -54.69 -25.86Base

-25.86
0.00
0.00 -51,745.86

-51,745.86
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PERSHING LLC USD/FED01 Jul 2016 714 Jul 2016

50,000.000 54.69103.440000Local1.000000
103.440000 54.69 25.86Base

25.86
0.00
0.00 51,745.86

51,745.86
4581X0CP1 Total

25.86 0.0054.69 51,745.8650,000.000 Local

54.69 25.86 0.00 51,745.86Base

PERSHING LLC USD/DTC45866FAC8 INTERCONTINENTALEXCHANGE 01 Jul 20162.75%   01 Dec 2020 07 Jul 2016

50,000.000 137.50105.077000Local1.000000
105.077000 137.50 26.27Base

26.27
0.00
0.00 52,564.77

52,564.77

PERSHING LLC USD/DTC459058DH3 INTL BK RECON + DEVELOP 01 Jul 20162.125%   01 Nov 2020

50,000.000 194.79104.594000Local1.000000
104.594000 194.79 26.15Base

26.15
0.00
0.00 52,323.15

52,323.15

PERSHING LLC USD/DTC01 Jul 2016 CANCEL

-50,000.000 -194.79104.594000Local1.000000
104.594000 -194.79 -26.15Base

-26.15
0.00
0.00 -52,323.15

-52,323.15

PERSHING LLC USD/FED01 Jul 2016 411 Jul 2016

50,000.000 194.79104.594000Local1.000000
104.594000 194.79 26.15Base

26.15
0.00
0.00 52,323.15

52,323.15
459058DH3 Total

26.15 0.00194.79 52,323.1550,000.000 Local

194.79 26.15 0.00 52,323.15Base

PERSHING LLC USD/DTC459058ER0 INTL BK RECON + DEVELOP 05 Jul 20161%   05 Oct 2018

175,000.000 452.08100.579000Local1.000000
100.579000 452.08 88.01Base

88.01
0.00
0.00 176,101.26

176,101.26

PERSHING LLC USD/DTC05 Jul 2016 CANCEL

-175,000.000 -452.08100.579000Local1.000000
100.579000 -452.08 -88.01Base

-88.01
0.00
0.00 -176,101.26

-176,101.26
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PERSHING LLC USD/FED05 Jul 2016 08 Jul 2016

175,000.000 452.08100.579000Local1.000000
100.579000 452.08 88.01Base

88.01
0.00
0.00 176,101.26

176,101.26
459058ER0 Total

88.01 0.00452.08 176,101.26175,000.000 Local

452.08 88.01 0.00 176,101.26Base

PERSHING LLC USD/DTC45950KCD0 INTL FINANCE CORP 01 Jul 20161.75%   16 Sep 2019

50,000.000 269.79102.678000Local1.000000
102.678000 269.79 25.67Base

25.67
0.00
0.00 51,364.67

51,364.67

PERSHING LLC USD/DTC01 Jul 2016 CANCEL

-50,000.000 -269.79102.678000Local1.000000
102.678000 -269.79 -25.67Base

-25.67
0.00
0.00 -51,364.67

-51,364.67

PERSHING LLC USD/FED01 Jul 2016 07 Jul 2016

50,000.000 269.79102.678000Local1.000000
102.678000 269.79 25.67Base

25.67
0.00
0.00 51,364.67

51,364.67
45950KCD0 Total

25.67 0.00269.79 51,364.6750,000.000 Local

269.79 25.67 0.00 51,364.67Base

PERSHING LLC USD/DTC46625HJL5 JPMORGAN CHASE + CO 05 Jul 20161.625%   15 May 2018 08 Jul 2016

75,000.000 179.43100.688000Local1.000000
100.688000 179.43 37.76Base

37.76
0.00
0.00 75,553.76

75,553.76

PERSHING LLC USD/DTC46625HJR2 JPMORGAN CHASE + CO 01 Jul 20162.35%   28 Jan 2019 07 Jul 2016

75,000.000 778.44102.590000Local1.000000
102.590000 778.44 38.47Base

38.47
0.00
0.00 76,980.97

76,980.97

PERSHING LLC USD/DTC478373AB9 JOHNSON CONTROLS INC 05 Jul 20161.4%   02 Nov 2017 08 Jul 2016

50,000.000 128.33100.248000Local1.000000
100.248000 128.33 25.06Base

25.06
0.00
0.00 50,149.06

50,149.06
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PERSHING LLC USD/DTC487836BC1 KELLOGG CO 01 Jul 20164.15%   15 Nov 2019 07 Jul 2016

50,000.000 299.72108.804000Local1.000000
108.804000 299.72 27.20Base

27.20
0.00
0.00 54,429.20

54,429.20

PERSHING LLC USD/DTC49326EEE9 KEYCORP 06 Jul 20162.3%   13 Dec 2018 11 Jul 2016

50,000.000 89.44101.772000Local1.000000
101.772000 89.44 25.44Base

25.44
0.00
0.00 50,911.44

50,911.44

PERSHING LLC USD/DTC49326EEF6 KEYCORP 01 Jul 20162.9%   15 Sep 2020 07 Jul 2016

75,000.000 676.67103.884000Local1.000000
103.884000 676.67 38.96Base

38.96
0.00
0.00 77,951.96

77,951.96

PERSHING LLC USD/DTC494368BT9 KIMBERLY CLARK CORP 01 Jul 20161.4%   15 Feb 2019 07 Jul 2016

50,000.000 262.50101.513000Local1.000000
101.513000 262.50 25.38Base

25.38
0.00
0.00 50,781.88

50,781.88

PERSHING LLC USD/DTC494550BT2 KINDER MORGAN ENER PART 06 Jul 20163.5%   01 Mar 2021 11 Jul 2016

50,000.000 631.94101.174000Local1.000000
101.174000 631.94 25.29Base

25.29
0.00
0.00 50,612.29

50,612.29

PERSHING LLC USD/DTC49456BAE1 KINDER MORGAN INC/DELAWA 06 Jul 20163.05%   01 Dec 2019 11 Jul 2016

50,000.000 169.44101.737000Local1.000000
101.737000 169.44 25.43Base

25.43
0.00
0.00 50,893.93

50,893.93

PERSHING LLC USD/DTC500769CU6 KFW 05 Jul 20164.5%   16 Jul 2018 08 Jul 2016

125,000.000 2,687.50107.564000Local1.000000
107.564000 2,687.50 67.23Base

67.23
0.00
0.00 134,522.23

134,522.23

PERSHING LLC USD/DTC500769FR0 KFW 05 Jul 20161%   11 Jun 2018 08 Jul 2016

50,000.000 37.50100.548000Local1.000000
100.548000 37.50 25.14Base

25.14
0.00
0.00 50,299.14

50,299.14

PERSHING LLC USD/DTC500769GA6 KFW 01 Jul 20161.875%   01 Apr 2019 07 Jul 2016

50,000.000 250.00102.730000Local1.000000 25.68 0.00 51,390.68
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102.730000 250.00 25.68Base 0.00 51,390.68

PERSHING LLC USD/DTC500769GG3 KFW 05 Jul 20160.875%   15 Dec 2017 08 Jul 2016

125,000.000 69.88100.248000Local1.000000
100.248000 69.88 62.66Base

62.66
0.00
0.00 125,372.66

125,372.66

PERSHING LLC USD/DTC50076QAX4 KRAFT HEINZ FOODS CO 05 Jul 20166.125%   23 Aug 2018 08 Jul 2016

50,000.000 1,148.44109.996000Local1.000000
109.996000 1,148.44 27.50Base

27.50
0.00
0.00 55,025.50

55,025.50

PERSHING LLC USD/DTC50540RAR3 LABORATORY CORP OF AMER 01 Jul 20162.625%   01 Feb 2020 07 Jul 2016

50,000.000 568.75102.411000Local1.000000
102.411000 568.75 25.60Base

25.60
0.00
0.00 51,231.10

51,231.10

PERSHING LLC USD/DTC544646XZ0 LOS ANGELES CA UNIF SCH DIST 05 Jul 20165.75%   01 Jul 2034 08 Jul 2016

50,000.000 55.90136.181000Local
50,000.000

1.000000
136.181000 55.90 34.05Base

34.05
0.00
0.00 68,124.55

68,124.55

PERSHING LLC USD/DTC549271AG9 LUBRIZOL CORP 05 Jul 20168.875%   01 Feb 2019 08 Jul 2016

50,000.000 1,935.24119.314000Local1.000000
119.314000 1,935.24 29.83Base

29.83
0.00
0.00 59,686.83

59,686.83

PERSHING LLC USD/DTC552081AM3 LYONDELLBASELL IND NV 06 Jul 20164.625%   26 Feb 2055 11 Jul 2016

50,000.000 867.19100.066000Local1.000000
100.066000 867.19 25.02Base

25.02
0.00
0.00 50,058.02

50,058.02

PERSHING LLC USD/DTC553794AB4 MUFG AMERICAS HLDGS CORP 01 Jul 20162.25%   10 Feb 2020 07 Jul 2016

50,000.000 459.38100.728000Local1.000000
100.728000 459.38 25.18Base

25.18
0.00
0.00 50,389.18

50,389.18

PERSHING LLC USD/FED563469TZ8 MANITOBA (PROVINCE OF) 05 Jul 20161.125%   01 Jun 2018

50,000.000 57.81100.722000Local1.000000
100.722000 57.81 7.55Base

7.55
0.00
0.00 50,368.55

50,368.55

PERSHING LLC USD/FED05 Jul 2016 CANCEL
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-50,000.000 -57.81100.722000Local1.000000
100.722000 -57.81 -7.55Base

-7.55
0.00
0.00 -50,368.55

-50,368.55

PERSHING LLC USD/DTC05 Jul 2016 08 Jul 2016

50,000.000 57.81100.722000Local1.000000
100.722000 57.81 7.55Base

7.55
0.00
0.00 50,368.55

50,368.55
563469TZ8 Total

7.55 0.0057.81 50,368.5550,000.000 Local

57.81 7.55 0.00 50,368.55Base

PERSHING LLC USD/DTC575718AE1 MASS INSTITUTE OF TECH 05 Jul 20163.959%   01 Jul 2038 08 Jul 2016

75,000.000 57.74117.661000Local
75,000.000

1.000000
117.661000 57.74 44.12Base

44.12
0.00
0.00 88,289.87

88,289.87

PERSHING LLC USD/DTC577081AZ5 MATTEL INC 01 Jul 20162.35%   06 May 2019 07 Jul 2016

50,000.000 199.10102.206000Local1.000000
102.206000 199.10 25.55Base

25.55
0.00
0.00 51,128.55

51,128.55

PERSHING LLC USD/DTC58013MEB6 MCDONALD S CORP 05 Jul 20165.8%   15 Oct 2017 08 Jul 2016

50,000.000 668.61106.034000Local1.000000
106.034000 668.61 26.51Base

26.51
0.00
0.00 53,043.51

53,043.51

PERSHING LLC USD/DTC58013MEQ3 MCDONALD S CORP 01 Jul 20161.875%   29 May 2019 07 Jul 2016

50,000.000 98.96101.771000Local1.000000
101.771000 98.96 25.44Base

25.44
0.00
0.00 50,910.94

50,910.94

PERSHING LLC USD/DTC58013MEX8 MCDONALD S CORP 01 Jul 20162.75%   09 Dec 2020 07 Jul 2016

50,000.000 106.94104.686000Local1.000000
104.686000 106.94 26.17Base

26.17
0.00
0.00 52,369.17

52,369.17

PERSHING LLC USD/DTC581557BD6 MCKESSON CORP 01 Jul 20162.284%   15 Mar 2019 07 Jul 2016

50,000.000 355.29102.391000Local1.000000
102.391000 355.29 25.60Base

25.60
0.00
0.00 51,221.10

51,221.10
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PERSHING LLC USD/DTC585055BA3 MEDTRONIC INC 05 Jul 20161.375%   01 Apr 2018 08 Jul 2016

50,000.000 185.24100.702000Local1.000000
100.702000 185.24 25.18Base

25.18
0.00
0.00 50,376.18

50,376.18

PERSHING LLC USD/DTC586054AB4 MEMORIAL SLOAN KETTERING 06 Jul 20164.125%   01 Jul 2052 11 Jul 2016

50,000.000 57.29114.277000Local1.000000
114.277000 57.29 28.57Base

28.57
0.00
0.00 57,167.07

57,167.07

PERSHING LLC USD/DTC594918BG8 MICROSOFT CORP 01 Jul 20162%   03 Nov 2020 07 Jul 2016

75,000.000 266.67102.970000Local1.000000
102.970000 266.67 38.61Base

38.61
0.00
0.00 77,266.11

77,266.11

PERSHING LLC USD/DTC6174467U7 MORGAN STANLEY 05 Jul 20162.125%   25 Apr 2018 08 Jul 2016

50,000.000 215.45101.260000Local1.000000
101.260000 215.45 25.32Base

25.32
0.00
0.00 50,655.32

50,655.32

PERSHING LLC USD/DTC6174468B8 MORGAN STANLEY 05 Jul 20162.2%   07 Dec 2018 08 Jul 2016

75,000.000 142.08101.517000Local1.000000
101.517000 142.08 38.07Base

38.07
0.00
0.00 76,175.82

76,175.82

PERSHING LLC USD/DTC61746BDR4 MORGAN STANLEY 01 Jul 20162.375%   23 Jul 2019 07 Jul 2016

75,000.000 811.46102.003000Local1.000000
102.003000 811.46 38.25Base

38.25
0.00
0.00 76,540.50

76,540.50

PERSHING LLC USD/DTC61746BDX1 MORGAN STANLEY 01 Jul 20162.45%   01 Feb 2019 07 Jul 2016

75,000.000 816.67102.149000Local1.000000
102.149000 816.67 38.31Base

38.31
0.00
0.00 76,650.06

76,650.06

PERSHING LLC USD/DTC61761JB32 MORGAN STANLEY 01 Jul 20162.8%   16 Jun 2020 07 Jul 2016

75,000.000 122.50102.676000Local1.000000
102.676000 122.50 38.50Base

38.50
0.00
0.00 77,045.50

77,045.50

PERSHING LLC USD/DTC63946BAD2 NBCUNIVERSAL MEDIA LLC 01 Jul 20165.15%   30 Apr 2020 07 Jul 2016

75,000.000 718.85113.714000Local1.000000 42.64 0.00 85,328.14
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

113.714000 718.85 42.64Base 0.00 85,328.14

PERSHING LLC USD/DTC646139X83 NEW JERSEY ST TURNPIKE AUTH 05 Jul 20167.102%   01 Jan 2041 08 Jul 2016

75,000.000 103.57156.395000Local
75,000.000

1.000000
156.395000 103.57 58.65Base

58.65
0.00
0.00 117,354.90

117,354.90

PERSHING LLC USD/DTC64972FT63 NEW YORK CITY NY MUNI WTR FIN 05 Jul 20165.44%   15 Jun 2043 08 Jul 2016

50,000.000 173.78141.370000Local1.000000
141.370000 173.78 35.34Base

35.34
0.00
0.00 70,720.34

70,720.34

PERSHING LLC USD/DTC65334HAE2 NEXEN ENERGY ULC 06 Jul 20165.875%   10 Mar 2035 11 Jul 2016

175,000.000 3,455.64122.337000Local1.000000
122.337000 3,455.64 107.04Base

107.04
0.00
0.00 214,196.79

214,196.79

PERSHING LLC USD/DTC65473QAT0 NISOURCE FINANCE CORP 06 Jul 20166.8%   15 Jan 2019 11 Jul 2016

50,000.000 1,662.22113.016000Local1.000000
113.016000 1,662.22 28.25Base

28.25
0.00
0.00 56,536.25

56,536.25

PERSHING LLC USD/DTC66989GAA8 NOVARTIS SECS INVEST LTD 05 Jul 20165.125%   10 Feb 2019 08 Jul 2016

50,000.000 1,053.47110.510000Local1.000000
110.510000 1,053.47 27.63Base

27.63
0.00
0.00 55,282.63

55,282.63

PERSHING LLC USD/DTC67021CAL1 NSTAR ELECTRIC CO 05 Jul 20162.7%   01 Jun 2026 08 Jul 2016

75,000.000 236.25103.821000Local1.000000
103.821000 236.25 38.93Base

38.93
0.00
0.00 77,904.68

77,904.68

PERSHING LLC USD/DTC674599BY0 OCCIDENTAL PETROLEUM COR 01 Jul 20164.1%   01 Feb 2021 07 Jul 2016

50,000.000 888.33109.822000Local1.000000
109.822000 888.33 27.46Base

27.46
0.00
0.00 54,938.46

54,938.46

PERSHING LLC USD/DTC676167BH1 OEKB OEST. KONTROLLBANK 05 Jul 20161.125%   29 May 2018 08 Jul 2016

75,000.000 91.41100.622000Local1.000000
100.622000 91.41 37.73Base

37.73
0.00
0.00 75,504.23

75,504.23

PERSHING LLC USD/DTC676167BK4 OEKB OEST. KONTROLLBANK 01 Jul 20161.625%   12 Mar 2019 07 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 259.55101.902000Local1.000000
101.902000 259.55 25.48Base

25.48
0.00
0.00 50,976.48

50,976.48

PERSHING LLC USD/DTC6832348K7 ONTARIO (PROVINCE OF) 05 Jul 20164.4%   14 Apr 2020 08 Jul 2016

75,000.000 770.00111.926000Local1.000000
111.926000 770.00 12.59Base

12.59
0.00
0.00 83,957.09

83,957.09

PERSHING LLC USD/DTC683234C63 ONTARIO (PROVINCE OF) 05 Jul 20162.5%   10 Sep 2021 08 Jul 2016

50,000.000 409.72105.520000Local1.000000
105.520000 409.72 7.91Base

7.91
0.00
0.00 52,767.91

52,767.91

PERSHING LLC USD/DTC68323ABM5 ONTARIO (PROVINCE OF) 05 Jul 20161.1%   25 Oct 2017 08 Jul 2016

75,000.000 167.29100.527000Local1.000000
100.527000 167.29 11.31Base

11.31
0.00
0.00 75,406.56

75,406.56

PERSHING LLC USD/DTC68389XAQ8 ORACLE CORP 01 Jul 20162.375%   15 Jan 2019 07 Jul 2016

50,000.000 567.36103.178000Local1.000000
103.178000 567.36 25.79Base

25.79
0.00
0.00 51,614.79

51,614.79

PERSHING LLC USD/DTC68389XAX3 ORACLE CORP 01 Jul 20162.25%   08 Oct 2019 07 Jul 2016

125,000.000 695.31103.277000Local1.000000
103.277000 695.31 64.55Base

64.55
0.00
0.00 129,160.80

129,160.80

PERSHING LLC USD/DTC685218AA7 ORANGE SA 06 Jul 20162.75%   06 Feb 2019 11 Jul 2016

50,000.000 592.01103.567000Local1.000000
103.567000 592.01 25.89Base

25.89
0.00
0.00 51,809.39

51,809.39

PERSHING LLC USD/DTC693476BN2 PNC FINANCIAL SERVICES 06 Jul 20163.3%   08 Mar 2022 11 Jul 2016

75,000.000 845.63107.409000Local1.000000
107.409000 845.63 40.28Base

40.28
0.00
0.00 80,597.03

80,597.03

PERSHING LLC USD/DTC698299AW4 REPUBLIC OF PANAMA 05 Jul 20166.7%   26 Jan 2036 08 Jul 2016

75,000.000 2,261.25135.990000Local
75,000.000

1.000000
135.990000 2,261.25 51.00Base

51.00
0.00
0.00 102,043.50

102,043.50
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Broker NameTrd Date Stl Date
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PERSHING LLC USD/DTC713448CS5 PEPSICO INC 01 Jul 20161.85%   30 Apr 2020 07 Jul 2016

50,000.000 172.15101.784000Local1.000000
101.784000 172.15 25.45Base

25.45
0.00
0.00 50,917.45

50,917.45

PERSHING LLC USD/DTC713448DE5 PEPSICO INC 06 Jul 20161.5%   22 Feb 2019 11 Jul 2016

50,000.000 285.42101.536000Local1.000000
101.536000 285.42 25.38Base

25.38
0.00
0.00 50,793.38

50,793.38

PERSHING LLC USD/DTC713448DF2 PEPSICO INC 05 Jul 20162.85%   24 Feb 2026 08 Jul 2016

50,000.000 530.42106.135000Local1.000000
106.135000 530.42 26.53Base

26.53
0.00
0.00 53,094.03

53,094.03

PERSHING LLC USD/DTC715638BM3 REPUBLIC OF PERU 05 Jul 20165.625%   18 Nov 2050 08 Jul 2016

75,000.000 585.94127.990000Local1.000000
127.990000 585.94 48.00Base

48.00
0.00
0.00 96,040.50

96,040.50

PERSHING LLC USD/DTC715638BU5 REPUBLIC OF PERU 05 Jul 20164.125%   25 Aug 2027 08 Jul 2016

75,000.000 1,142.97111.625000Local1.000000
111.625000 1,142.97 41.86Base

41.86
0.00
0.00 83,760.61

83,760.61

PERSHING LLC USD/DTC71654QBJ0 PETROLEOS MEXICANOS 05 Jul 20163.5%   18 Jul 2018 08 Jul 2016

50,000.000 826.39101.250000Local1.000000
101.250000 826.39 25.31Base

25.31
0.00
0.00 50,650.31

50,650.31

PERSHING LLC USD/DTC71654QBR2 PETROLEOS MEXICANOS 06 Jul 20166.375%   23 Jan 2045 11 Jul 2016

175,000.000 5,206.25103.804000Local1.000000
103.804000 5,206.25 90.83Base

90.83
0.00
0.00 181,747.83

181,747.83

PERSHING LLC USD/DTC71656LBH3 PETROLEOS MEXICANOS 05 Jul 20165.5%   04 Feb 2019 08 Jul 2016

75,000.000 1,764.58106.138000Local1.000000
106.138000 1,764.58 39.80Base

39.80
0.00
0.00 79,643.30

79,643.30

PERSHING LLC USD/DTC717081DL4 PFIZER INC 01 Jul 20162.1%   15 May 2019 07 Jul 2016

50,000.000 151.67102.547000Local1.000000 25.64 0.00 51,299.14
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July 1, 2016
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Broker NameTrd Date Stl Date

Units/Original Face
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102.547000 151.67 25.64Base 0.00 51,299.14

PERSHING LLC USD/DTC718172AH2 PHILIP MORRIS INTL INC 01 Jul 20164.5%   26 Mar 2020 07 Jul 2016

50,000.000 631.25111.758000Local1.000000
111.758000 631.25 27.94Base

27.94
0.00
0.00 55,906.94

55,906.94

PERSHING LLC USD/DTC718172BF5 PHILIP MORRIS INTL INC 01 Jul 20161.875%   15 Jan 2019 07 Jul 2016

75,000.000 671.88102.028000Local1.000000
102.028000 671.88 38.26Base

38.26
0.00
0.00 76,559.26

76,559.26

PERSHING LLC USD/DTC718286BB2 REPUBLIC OF PHILIPPINES 05 Jul 20167.75%   14 Jan 2031 08 Jul 2016

175,000.000 6,555.21158.250000Local1.000000
158.250000 6,555.21 138.47Base

138.47
0.00
0.00 277,075.97

277,075.97

PERSHING LLC USD/DTC731011AU6 REPUBLIC OF POLAND 05 Jul 20163.25%   06 Apr 2026 08 Jul 2016

50,000.000 415.28103.375000Local1.000000
103.375000 415.28 25.84Base

25.84
0.00
0.00 51,713.34

51,713.34

PERSHING LLC USD/DTC73358WXQ2 PORT AUTH OF NEW YORK   NEW JE 05 Jul 20164.81%   15 Oct 2065 08 Jul 2016

50,000.000 554.49125.807000Local
50,000.000

1.000000
125.807000 554.49 31.45Base

31.45
0.00
0.00 62,934.95

62,934.95

PERSHING LLC USD/DTC74005PBQ6 PRAXAIR INC 06 Jul 20163.2%   30 Jan 2026 11 Jul 2016

50,000.000 715.56110.257000Local1.000000
110.257000 715.56 27.56Base

27.56
0.00
0.00 55,156.06

55,156.06

PERSHING LLC USD/DTC744448CD1 PUBLIC SERVICE COLORADO 06 Jul 20163.2%   15 Nov 2020 11 Jul 2016

50,000.000 248.89107.464000Local1.000000
107.464000 248.89 26.87Base

26.87
0.00
0.00 53,758.87

53,758.87

PERSHING LLC USD/DTC747525AD5 QUALCOMM INC 01 Jul 20162.25%   20 May 2020 07 Jul 2016

75,000.000 220.31103.328000Local1.000000
103.328000 220.31 38.75Base

38.75
0.00
0.00 77,534.75

77,534.75

PERSHING LLC USD/DTC748149AF8 PROVINCE OF QUEBEC 05 Jul 20162.75%   25 Aug 2021 08 Jul 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

75,000.000 761.98106.880000Local1.000000
106.880000 761.98 12.02Base

12.02
0.00
0.00 80,172.02

80,172.02

PERSHING LLC USD/DTC748149AG6 PROVINCE OF QUEBEC 05 Jul 20162.625%   13 Feb 2023 08 Jul 2016

75,000.000 792.97106.289000Local1.000000
106.289000 792.97 11.96Base

11.96
0.00
0.00 79,728.71

79,728.71

PERSHING LLC USD/DTC74834LAU4 QUEST DIAGNOSTICS INC 01 Jul 20162.7%   01 Apr 2019 07 Jul 2016

50,000.000 360.00102.899000Local1.000000
102.899000 360.00 25.72Base

25.72
0.00
0.00 51,475.22

51,475.22

PERSHING LLC USD/DTC755111BT7 RAYTHEON COMPANY 01 Jul 20163.125%   15 Oct 2020 07 Jul 2016

50,000.000 355.90107.460000Local1.000000
107.460000 355.90 26.87Base

26.87
0.00
0.00 53,756.87

53,756.87

PERSHING LLC USD/DTC7591EPAK6 REGIONS FINANCIAL CORP 01 Jul 20163.2%   08 Feb 2021 07 Jul 2016

50,000.000 662.22103.508000Local1.000000
103.508000 662.22 25.88Base

25.88
0.00
0.00 51,779.88

51,779.88

PERSHING LLC USD/DTC760942BA9 REPUBLICA ORIENT URUGUAY 05 Jul 20165.1%   18 Jun 2050 08 Jul 2016

75,000.000 212.50103.000000Local
75,000.000

1.000000
103.000000 212.50 38.63Base

38.63
0.00
0.00 77,288.63

77,288.63

PERSHING LLC USD/DTC761713BC9 REYNOLDS AMERICAN INC 05 Jul 20162.3%   12 Jun 2018 08 Jul 2016

50,000.000 83.06101.892000Local1.000000
101.892000 83.06 25.47Base

25.47
0.00
0.00 50,971.47

50,971.47

PERSHING LLC USD/DTC775109AW1 ROGERS COMMUNICATIONS IN 06 Jul 20163%   15 Mar 2023 11 Jul 2016

50,000.000 483.33105.127000Local1.000000
105.127000 483.33 26.28Base

26.28
0.00
0.00 52,589.78

52,589.78

PERSHING LLC USD/DTC78008SVD5 ROYAL BANK OF CANADA 05 Jul 20161.5%   16 Jan 2018 08 Jul 2016

75,000.000 537.50100.528000Local1.000000
100.528000 537.50 37.70Base

37.70
0.00
0.00 75,433.70

75,433.70
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PERSHING LLC USD/DTC78011DAC8 ROYAL BANK OF CANADA 05 Jul 20161.2%   19 Sep 2017 08 Jul 2016

75,000.000 272.50100.292000Local1.000000
100.292000 272.50 37.61Base

37.61
0.00
0.00 75,256.61

75,256.61

PERSHING LLC USD/DTC80281LAC9 SANTANDER UK GROUP HLDGS 05 Jul 20162.875%   16 Oct 2020 08 Jul 2016

175,000.000 1,146.01100.253000Local1.000000
100.253000 1,146.01 87.72Base

87.72
0.00
0.00 175,530.47

175,530.47

PERSHING LLC USD/DTC80283LAM5 SANTANDER UK PLC 05 Jul 20163.05%   23 Aug 2018 08 Jul 2016

50,000.000 571.87102.562000Local1.000000
102.562000 571.87 25.64Base

25.64
0.00
0.00 51,306.64

51,306.64

PERSHING LLC USD/DTC822582AJ1 SHELL INTERNATIONAL FIN 01 Jul 20164.3%   22 Sep 2019 07 Jul 2016

50,000.000 627.08109.234000Local1.000000
109.234000 627.08 27.31Base

27.31
0.00
0.00 54,644.31

54,644.31

PERSHING LLC USD/DTC822582BR2 SHELL INTERNATIONAL FIN 05 Jul 20161.375%   10 May 2019 08 Jul 2016

50,000.000 110.76100.786000Local1.000000
100.786000 110.76 25.20Base

25.20
0.00
0.00 50,418.20

50,418.20

PERSHING LLC USD/DTC828807CD7 SIMON PROPERTY GROUP LP 01 Jul 20165.65%   01 Feb 2020 07 Jul 2016

50,000.000 1,224.17113.543000Local1.000000
113.543000 1,224.17 28.39Base

28.39
0.00
0.00 56,799.89

56,799.89

PERSHING LLC USD/DTC828807CJ4 SIMON PROPERTY GROUP LP 05 Jul 20162.15%   15 Sep 2017 08 Jul 2016

50,000.000 337.43101.145000Local1.000000
101.145000 337.43 25.29Base

25.29
0.00
0.00 50,597.79

50,597.79

PERSHING LLC USD/DTC832696AF5 JM SMUCKER CO 06 Jul 20162.5%   15 Mar 2020 11 Jul 2016

50,000.000 402.78103.270000Local1.000000
103.270000 402.78 25.82Base

25.82
0.00
0.00 51,660.82

51,660.82

PERSHING LLC USD/DTC836205AM6 REPUBLIC OF SOUTH AFRICA 05 Jul 20166.875%   27 May 2019 08 Jul 2016

175,000.000 1,370.23112.100000Local1.000000 98.09 0.00 196,273.09
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112.100000 1,370.23 98.09Base 0.00 196,273.09

PERSHING LLC USD/DTC842587CQ8 SOUTHERN CO 01 Jul 20161.85%   01 Jul 2019 07 Jul 2016

75,000.000 165.73101.479000Local1.000000
101.479000 165.73 38.05Base

38.05
0.00
0.00 76,147.30

76,147.30

PERSHING LLC USD/DTC84265VAJ4 SOUTHERN COPPER CORP 06 Jul 20165.875%   23 Apr 2045 11 Jul 2016

25,000.000 318.2396.000000Local1.000000
96.000000 318.23 12.00Base

12.00
0.00
0.00 24,012.00

24,012.00

PERSHING LLC USD/DTC844741BA5 SOUTHWEST AIRLINES CO 06 Jul 20162.75%   06 Nov 2019 11 Jul 2016

50,000.000 248.26104.163000Local1.000000
104.163000 248.26 26.04Base

26.04
0.00
0.00 52,107.54

52,107.54

PERSHING LLC USD/DTC84756NAC3 SPECTRA ENERGY PARTNERS 05 Jul 20162.95%   25 Sep 2018 08 Jul 2016

50,000.000 422.01102.249000Local1.000000
102.249000 422.01 25.56Base

25.56
0.00
0.00 51,150.06

51,150.06

PERSHING LLC USD/DTC854502AF8 STANLEY BLACK + DECKER I 05 Jul 20161%   15 Dec 2053 08 Jul 2016

75,000.000 275.52106.271000Local1.000000
106.271000 275.52 39.85Base

39.85
0.00
0.00 79,743.10

79,743.10

PERSHING LLC USD/DTC857524AB8 REPUBLIC OF POLAND 05 Jul 20165%   23 Mar 2022 08 Jul 2016

75,000.000 1,093.75113.625000Local1.000000
113.625000 1,093.75 42.61Base

42.61
0.00
0.00 85,261.36

85,261.36

PERSHING LLC USD/DTC85771PAR3 STATOIL ASA 05 Jul 20161.95%   08 Nov 2018 08 Jul 2016

50,000.000 162.50101.611000Local1.000000
101.611000 162.50 25.40Base

25.40
0.00
0.00 50,830.90

50,830.90

PERSHING LLC USD/DTC867914BF9 SUNTRUST BANKS INC 05 Jul 20162.35%   01 Nov 2018 08 Jul 2016

50,000.000 218.68101.939000Local1.000000
101.939000 218.68 25.48Base

25.48
0.00
0.00 50,994.98

50,994.98

PERSHING LLC USD/DTC87165BAA1 SYNCHRONY FINANCIAL 05 Jul 20161.875%   15 Aug 2017 08 Jul 2016
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50,000.000 372.40100.295000Local1.000000
100.295000 372.40 25.07Base

25.07
0.00
0.00 50,172.57

50,172.57

PERSHING LLC USD/DTC87612EBB1 TARGET CORP 01 Jul 20162.3%   26 Jun 2019 07 Jul 2016

50,000.000 35.14103.550000Local1.000000
103.550000 35.14 25.89Base

25.89
0.00
0.00 51,800.89

51,800.89

PERSHING LLC USD/DTC880591EP3 TENN VALLEY AUTHORITY 05 Jul 20163.5%   15 Dec 2042

75,000.000 167.71112.550000Local1.000000
112.550000 167.71 12.66Base

12.66
0.00
0.00 84,425.16

84,425.16

PERSHING LLC USD/DTC05 Jul 2016 CANCEL

-75,000.000 -167.71112.550000Local1.000000
112.550000 -167.71 -12.66Base

-12.66
0.00
0.00 -84,425.16

-84,425.16

PERSHING LLC USD/FED05 Jul 2016 08 Jul 2016

75,000.000 167.71112.550000Local1.000000
112.550000 167.71 12.66Base

12.66
0.00
0.00 84,425.16

84,425.16
880591EP3 Total

12.66 0.00167.71 84,425.1675,000.000 Local

167.71 12.66 0.00 84,425.16Base

PERSHING LLC USD/DTC88166HAD9 TEVA PHARMA FIN IV LLC 01 Jul 20162.25%   18 Mar 2020 07 Jul 2016

50,000.000 340.62101.882000Local1.000000
101.882000 340.62 25.47Base

25.47
0.00
0.00 50,966.47

50,966.47

PERSHING LLC USD/DTC883556BB7 THERMO FISHER SCIENTIFIC 05 Jul 20161.85%   15 Jan 2018 08 Jul 2016

75,000.000 666.77100.896000Local1.000000
100.896000 666.77 37.84Base

37.84
0.00
0.00 75,709.84

75,709.84

PERSHING LLC USD/DTC88579YAG6 3M COMPANY 01 Jul 20161.625%   15 Jun 2019 07 Jul 2016

50,000.000 49.65102.095000Local1.000000
102.095000 49.65 25.52Base

25.52
0.00
0.00 51,073.02

51,073.02

PERSHING LLC USD/DTC88732JAL2 TIME WARNER CABLE LLC 05 Jul 20166.75%   01 Jul 2018 08 Jul 2016
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Broker NameTrd Date Stl Date
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Comm Per Shr

50,000.000 65.63109.537000Local1.000000
109.537000 65.63 27.38Base

27.38
0.00
0.00 54,795.88

54,795.88

PERSHING LLC USD/DTC89114QBC1 TORONTO DOMINION BANK 01 Jul 20162.5%   14 Dec 2020 07 Jul 2016

75,000.000 119.79103.730000Local1.000000
103.730000 119.79 38.90Base

38.90
0.00
0.00 77,836.40

77,836.40

PERSHING LLC USD/DTC89114QBE7 TORONTO DOMINION BANK 06 Jul 20161.95%   22 Jan 2019 11 Jul 2016

75,000.000 686.56101.798000Local1.000000
101.798000 686.56 38.17Base

38.17
0.00
0.00 76,386.67

76,386.67

PERSHING LLC USD/DTC89152UAG7 TOTAL CAPITAL SA 05 Jul 20162.125%   10 Aug 2018 08 Jul 2016

50,000.000 436.81102.000000Local1.000000
102.000000 436.81 25.50Base

25.50
0.00
0.00 51,025.50

51,025.50

PERSHING LLC USD/DTC89236TBB0 TOYOTA MOTOR CREDIT CORP 06 Jul 20162.1%   17 Jan 2019 11 Jul 2016

75,000.000 761.25102.674000Local1.000000
102.674000 761.25 38.50Base

38.50
0.00
0.00 77,044.00

77,044.00

PERSHING LLC USD/DTC89236TCU7 TOYOTA MOTOR CREDIT CORP 01 Jul 20161.7%   19 Feb 2019 07 Jul 2016

50,000.000 325.83101.489000Local1.000000
101.489000 325.83 25.37Base

25.37
0.00
0.00 50,769.87

50,769.87

PERSHING LLC USD/DTC900123AY6 REPUBLIC OF TURKEY 05 Jul 20166.875%   17 Mar 2036 08 Jul 2016

75,000.000 1,589.84123.625000Local1.000000
123.625000 1,589.84 46.36Base

46.36
0.00
0.00 92,765.11

92,765.11

PERSHING LLC USD/DTC900123CK4 REPUBLIC OF TURKEY 05 Jul 20164.875%   09 Oct 2026 08 Jul 2016

325,000.000 5,237.24105.875000Local1.000000
105.875000 5,237.24 172.05Base

172.05
0.00
0.00 344,265.80

344,265.80

PERSHING LLC USD/DTC907818DU9 UNION PACIFIC CORP 06 Jul 20164.75%   15 Dec 2043 11 Jul 2016

50,000.000 171.53124.072000Local1.000000
124.072000 171.53 31.02Base

31.02
0.00
0.00 62,067.02

62,067.02
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PERSHING LLC USD/DTC91086QAV0 UNITED MEXICAN STATES 05 Jul 20166.05%   11 Jan 2040 08 Jul 2016

50,000.000 1,487.29128.400000Local1.000000
128.400000 1,487.29 32.10Base

32.10
0.00
0.00 64,232.10

64,232.10

PERSHING LLC USD/DTC91086QBA5 UNITED MEXICAN STATES 05 Jul 20163.625%   15 Mar 2022 08 Jul 2016

180,000.000 2,048.12106.300000Local1.000000
106.300000 2,048.12 95.67Base

95.67
0.00
0.00 191,435.67

191,435.67

PERSHING LLC USD/DTC91086QBB3 UNITED MEXICAN STATES 05 Jul 20164.75%   08 Mar 2044 08 Jul 2016

180,000.000 2,850.00110.450000Local1.000000
110.450000 2,850.00 99.41Base

99.41
0.00
0.00 198,909.41

198,909.41

PERSHING LLC USD/FED912810DZ8 US TREASURY N/B 01 Jul 20168.875%   15 Aug 2017 07 Jul 2016

150,000.000 5,229.91109.273438Local1.000000
109.273438 5,229.91 24.59Base

24.59
0.00
0.00 163,934.75

163,934.75

PERSHING LLC USD/FED912810EA2 US TREASURY N/B 01 Jul 20169.125%   15 May 2018 07 Jul 2016

100,000.000 1,314.20115.992188Local1.000000
115.992188 1,314.20 17.40Base

17.40
0.00
0.00 116,009.59

116,009.59

PERSHING LLC USD/FED912810EB0 US TREASURY N/B 01 Jul 20169%   15 Nov 2018 07 Jul 2016

100,000.000 1,296.20119.843750Local1.000000
119.843750 1,296.20 17.98Base

17.98
0.00
0.00 119,861.73

119,861.73

PERSHING LLC USD/FED912810EM6 US TREASURY N/B 01 Jul 20167.25%   15 Aug 2022 07 Jul 2016

150,000.000 4,272.32136.503906Local1.000000
136.503906 4,272.32 30.71Base

30.71
0.00
0.00 204,786.57

204,786.57

PERSHING LLC USD/FED912810EN4 US TREASURY N/B 01 Jul 20167.625%   15 Nov 2022 07 Jul 2016

100,000.000 1,098.17139.621090Local1.000000
139.621090 1,098.17 20.94Base

20.94
0.00
0.00 139,642.03

139,642.03

PERSHING LLC USD/FED912810EP9 US TREASURY N/B 01 Jul 20167.125%   15 Feb 2023 07 Jul 2016

150,000.000 4,198.66137.718750Local1.000000 30.99 0.00 206,609.12
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137.718750 4,198.66 30.99Base 0.00 206,609.12

PERSHING LLC USD/FED912810ES3 US TREASURY N/B 01 Jul 20167.5%   15 Nov 2024 07 Jul 2016

150,000.000 1,620.24148.886719Local1.000000
148.886719 1,620.24 33.50Base

33.50
0.00
0.00 223,363.58

223,363.58

PERSHING LLC USD/FED912810ET1 US TREASURY N/B 01 Jul 20167.625%   15 Feb 2025 07 Jul 2016

150,000.000 4,493.30151.242188Local1.000000
151.242188 4,493.30 34.03Base

34.03
0.00
0.00 226,897.31

226,897.31

PERSHING LLC USD/FED912810EV6 US TREASURY N/B 01 Jul 20166.875%   15 Aug 2025 07 Jul 2016

150,000.000 4,051.34147.148438Local1.000000
147.148438 4,051.34 33.11Base

33.11
0.00
0.00 220,755.77

220,755.77

PERSHING LLC USD/FED912810EW4 US TREASURY N/B 01 Jul 20166%   15 Feb 2026 07 Jul 2016

300,000.000 7,071.43141.308594Local1.000000
141.308594 7,071.43 63.59Base

63.59
0.00
0.00 423,989.37

423,989.37

PERSHING LLC USD/FED912810EX2 US TREASURY N/B 01 Jul 20166.75%   15 Aug 2026 07 Jul 2016

700,000.000 18,562.50150.253906Local1.000000
150.253906 18,562.50 157.77Base

157.77
0.00
0.00 1,051,935.11

1,051,935.11

PERSHING LLC USD/FED912810EY0 US TREASURY N/B 01 Jul 20166.5%   15 Nov 2026 07 Jul 2016

900,000.000 8,425.27148.687500Local1.000000
148.687500 8,425.27 200.73Base

200.73
0.00
0.00 1,338,388.23

1,338,388.23

PERSHING LLC USD/FED912810EZ7 US TREASURY N/B 01 Jul 20166.625%   15 Feb 2027 07 Jul 2016

650,000.000 16,917.41150.894531Local1.000000
150.894531 16,917.41 147.12Base

147.12
0.00
0.00 980,961.57

980,961.57

PERSHING LLC USD/FED912810FA1 US TREASURY N/B 01 Jul 20166.375%   15 Aug 2027 07 Jul 2016

700,000.000 17,531.25150.078125Local1.000000
150.078125 17,531.25 157.58Base

157.58
0.00
0.00 1,050,704.46

1,050,704.46

PERSHING LLC USD/FED912810FB9 US TREASURY N/B 01 Jul 20166.125%   15 Nov 2027 07 Jul 2016
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1,700,000.000 14,996.26148.261719Local1.000000
148.261719 14,996.26 378.07Base

378.07
0.00
0.00 2,520,827.29

2,520,827.29

PERSHING LLC USD/FED912810FE3 US TREASURY N/B 01 Jul 20165.5%   15 Aug 2028 07 Jul 2016

1,200,000.000 25,928.57143.695313Local1.000000
143.695313 25,928.57 258.65Base

258.65
0.00
0.00 1,724,602.40

1,724,602.40

PERSHING LLC USD/FED912810FG8 US TREASURY N/B 01 Jul 20165.25%   15 Feb 2029 07 Jul 2016

1,100,000.000 22,687.50142.238281Local1.000000
142.238281 22,687.50 234.69Base

234.69
0.00
0.00 1,564,855.78

1,564,855.78

PERSHING LLC USD/FED912810FJ2 US TREASURY N/B 01 Jul 20166.125%   15 Aug 2029 07 Jul 2016

900,000.000 21,656.25153.820312Local1.000000
153.820312 21,656.25 207.66Base

207.66
0.00
0.00 1,384,590.47

1,384,590.47

PERSHING LLC USD/FED912810RQ3 US TREASURY N/B 01 Jul 20162.5%   15 Feb 2046 07 Jul 2016

7,175,000.000 70,468.75106.019531Local1.000000
106.019531 70,468.75 1,141.04Base

1,141.04
0.00
0.00 7,608,042.41

7,608,042.41

PERSHING LLC USD/FED912828B66 US TREASURY N/B 01 Jul 20162.75%   15 Feb 2024 07 Jul 2016

1,975,000.000 21,337.05110.656250Local1.000000
110.656250 21,337.05 327.82Base

327.82
0.00
0.00 2,185,788.76

2,185,788.76

PERSHING LLC USD/FED912828D49 US TREASURY N/B 01 Jul 20160.875%   15 Aug 2017 07 Jul 2016

950,000.000 3,265.63100.402344Local1.000000
100.402344 3,265.63 143.07Base

143.07
0.00
0.00 953,965.34

953,965.34

PERSHING LLC USD/FED912828D56 US TREASURY N/B 01 Jul 20162.375%   15 Aug 2024 07 Jul 2016

2,350,000.000 21,926.34107.984375Local1.000000
107.984375 21,926.34 380.64Base

380.64
0.00
0.00 2,538,013.45

2,538,013.45

PERSHING LLC USD/FED912828D98 US TREASURY N/B 01 Jul 20161%   15 Sep 2017 07 Jul 2016

950,000.000 2,942.93100.558594Local1.000000
100.558594 2,942.93 143.30Base

143.30
0.00
0.00 955,449.94

955,449.94
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PERSHING LLC USD/FED912828F54 US TREASURY N/B 01 Jul 20160.875%   15 Oct 2017 07 Jul 2016

950,000.000 1,885.08100.417968Local1.000000
100.417968 1,885.08 143.10Base

143.10
0.00
0.00 954,113.80

954,113.80

PERSHING LLC USD/FED912828G20 US TREASURY N/B 01 Jul 20160.875%   15 Nov 2017 07 Jul 2016

2,175,000.000 2,740.91100.425781Local1.000000
100.425781 2,740.91 327.64Base

327.64
0.00
0.00 2,184,588.38

2,184,588.38

PERSHING LLC USD/FED912828G79 US TREASURY N/B 01 Jul 20161%   15 Dec 2017 07 Jul 2016

900,000.000 540.98100.617188Local1.000000
100.617188 540.98 135.83Base

135.83
0.00
0.00 905,690.52

905,690.52

PERSHING LLC USD/FED912828G87 US TREASURY N/B 01 Jul 20162.125%   31 Dec 2021 07 Jul 2016

1,050,000.000 424.42105.703125Local1.000000
105.703125 424.42 166.48Base

166.48
0.00
0.00 1,110,049.29

1,110,049.29

PERSHING LLC USD/FED912828H37 US TREASURY N/B 01 Jul 20160.875%   15 Jan 2018 07 Jul 2016

1,250,000.000 5,228.37100.449218Local1.000000
100.449218 5,228.37 188.34Base

188.34
0.00
0.00 1,255,803.57

1,255,803.57

PERSHING LLC USD/FED912828H94 US TREASURY N/B 01 Jul 20161%   15 Feb 2018 07 Jul 2016

1,675,000.000 6,580.36100.660156Local1.000000
100.660156 6,580.36 252.91Base

252.91
0.00
0.00 1,686,310.53

1,686,310.53

PERSHING LLC USD/FED912828HA1 US TREASURY N/B 01 Jul 20164.75%   15 Aug 2017 07 Jul 2016

550,000.000 10,263.39104.671875Local1.000000
104.671875 10,263.39 86.35Base

86.35
0.00
0.00 575,781.66

575,781.66

PERSHING LLC USD/FED912828HH6 US TREASURY N/B 01 Jul 20164.25%   15 Nov 2017 07 Jul 2016

600,000.000 3,672.55105.019531Local1.000000
105.019531 3,672.55 94.52Base

94.52
0.00
0.00 630,211.71

630,211.71

PERSHING LLC USD/FED912828HR4 US TREASURY N/B 01 Jul 20163.5%   15 Feb 2018 07 Jul 2016

800,000.000 11,000.00104.644531Local1.000000 125.57 0.00 837,281.82
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104.644531 11,000.00 125.57Base 0.00 837,281.82

PERSHING LLC USD/FED912828HZ6 US TREASURY N/B 01 Jul 20163.875%   15 May 2018 07 Jul 2016

450,000.000 2,511.38106.195313Local1.000000
106.195313 2,511.38 71.68Base

71.68
0.00
0.00 477,950.59

477,950.59

PERSHING LLC USD/FED912828J27 US TREASURY N/B 01 Jul 20162%   15 Feb 2025 07 Jul 2016

375,000.000 2,946.43105.164061Local1.000000
105.164061 2,946.43 59.15Base

59.15
0.00
0.00 394,424.38

394,424.38

PERSHING LLC USD/FED912828J43 US TREASURY N/B 01 Jul 20161.75%   28 Feb 2022 07 Jul 2016

1,550,000.000 9,508.49103.414063Local1.000000
103.414063 9,508.49 240.44Base

240.44
0.00
0.00 1,603,158.41

1,603,158.41

PERSHING LLC USD/FED912828J68 US TREASURY N/B 01 Jul 20161%   15 Mar 2018 07 Jul 2016

850,000.000 2,633.15100.691406Local1.000000
100.691406 2,633.15 128.38Base

128.38
0.00
0.00 856,005.33

856,005.33

PERSHING LLC USD/FED912828J76 US TREASURY N/B 01 Jul 20161.75%   31 Mar 2022 07 Jul 2016

1,450,000.000 6,794.40103.390625Local1.000000
103.390625 6,794.40 224.87Base

224.87
0.00
0.00 1,499,388.93

1,499,388.93

PERSHING LLC USD/FED912828JH4 US TREASURY N/B 01 Jul 20164%   15 Aug 2018 07 Jul 2016

900,000.000 14,142.86107.296875Local1.000000
107.296875 14,142.86 144.85Base

144.85
0.00
0.00 965,816.73

965,816.73

PERSHING LLC USD/FED912828K25 US TREASURY N/B 01 Jul 20160.75%   15 Apr 2018 07 Jul 2016

1,175,000.000 1,998.46100.277344Local1.000000
100.277344 1,998.46 176.74Base

176.74
0.00
0.00 1,178,435.53

1,178,435.53

PERSHING LLC USD/FED912828K74 US TREASURY N/B 01 Jul 20162%   15 Aug 2025 07 Jul 2016

975,000.000 7,660.71104.910156Local1.000000
104.910156 7,660.71 153.43Base

153.43
0.00
0.00 1,023,027.45

1,023,027.45

PERSHING LLC USD/FED912828K82 US TREASURY N/B 01 Jul 20161%   15 Aug 2018 07 Jul 2016
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1,350,000.000 5,303.57100.882813Local1.000000
100.882813 5,303.57 204.29Base

204.29
0.00
0.00 1,362,122.26

1,362,122.26

PERSHING LLC USD/FED912828L24 US TREASURY N/B 01 Jul 20161.875%   31 Aug 2022 07 Jul 2016

1,300,000.000 8,544.50104.019532Local1.000000
104.019532 8,544.50 202.84Base

202.84
0.00
0.00 1,352,456.75

1,352,456.75

PERSHING LLC USD/FED912828L40 US TREASURY N/B 01 Jul 20161%   15 Sep 2018 07 Jul 2016

1,025,000.000 3,175.27100.878906Local1.000000
100.878906 3,175.27 155.10Base

155.10
0.00
0.00 1,034,163.89

1,034,163.89

PERSHING LLC USD/FED912828L57 US TREASURY N/B 01 Jul 20161.75%   30 Sep 2022 07 Jul 2016

1,050,000.000 4,920.08103.269531Local1.000000
103.269531 4,920.08 162.65Base

162.65
0.00
0.00 1,084,492.73

1,084,492.73

PERSHING LLC USD/FED912828M49 US TREASURY N/B 01 Jul 20161.875%   31 Oct 2022 07 Jul 2016

1,050,000.000 3,637.91104.019531Local1.000000
104.019531 3,637.91 163.83Base

163.83
0.00
0.00 1,092,368.91

1,092,368.91

PERSHING LLC USD/FED912828M56 US TREASURY N/B 01 Jul 20162.25%   15 Nov 2025 07 Jul 2016

900,000.000 2,916.44107.093750Local1.000000
107.093750 2,916.44 144.58Base

144.58
0.00
0.00 963,988.33

963,988.33

PERSHING LLC USD/FED912828M72 US TREASURY N/B 01 Jul 20160.875%   30 Nov 2017 07 Jul 2016

950,000.000 840.33100.429687Local1.000000
100.429687 840.33 143.11Base

143.11
0.00
0.00 954,225.14

954,225.14

PERSHING LLC USD/FED912828M80 US TREASURY N/B 01 Jul 20162%   30 Nov 2022 07 Jul 2016

1,050,000.000 2,122.95104.753907Local1.000000
104.753907 2,122.95 164.99Base

164.99
0.00
0.00 1,100,081.01

1,100,081.01

PERSHING LLC USD/FED912828N30 US TREASURY N/B 01 Jul 20162.125%   31 Dec 2022 07 Jul 2016

2,125,000.000 858.95105.507813Local1.000000
105.507813 858.95 336.31Base

336.31
0.00
0.00 2,242,377.33

2,242,377.33
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PERSHING LLC USD/FED912828N55 US TREASURY N/B 01 Jul 20161%   31 Dec 2017 07 Jul 2016

950,000.000 180.71100.628906Local1.000000
100.628906 180.71 143.40Base

143.40
0.00
0.00 956,118.01

956,118.01

PERSHING LLC USD/FED912828NR7 US TREASURY N/B 01 Jul 20162.375%   31 Jul 2017 07 Jul 2016

800,000.000 8,247.25101.996094Local1.000000
101.996094 8,247.25 122.40Base

122.40
0.00
0.00 816,091.15

816,091.15

PERSHING LLC USD/FED912828NW6 US TREASURY N/B 01 Jul 20161.875%   31 Aug 2017 07 Jul 2016

950,000.000 6,244.06101.562500Local1.000000
101.562500 6,244.06 144.73Base

144.73
0.00
0.00 964,988.48

964,988.48

PERSHING LLC USD/FED912828P20 US TREASURY N/B 01 Jul 20160.75%   31 Jan 2018 07 Jul 2016

1,275,000.000 4,150.76100.265625Local1.000000
100.265625 4,150.76 191.76Base

191.76
0.00
0.00 1,278,578.48

1,278,578.48

PERSHING LLC USD/FED912828P38 US TREASURY N/B 01 Jul 20161.75%   31 Jan 2023 07 Jul 2016

2,375,000.000 18,040.87103.140625Local1.000000
103.140625 18,040.87 367.44Base

367.44
0.00
0.00 2,449,957.28

2,449,957.28

PERSHING LLC USD/FED912828P46 US TREASURY N/B 01 Jul 20161.625%   15 Feb 2026 07 Jul 2016

2,875,000.000 18,353.79101.582031Local1.000000
101.582031 18,353.79 438.07Base

438.07
0.00
0.00 2,920,921.47

2,920,921.47

PERSHING LLC USD/FED912828P79 US TREASURY N/B 01 Jul 20161.5%   28 Feb 2023 07 Jul 2016

1,000,000.000 5,258.15101.585938Local1.000000
101.585938 5,258.15 152.38Base

152.38
0.00
0.00 1,016,011.76

1,016,011.76

PERSHING LLC USD/FED912828PA2 US TREASURY N/B 01 Jul 20161.875%   30 Sep 2017 07 Jul 2016

2,075,000.000 10,417.52101.664063Local1.000000
101.664063 10,417.52 316.43Base

316.43
0.00
0.00 2,109,845.73

2,109,845.73

PERSHING LLC USD/FED912828PF1 US TREASURY N/B 01 Jul 20161.875%   31 Oct 2017 07 Jul 2016

1,775,000.000 6,149.80101.726562Local1.000000 270.85 0.00 1,805,917.33
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Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.726562 6,149.80 270.85Base 0.00 1,805,917.33

PERSHING LLC USD/FED912828PK0 US TREASURY N/B 01 Jul 20162.25%   30 Nov 2017 07 Jul 2016

800,000.000 1,819.67102.335938Local1.000000
102.335938 1,819.67 122.80Base

122.80
0.00
0.00 818,810.30

818,810.30

PERSHING LLC USD/FED912828PN4 US TREASURY N/B 01 Jul 20162.75%   31 Dec 2017 07 Jul 2016

600,000.000 313.86103.199218Local1.000000
103.199218 313.86 92.88Base

92.88
0.00
0.00 619,288.19

619,288.19

PERSHING LLC USD/FED912828PT1 US TREASURY N/B 01 Jul 20162.625%   31 Jan 2018 07 Jul 2016

550,000.000 6,266.83103.179687Local1.000000
103.179687 6,266.83 85.12Base

85.12
0.00
0.00 567,573.40

567,573.40

PERSHING LLC USD/FED912828PY0 US TREASURY N/B 01 Jul 20162.75%   28 Feb 2018 07 Jul 2016

450,000.000 4,337.98103.562500Local1.000000
103.562500 4,337.98 69.90Base

69.90
0.00
0.00 466,101.15

466,101.15

PERSHING LLC USD/FED912828Q29 US TREASURY N/B 01 Jul 20161.5%   31 Mar 2023 07 Jul 2016

1,000,000.000 4,016.39101.550781Local1.000000
101.550781 4,016.39 152.33Base

152.33
0.00
0.00 1,015,660.14

1,015,660.14

PERSHING LLC USD/FED912828Q45 US TREASURY N/B 01 Jul 20160.875%   31 Mar 2018 07 Jul 2016

950,000.000 2,225.75100.488281Local1.000000
100.488281 2,225.75 143.20Base

143.20
0.00
0.00 954,781.87

954,781.87

PERSHING LLC USD/FED912828Q94 US TREASURY N/B 01 Jul 20160.75%   30 Apr 2018 07 Jul 2016

950,000.000 1,316.58100.292968Local1.000000
100.292968 1,316.58 142.92Base

142.92
0.00
0.00 952,926.12

952,926.12

PERSHING LLC USD/FED912828QB9 US TREASURY N/B 01 Jul 20162.875%   31 Mar 2018 07 Jul 2016

550,000.000 4,233.95103.941406Local1.000000
103.941406 4,233.95 85.75Base

85.75
0.00
0.00 571,763.48

571,763.48

PERSHING LLC USD/FED912828QG8 US TREASURY N/B 01 Jul 20162.625%   30 Apr 2018 07 Jul 2016
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July 1, 2016

Price Interest
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Broker NameTrd Date Stl Date

Units/Original Face
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400,000.000 1,940.22103.695313Local1.000000
103.695313 1,940.22 62.22Base

62.22
0.00
0.00 414,843.47

414,843.47

PERSHING LLC USD/FED912828QQ6 US TREASURY N/B 01 Jul 20162.375%   31 May 2018 07 Jul 2016

400,000.000 960.38103.386719Local1.000000
103.386719 960.38 62.03Base

62.03
0.00
0.00 413,608.91

413,608.91

PERSHING LLC USD/FED912828QT0 US TREASURY N/B 01 Jul 20162.375%   30 Jun 2018 07 Jul 2016

500,000.000 225.88103.503906Local1.000000
103.503906 225.88 77.63Base

77.63
0.00
0.00 517,597.16

517,597.16

PERSHING LLC USD/FED912828QY9 US TREASURY N/B 01 Jul 20162.25%   31 Jul 2018 07 Jul 2016

350,000.000 3,418.27103.382811Local1.000000
103.382811 3,418.27 54.28Base

54.28
0.00
0.00 361,894.12

361,894.12

PERSHING LLC USD/FED912828R28 US TREASURY N/B 01 Jul 20161.625%   30 Apr 2023 07 Jul 2016

1,000,000.000 3,002.72102.378906Local1.000000
102.378906 3,002.72 153.57Base

153.57
0.00
0.00 1,023,942.63

1,023,942.63

PERSHING LLC USD/FED912828R36 US TREASURY N/B 01 Jul 20161.625%   15 May 2026 07 Jul 2016

2,050,000.000 4,797.72101.691406Local1.000000
101.691406 4,797.72 312.70Base

312.70
0.00
0.00 2,084,986.53

2,084,986.53

PERSHING LLC USD/FED912828R51 US TREASURY N/B 01 Jul 20160.875%   31 May 2018 07 Jul 2016

950,000.000 840.33100.542968Local1.000000
100.542968 840.33 143.27Base

143.27
0.00
0.00 955,301.47

955,301.47

PERSHING LLC USD/FED912828R69 US TREASURY N/B 01 Jul 20161.625%   31 May 2023 07 Jul 2016

1,175,000.000 1,930.24102.363281Local1.000000
102.363281 1,930.24 180.42Base

180.42
0.00
0.00 1,202,948.97

1,202,948.97

PERSHING LLC USD/FED912828R93 US TREASURY N/B 01 Jul 20160.625%   30 Jun 2018 07 Jul 2016

950,000.000 112.94100.062500Local1.000000
100.062500 112.94 142.59Base

142.59
0.00
0.00 950,736.34

950,736.34
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PERSHING LLC USD/FED912828RE2 US TREASURY N/B 01 Jul 20161.5%   31 Aug 2018 07 Jul 2016

1,650,000.000 8,675.95101.964844Local1.000000
101.964844 8,675.95 252.36Base

252.36
0.00
0.00 1,682,672.28

1,682,672.28

PERSHING LLC USD/FED912828RR3 US TREASURY N/B 01 Jul 20162%   15 Nov 2021 07 Jul 2016

2,275,000.000 6,552.99105.093750Local1.000000
105.093750 6,552.99 358.63Base

358.63
0.00
0.00 2,391,241.44

2,391,241.44

PERSHING LLC USD/FED912828S35 US TREASURY N/B 01 Jul 20161.375%   30 Jun 2023 07 Jul 2016

1,000,000.000 261.55100.660156Local1.000000
100.660156 261.55 150.99Base

150.99
0.00
0.00 1,006,752.55

1,006,752.55

PERSHING LLC USD/FED912828SF8 US TREASURY N/B 01 Jul 20162%   15 Feb 2022 07 Jul 2016

1,100,000.000 8,642.86104.832031Local1.000000
104.832031 8,642.86 172.97Base

172.97
0.00
0.00 1,153,325.31

1,153,325.31

PERSHING LLC USD/FED912828TG5 US TREASURY N/B 01 Jul 20160.5%   31 Jul 2017 07 Jul 2016

2,325,000.000 5,046.02100.015625Local1.000000
100.015625 5,046.02 348.80Base

348.80
0.00
0.00 2,325,712.08

2,325,712.08

PERSHING LLC USD/FED912828TJ9 US TREASURY N/B 01 Jul 20161.625%   15 Aug 2022 07 Jul 2016

800,000.000 5,107.14102.656250Local1.000000
102.656250 5,107.14 123.19Base

123.19
0.00
0.00 821,373.19

821,373.19

PERSHING LLC USD/FED912828TM2 US TREASURY N/B 01 Jul 20160.625%   31 Aug 2017 07 Jul 2016

2,650,000.000 5,805.88100.128906Local1.000000
100.128906 5,805.88 398.01Base

398.01
0.00
0.00 2,653,814.03

2,653,814.03

PERSHING LLC USD/FED912828TS9 US TREASURY N/B 01 Jul 20160.625%   30 Sep 2017 07 Jul 2016

2,050,000.000 3,430.67100.121094Local1.000000
100.121094 3,430.67 307.87Base

307.87
0.00
0.00 2,052,790.29

2,052,790.29

PERSHING LLC USD/FED912828TW0 US TREASURY N/B 01 Jul 20160.75%   31 Oct 2017 07 Jul 2016

2,000,000.000 2,771.74100.257813Local1.000000 300.77 0.00 2,005,457.02
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100.257813 2,771.74 300.77Base 0.00 2,005,457.02

PERSHING LLC USD/FED912828TY6 US TREASURY N/B 01 Jul 20161.625%   15 Nov 2022 07 Jul 2016

1,200,000.000 2,808.42102.476563Local1.000000
102.476563 2,808.42 184.46Base

184.46
0.00
0.00 1,229,903.21

1,229,903.21

PERSHING LLC USD/FED912828UA6 US TREASURY N/B 01 Jul 20160.625%   30 Nov 2017 07 Jul 2016

2,075,000.000 1,311.05100.097656Local1.000000
100.097656 1,311.05 311.55Base

311.55
0.00
0.00 2,077,337.92

2,077,337.92

PERSHING LLC USD/FED912828UJ7 US TREASURY N/B 01 Jul 20160.875%   31 Jan 2018 07 Jul 2016

800,000.000 3,038.46100.480469Local1.000000
100.480469 3,038.46 120.58Base

120.58
0.00
0.00 803,964.33

803,964.33

PERSHING LLC USD/FED912828UR9 US TREASURY N/B 01 Jul 20160.75%   28 Feb 2018 07 Jul 2016

2,000,000.000 5,258.15100.273438Local1.000000
100.273438 5,258.15 300.82Base

300.82
0.00
0.00 2,005,769.57

2,005,769.57

PERSHING LLC USD/FED912828UZ1 US TREASURY N/B 01 Jul 20160.625%   30 Apr 2018 07 Jul 2016

1,100,000.000 1,270.38100.074219Local1.000000
100.074219 1,270.38 165.12Base

165.12
0.00
0.00 1,100,981.53

1,100,981.53

PERSHING LLC USD/FED912828VB3 US TREASURY N/B 01 Jul 20161.75%   15 May 2023 07 Jul 2016

2,250,000.000 5,670.86103.257812Local1.000000
103.257812 5,670.86 348.50Base

348.50
0.00
0.00 2,323,649.28

2,323,649.28

PERSHING LLC USD/FED912828VE7 US TREASURY N/B 01 Jul 20161%   31 May 2018 07 Jul 2016

2,025,000.000 2,047.13100.781250Local1.000000
100.781250 2,047.13 306.12Base

306.12
0.00
0.00 2,041,126.43

2,041,126.43

PERSHING LLC USD/FED912828VK3 US TREASURY N/B 01 Jul 20161.375%   30 Jun 2018 07 Jul 2016

850,000.000 222.32101.515625Local1.000000
101.515625 222.32 129.43Base

129.43
0.00
0.00 863,012.24

863,012.24

PERSHING LLC USD/FED912828VQ0 US TREASURY N/B 01 Jul 20161.375%   31 Jul 2018 07 Jul 2016
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July 1, 2016
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1,050,000.000 6,266.83101.644531Local1.000000
101.644531 6,266.83 160.09Base

160.09
0.00
0.00 1,067,427.67

1,067,427.67

PERSHING LLC USD/FED912828VS6 US TREASURY N/B 01 Jul 20162.5%   15 Aug 2023 07 Jul 2016

1,550,000.000 15,223.21108.406250Local1.000000
108.406250 15,223.21 252.04Base

252.04
0.00
0.00 1,680,548.92

1,680,548.92

PERSHING LLC USD/FED912828WE6 US TREASURY N/B 01 Jul 20162.75%   15 Nov 2023 07 Jul 2016

2,050,000.000 8,119.23110.562500Local1.000000
110.562500 8,119.23 339.98Base

339.98
0.00
0.00 2,266,871.23

2,266,871.23

PERSHING LLC USD/FED912828WT3 US TREASURY N/B 01 Jul 20160.875%   15 Jul 2017 07 Jul 2016

950,000.000 3,973.56100.394532Local1.000000
100.394532 3,973.56 143.06Base

143.06
0.00
0.00 953,891.11

953,891.11

PERSHING LLC USD/FED912828WZ9 US TREASURY N/B 01 Jul 20161.75%   30 Apr 2022 07 Jul 2016

1,550,000.000 5,012.23103.382812Local1.000000
103.382812 5,012.23 240.37Base

240.37
0.00
0.00 1,602,673.96

1,602,673.96

PERSHING LLC USD/FED912828XA3 US TREASURY N/B 01 Jul 20161%   15 May 2018 07 Jul 2016

850,000.000 1,224.18100.753906Local1.000000
100.753906 1,224.18 128.46Base

128.46
0.00
0.00 856,536.66

856,536.66

PERSHING LLC USD/FED912828XB1 US TREASURY N/B 01 Jul 20162.125%   15 May 2025 07 Jul 2016

2,850,000.000 8,722.32106.042969Local1.000000
106.042969 8,722.32 453.33Base

453.33
0.00
0.00 3,022,677.94

3,022,677.94

PERSHING LLC USD/FED912828XD7 US TREASURY N/B 01 Jul 20161.875%   31 May 2022 07 Jul 2016

1,225,000.000 2,321.98104.085937Local1.000000
104.085937 2,321.98 191.26Base

191.26
0.00
0.00 1,275,243.99

1,275,243.99

PERSHING LLC USD/FED912828XF2 US TREASURY N/B 01 Jul 20161.125%   15 Jun 2018 07 Jul 2016

1,100,000.000 743.85101.015625Local1.000000
101.015625 743.85 166.68Base

166.68
0.00
0.00 1,111,338.56

1,111,338.56
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PERSHING LLC USD/FED912828XG0 US TREASURY N/B 01 Jul 20162.125%   30 Jun 2022 07 Jul 2016

1,300,000.000 525.48105.515625Local1.000000
105.515625 525.48 205.76Base

205.76
0.00
0.00 1,371,908.89

1,371,908.89

PERSHING LLC USD/FED912828XP0 US TREASURY N/B 01 Jul 20160.625%   31 Jul 2017 07 Jul 2016

1,350,000.000 3,662.43100.136719Local1.000000
100.136719 3,662.43 202.78Base

202.78
0.00
0.00 1,352,048.48

1,352,048.48

PERSHING LLC USD/FED912828XQ8 US TREASURY N/B 01 Jul 20162%   31 Jul 2022 07 Jul 2016

1,225,000.000 10,634.62104.765625Local1.000000
104.765625 10,634.62 192.51Base

192.51
0.00
0.00 1,283,571.42

1,283,571.42

PERSHING LLC USD/DTC913017BQ1 UNITED TECHNOLOGIES CORP 05 Jul 20166.125%   01 Feb 2019 08 Jul 2016

50,000.000 1,335.59112.587000Local1.000000
112.587000 1,335.59 28.15Base

28.15
0.00
0.00 56,321.65

56,321.65

PERSHING LLC USD/DTC91324PCL4 UNITEDHEALTH GROUP INC 05 Jul 20161.9%   16 Jul 2018 08 Jul 2016

50,000.000 453.89101.745000Local1.000000
101.745000 453.89 25.44Base

25.44
0.00
0.00 50,897.94

50,897.94

PERSHING LLC USD/DTC91324PCM2 UNITEDHEALTH GROUP INC 01 Jul 20162.7%   15 Jul 2020 07 Jul 2016

25,000.000 322.50104.515000Local1.000000
104.515000 322.50 13.06Base

13.06
0.00
0.00 26,141.81

26,141.81

PERSHING LLC USD/DTC91324PCT7 UNITEDHEALTH GROUP INC 01 Jul 20161.7%   15 Feb 2019 07 Jul 2016

50,000.000 311.67101.268000Local1.000000
101.268000 311.67 25.32Base

25.32
0.00
0.00 50,659.32

50,659.32

PERSHING LLC USD/DTC913366EP1 UNIV OF CALIFORNIA CA RGTS MED 05 Jul 20166.548%   15 May 2048 08 Jul 2016

75,000.000 723.01149.678000Local
75,000.000

1.000000
149.678000 723.01 56.13Base

56.13
0.00
0.00 112,314.63

112,314.63

PERSHING LLC USD/DTC91911TAE3 VALE OVERSEAS LIMITED 06 Jul 20168.25%   17 Jan 2034 11 Jul 2016

50,000.000 1,993.75105.437000Local1.000000 26.36 0.00 52,744.86
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105.437000 1,993.75 26.36Base 0.00 52,744.86

PERSHING LLC USD/DTC92276MBA2 VENTAS REALTY LP/CAP CRP 05 Jul 20162%   15 Feb 2018 08 Jul 2016

75,000.000 595.83100.678000Local1.000000
100.678000 595.83 37.75Base

37.75
0.00
0.00 75,546.25

75,546.25

PERSHING LLC USD/DTC92343VBQ6 VERIZON COMMUNICATIONS 01 Jul 20164.5%   15 Sep 2020 07 Jul 2016

75,000.000 1,050.00111.513000Local1.000000
111.513000 1,050.00 41.82Base

41.82
0.00
0.00 83,676.57

83,676.57

PERSHING LLC USD/DTC92826CAA0 VISA INC 05 Jul 20161.2%   14 Dec 2017 08 Jul 2016

175,000.000 140.00100.539000Local1.000000
100.539000 140.00 87.97Base

87.97
0.00
0.00 176,031.22

176,031.22

PERSHING LLC USD/DTC92857WBE9 VODAFONE GROUP PLC 05 Jul 20161.5%   19 Feb 2018 08 Jul 2016

50,000.000 289.58100.326000Local1.000000
100.326000 289.58 25.08Base

25.08
0.00
0.00 50,188.08

50,188.08

PERSHING LLC USD/DTC931142DF7 WAL MART STORES INC 05 Jul 20161.125%   11 Apr 2018 08 Jul 2016

50,000.000 135.94100.654000Local1.000000
100.654000 135.94 25.16Base

25.16
0.00
0.00 50,352.16

50,352.16

PERSHING LLC USD/DTC931142DJ9 WAL MART STORES INC 05 Jul 20161.95%   15 Dec 2018 08 Jul 2016

50,000.000 62.29102.776000Local1.000000
102.776000 62.29 25.69Base

25.69
0.00
0.00 51,413.69

51,413.69

PERSHING LLC USD/DTC931427AB4 WALGREENS BOOTS ALLIANCE 06 Jul 20164.5%   18 Nov 2034 11 Jul 2016

50,000.000 331.25108.332000Local1.000000
108.332000 331.25 27.08Base

27.08
0.00
0.00 54,193.08

54,193.08

PERSHING LLC USD/DTC942683AG8 ACTAVIS INC 05 Jul 20161.875%   01 Oct 2017 08 Jul 2016

50,000.000 252.60100.578000Local1.000000
100.578000 252.60 25.14Base

25.14
0.00
0.00 50,314.14

50,314.14

PERSHING LLC USD/DTC94973VBH9 ANTHEM INC 01 Jul 20162.25%   15 Aug 2019 07 Jul 2016
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75,000.000 665.62101.198000Local1.000000
101.198000 665.62 37.95Base

37.95
0.00
0.00 75,936.45

75,936.45

PERSHING LLC USD/DTC94974BFQ8 WELLS FARGO + COMPANY 01 Jul 20162.15%   15 Jan 2019 07 Jul 2016

50,000.000 513.61102.353000Local1.000000
102.353000 513.61 25.59Base

25.59
0.00
0.00 51,202.09

51,202.09

PERSHING LLC USD/DTC94974BFR6 WELLS FARGO + COMPANY 01 Jul 20163%   22 Jan 2021 07 Jul 2016

75,000.000 1,031.25105.277000Local1.000000
105.277000 1,031.25 39.48Base

39.48
0.00
0.00 78,997.23

78,997.23

PERSHING LLC USD/DTC961214CF8 WESTPAC BANKING CORP 06 Jul 20162.25%   17 Jan 2019 11 Jul 2016

50,000.000 543.75102.277000Local1.000000
102.277000 543.75 25.57Base

25.57
0.00
0.00 51,164.07

51,164.07

PERSHING LLC USD/DTC961214CM3 WESTPAC BANKING CORP 05 Jul 20161.55%   25 May 2018 08 Jul 2016

175,000.000 323.99100.714000Local1.000000
100.714000 323.99 88.12Base

88.12
0.00
0.00 176,337.62

176,337.62

PERSHING LLC USD/DTC96950FAD6 WILLIAMS PARTNERS LP 06 Jul 20165.25%   15 Mar 2020 11 Jul 2016

50,000.000 845.83103.348000Local1.000000
103.348000 845.83 25.84Base

25.84
0.00
0.00 51,699.84

51,699.84

PERSHING LLC USD/DTC98956PAF9 ZIMMER BIOMET HOLDINGS 06 Jul 20163.55%   01 Apr 2025 11 Jul 2016

50,000.000 493.06104.958000Local1.000000
104.958000 493.06 26.24Base

26.24
0.00
0.00 52,505.24

52,505.24

886,167.66147,705,669.580 Local
886,167.66650,000.000 Base

30,157.88
30,157.88

0.00
0.00

157,151,736.11
157,151,736.11

US DOLLAR Total

FIXED INCOME  Total
147,705,669.580

650,000.000 Base 886,167.66 30,157.88 0.00 157,151,736.11
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

309,371,822.460.0030,157.88886,167.66

299,745,975.820

650,000.000

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 3299



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

FUTURE BUY TO CLOSE
AUSTRALIAN DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITHADI0H1J69 SPI 200 FUTURES   SEP16 01 Jul 2016XSFE 20160915

19.000 5,221.684211Local1.336095
3,908.168365 49.77Base

66.50
475.000

2,398,335.13
1,762,776.603

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

8.000 5,218.125000Local1.326700
3,933.161227 21.10Base

28.00
200.000

1,009,825.32
742,221.734

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

3.000 5,187.333333Local1.341292
3,867.415397 7.83Base

10.50
75.000

378,684.49
278,333.155

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

1.000 5,152.000000Local1.331735
3,868.637529 2.63Base

3.50
25.000

126,228.16
92,777.726

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

11.000 5,170.000000Local1.323101
3,907.487032 29.10Base

38.50
275.000

1,388,509.81
1,020,554.879

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

1.000 5,190.000000Local1.335559
3,886.013272 2.62Base

3.50
25.000

126,228.16
92,777.727

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

172.000 5,091.744186Local1.335559
3,812.444217 450.75Base

602.00
4,300.000

21,711,244.31
15,957,767.108

ADI0H1J69 Total

752.50 27,139,055.38215.000 Local

563.80 19,947,208.89Base5,375.000

Books Closed Prepared by State StreetPage 3300



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

215.000 Local
Base

752.50
563.80

27,139,055.38
19,947,208.895,375.000

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITHADI0JKMX2 S+P/TSX 60 IX FUT SEP16 06 Jul 2016XMOD 20160915

6.000 821.200000Local1.300500
631.449443 18.45Base

24.00
1,200.000

961,345.50
734,384.104

6.000 Local
Base

24.00
18.45

961,345.50
734,384.101,200.000

CANADIAN DOLLAR Total

EURO CURRENCY

FRANCE

MERRILL LYNCH PIERCE FENNER + SMITHADI0M5JB3 CAC40 10 EURO FUT JUL16 01 Jul 2016XPAR 20160715

55.000 4,263.090909Local0.897143
4,751.852167 153.26Base

137.50
550.000

2,247,083.68
2,483,475.804

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

2.000 4,246.000000Local0.897384
4,731.530761 5.57Base

5.00
20.000

81,712.13
90,308.215

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

1.000 4,159.000000Local0.902894
4,606.299300 2.77Base

2.50
10.000

40,856.07
45,154.116

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

1.000 4,118.000000Local0.903832
4,556.156454 2.77Base

2.50
10.000

40,856.07
45,154.107

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

5.000 4,107.500000Local0.906125
4,533.039040 13.80Base

12.50
50.000

204,280.33
225,770.538

ADI0M5JB3 Total

Books Closed Prepared by State StreetPage 3301
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September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

160.00 2,614,788.2864.000 Local

178.17 2,889,862.75Base640.000

2,614,788.28160.0064.000 Local
FRANCE Total

2,889,862.75178.17Base640.000

GERMANY

MERRILL LYNCH PIERCE FENNER + SMITHADI0JWDP3 EURO STOXX 50     SEP16 01 Jul 2016XEUR 20160916

148.000 2,875.993243Local0.897143
3,205.724442 329.94Base

296.00
1,480.000

4,060,208.60
4,487,340.604

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

1.000 2,870.000000Local0.897384
3,198.184946 2.23Base

2.00
10.000

27,433.84
30,319.876

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

4.000 2,860.500000Local0.897384
3,187.598620 8.91Base

8.00
40.000

109,735.37
121,279.475

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

2.000 2,804.000000Local0.902894
3,105.569425 4.43Base

4.00
20.000

54,867.68
60,639.747

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

2.000 2,759.000000Local0.902975
3,055.455577 4.43Base

4.00
20.000

54,867.68
60,639.748

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

2.000 2,772.000000Local0.903832
3,066.941644 4.43Base

4.00
20.000

54,867.69
60,639.749

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

13.000 2,767.000000Local0.906125
3,053.662574 28.69Base

26.00
130.000

356,639.95
394,158.2910

ADI0JWDP3 Total

Books Closed Prepared by State StreetPage 3302



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

344.00 4,718,620.81172.000 Local

383.06 5,215,017.45Base1,720.000

MERRILL LYNCH PIERCE FENNER + SMITHADI0KPNQ3 DAX INDEX FUTURE  SEP16 01 Jul 2016XEUR 20160916

8.000 9,746.500000Local0.897143
10,863.931391 22.29Base

20.00
200.000

1,883,121.13
2,081,224.574

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

1.000 9,387.000000Local0.906125
10,359.497862 2.76Base

2.50
25.000

235,390.14
260,153.075

ADI0KPNQ3 Total

22.50 2,118,511.279.000 Local

25.05 2,341,377.64Base225.000

6,837,132.08366.50181.000 Local
GERMANY Total

7,556,395.09408.11Base1,945.000

245.000 Local
Base

526.50
586.28

9,451,920.36
10,446,257.842,585.000

EURO CURRENCY Total

HONG KONG DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITHADI0MYFN8 HANG SENG IDX FUT JUL16 05 Jul 2016XHKF 20160728

4.000 20,810.250000Local7.759000
2,682.078876 18.04Base

140.00
200.000

4,021,965.72
518,344.654

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

11.000 21,087.454500Local7.757700
2,718.261147 49.63Base

385.00
550.000

11,060,405.73
1,425,447.793

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

2.000 20,342.000000Local7.758300
2,621.966152 9.02Base

70.00
100.000

2,010,982.86
259,172.325

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

Books Closed Prepared by State StreetPage 3303



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

13.000 20,600.000000Local7.758150
2,655.272198 58.65Base

455.00
650.000

13,071,388.59
1,684,620.118

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

1.000 20,658.000000Local7.758700
2,662.559449 4.51Base

35.00
50.000

1,005,491.43
129,586.166

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

127.000 20,270.023600Local7.758700
2,612.554113 572.91Base

4,445.00
6,350.000

127,697,411.61
16,457,442.627

ADI0MYFN8 Total

5,530.00 158,867,645.94158.000 Local

712.76 20,474,613.65Base7,900.000

158.000 Local
Base

5,530.00
712.76

158,867,645.94
20,474,613.657,900.000

HONG KONG DOLLAR Total

JAPANESE YEN

MERRILL LYNCH PIERCE FENNER + SMITHADI0KK4L6 TOPIX INDX FUTR   SEP16 01 Jul 2016XOSE 20160908

39.000 1,253.641026Local102.555000
12.224085 456.34Base

46,800.00
390,000.000

477,607,746.00
4,650,513.593

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

17.000 1,257.970588Local102.515000
12.271088 199.00Base

20,400.00
170,000.000

208,187,992.00
2,027,146.954

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

6.000 1,253.250000Local101.585000
12.336959 70.88Base

7,200.00
60,000.000

73,478,115.00
715,463.635

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016 CANCEL

-6.000 1,253.250000Local101.585000
12.336959 -70.88Base

-7,200.00
-60,000.000

-73,478,115.00
-715,463.635

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

Books Closed Prepared by State StreetPage 3304



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

3.000 1,226.833333Local101.145000
12.129451 35.59Base

3,600.00
30,000.000

36,739,057.00
357,731.816

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016 CANCEL

-3.000 1,226.833333Local101.145000
12.129451 -35.59Base

-3,600.00
-30,000.000

-36,739,057.00
-357,731.816

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

21.000 1,227.500000Local100.665000
12.193910 250.34Base

25,200.00
210,000.000

257,173,402.00
2,504,122.709

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016 CANCEL

-21.000 1,227.500000Local100.665000
12.193910 -250.34Base

-25,200.00
-210,000.000

-257,173,402.00
-2,504,122.709

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

1.000 1,230.500000Local100.745000
12.214006 11.91Base

1,200.00
10,000.000

12,246,352.00
119,243.947

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016 CANCEL

-1.000 1,230.500000Local100.745000
12.214006 -11.91Base

-1,200.00
-10,000.000

-12,246,352.00
-119,243.947

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

6.000 1,253.083333Local101.585000
12.335319 70.88Base

7,200.00
60,000.000

73,478,115.00
715,463.6310

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

355.000 1,238.618310Local100.745000
12.294588 4,228.50Base

426,000.00
3,550,000.000

4,347,455,123.00
42,331,598.098

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016 CANCEL

-355.000 1,238.618310Local100.745000
12.294588 -4,228.50Base

-426,000.00
-3,550,000.000

-4,347,455,123.00
-42,331,598.098

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

3.000 1,226.833333Local101.145000 3,600.00 36,739,057.00

Books Closed Prepared by State StreetPage 3305
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GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

12.129451 35.59Base30,000.000 357,731.8111

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

1.000 1,230.500000Local100.745000
12.214006 11.91Base

1,200.00
10,000.000

12,246,352.00
119,243.9412

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

355.000 1,238.618310Local100.745000
12.294588 4,228.50Base

426,000.00
3,550,000.000

4,347,455,123.00
42,331,598.0913

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

21.000 1,227.500000Local100.665000
12.193910 250.34Base

25,200.00
210,000.000

257,173,402.00
2,504,122.7014

ADI0KK4L6 Total

530,400.00 5,412,887,787.00442.000 Local

5,252.56 52,705,820.71Base4,420,000.000

442.000 Local
Base

530,400.00
5,252.56

5,412,887,787.00
52,705,820.714,420,000.000

JAPANESE YEN Total

POUND STERLING

MERRILL LYNCH PIERCE FENNER + SMITHADI0JKM38 FTSE 100 IDX FUT  SEP16 01 Jul 2016IFLL 20160916

61.000 6,477.295082Local0.752955
8,602.499594 162.03Base

122.00
610.000

3,704,531.75
4,923,135.884

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

2.000 6,498.250000Local0.751936
8,642.025385 5.32Base

4.00
20.000

121,460.06
161,414.295

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

1.000 6,486.500000Local0.767990
8,446.073517 2.60Base

2.00
10.000

60,730.03
80,707.156

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

1.000 6,423.000000Local0.774144 2.00 60,730.03

Books Closed Prepared by State StreetPage 3306
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GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

8,296.906002 2.58Base10.000 80,707.157

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

1.000 6,484.000000Local0.773844
8,378.949762 2.58Base

2.00
10.000

60,730.03
80,707.148

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

6.000 6,475.000000Local0.773844
8,367.319511 15.51Base

12.00
60.000

364,380.16
484,242.879

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016 CANCEL

-6.000 6,475.000000Local0.773844
8,367.319511 -15.51Base

-12.00
-60.000

-364,380.16
-484,242.879

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

6.000 6,475.000000Local0.773156
8,374.765248 15.52Base

12.00
60.000

364,380.16
484,242.8710

ADI0JKM38 Total

144.00 4,372,562.0672.000 Local

190.63 5,810,914.48Base720.000

72.000 Local
Base

144.00
190.63

4,372,562.06
5,810,914.48720.000

POUND STERLING Total

SWEDISH KRONA

MERRILL LYNCH PIERCE FENNER + SMITHADI0M2PG2 OMXS30 IND FUTURE JUL16 01 Jul 2016XSTO 20160715

145.000 1,331.006900Local8.430650
157.877139 257.99Base

2,175.00
14,500.000

18,559,573.70
2,172,946.865

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

3.000 1,327.833300Local8.434750
157.424144 5.34Base

45.00
300.000

383,991.18
44,957.526

MERRILL LYNCH PIERCE FENNER + SMITH04 Jul 2016

1.000 1,333.750000Local8.434750 15.00 127,997.06

Books Closed Prepared by State StreetPage 3307
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GLOBAL FIXED TRANSITIONPurchase Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

158.125611 1.78Base100.000 14,985.847

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

2.000 1,304.000000Local8.531000
152.854296 3.52Base

30.00
200.000

255,994.12
29,971.688

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

2.000 1,285.000000Local8.531300
150.621828 3.52Base

30.00
200.000

255,994.12
29,971.689

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

3.000 1,303.250000Local8.576000
151.964785 5.25Base

45.00
300.000

383,991.18
44,957.5210

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

12.000 1,300.562500Local8.601200
151.207099 20.93Base

180.00
1,200.000

1,535,964.72
179,830.0911

ADI0M2PG2 Total

2,520.00 21,503,506.08168.000 Local

298.33 2,517,621.19Base16,800.000

168.000 Local
Base

2,520.00
298.33

21,503,506.08
2,517,621.1916,800.000

SWEDISH KRONA Total

US DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITHADI0KPN67 RUSSELL 2000 MINI SEP16 01 Jul 2016IFUS 20160916

109.000 1,153.799083Local1.000000
1,153.799083 218.00Base

218.00
10,900.000

12,013,786.44
12,013,786.444

MERRILL LYNCH PIERCE FENNER + SMITH05 Jul 2016

56.000 1,133.155357Local1.000000
1,133.155357 112.00Base

112.00
5,600.000

6,172,220.56
6,172,220.565

MERRILL LYNCH PIERCE FENNER + SMITH06 Jul 2016

31.000 1,136.222581Local1.000000 62.00 3,416,764.95

Books Closed Prepared by State StreetPage 3308
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

1,136.222581 62.00Base3,100.000 3,416,764.956

MERRILL LYNCH PIERCE FENNER + SMITH07 Jul 2016

17.000 1,150.164706Local1.000000
1,150.164706 34.00Base

34.00
1,700.000

1,873,709.81
1,873,709.817

MERRILL LYNCH PIERCE FENNER + SMITH08 Jul 2016

22.000 1,157.368182Local1.000000
1,157.368182 44.00Base

44.00
2,200.000

2,424,800.93
2,424,800.938

ADI0KPN67 Total

470.00 25,901,282.69235.000 Local

470.00 25,901,282.69Base23,500.000

235.000 Local
Base

470.00
470.00

25,901,282.69
25,901,282.6923,500.000

US DOLLAR Total

FUTURE BUY TO CLOSE  Total
1,541.000

4,478,080.000 Base 8,092.81 138,538,103.55

138,538,103.558,092.81

1,541.000

FUTURE PURCHASE Total

4,478,080.000 Base

Books Closed Prepared by State StreetPage 3309
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Jul 20161.000% 31 Dec 2030 05 Jul 2016

STIF FUND

34,619,542.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,619,542.99

34,619,542.99

STATE STREET BANK AND TRUST USD/CSW06 Jul 201631 Dec 2030 06 Jul 2016

STIF FUND

81,149,459.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,149,459.71

81,149,459.71

STATE STREET BANK AND TRUST USD/CSW07 Jul 201631 Dec 2030 07 Jul 2016

STIF FUND

51,894,401.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,894,401.94

51,894,401.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Jul 20160.499% 31 Dec 2030 08 Jul 2016

STIF FUND

2,077,636.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,077,636.23

2,077,636.23

STATE STREET BANK AND TRUST USD/CSW18 Jul 201631 Dec 2030 18 Jul 2016

STIF FUND

135,897,019.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 135,897,019.12

135,897,019.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Jul 20160.504% 31 Dec 2030 21 Jul 2016

STIF FUND

1,728,546.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,728,546.72

1,728,546.72

STATE STREET BANK AND TRUST USD/CSW02 Aug 201631 Dec 2030 02 Aug 2016

STIF FUND

198,074.800 0.00100.000000Local1.000000 0.00 0.00 198,074.80
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FUND:
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 198,074.80

STATE STREET BANK AND TRUST USD/CSW04 Aug 201631 Dec 2030 04 Aug 2016

STIF FUND

54,702.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,702.59

54,702.59

STATE STREET BANK AND TRUST USD/CSW12 Aug 201631 Dec 2030 12 Aug 2016

STIF FUND

0.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.96

0.96

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

3.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3.73

3.73

STATE STREET BANK AND TRUST USD/CSW22 Sep 201631 Dec 2030 22 Sep 2016

STIF FUND

8,428,123.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,428,123.43

8,428,123.43
86199E9B7 Total

0.00 0.000.00 316,047,512.22316,047,512.220 Local

0.00 0.00 0.00 316,047,512.22Base

0.00316,047,512.220 Local
0.00Base

0.00
0.00

0.00
0.00

316,047,512.22
316,047,512.22

US DOLLAR Total

CASH EQUIVALENTS  Total
316,047,512.220

Base 0.00 0.00 0.00 316,047,512.22

EQUITY
AUSTRALIAN DOLLAR
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8671070902 TASSAL GROUP LTD 01 Jul 2016COMMON STOCK 05 Jul 2016

134,696.000 0.004.044300Local1.336541
3.025945 0.00 203.79Base

272.38
0.00
0.00 544,478.65

407,378.94

RIGHTS SOLD AUD/AU8ACI0NF519 VOCUS COMMUNICATIONS LTD 07 Jul 2016RIGHT 12 Jul 2016

405.000 0.000.625283Local1.335559
0.468181 0.00 0.00Base

0.00
0.00
0.00 253.24

189.61

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B1978V907 EMECO HOLDINGS LTD 01 Jul 2016COMMON STOCK 05 Jul 2016

848,296.000 0.000.030100Local1.336541
0.022521 0.00 9.55Base

12.77
0.00
0.00 25,520.94

19,094.77

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8B3WS5W902 VOCUS COMMUNICATIONS LTD 04 Jul 2016COMMON STOCK 06 Jul 2016

3,611.000 0.008.870000Local1.336095
6.638749 0.00 11.98Base

16.01
0.00
0.00 32,013.56

23,960.54

0.00987,008.000 Local
0.00Base

301.16
225.32

0.00
0.00

602,266.39
450,623.86

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

XP INVESTIMENTOS CCTVM SA BRL/BR3203699905 BRF SA 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

5,000.000 0.0045.638800Local3.241700
14.078662 0.00 35.20Base

114.10
22.87
74.14 228,005.76

70,335.24

XP INVESTIMENTOS CCTVM SA BRL/BR3219628005 VALE SA 01 Jul 2016COMMON STOCK 06 Jul 2016

7,800.000 0.0016.080400Local3.241700
4.960484 0.00 19.34Base

62.71
12.57
40.75 125,323.66

38,659.86

XP INVESTIMENTOS CCTVM SA BRL/BR3220015903 CIA PARANAENSE DE ENERGI PFB 01 Jul 2016PREFERENCE 06 Jul 2016

800.000 0.0029.045000Local3.241700
8.959805 0.00 3.58Base

11.62
2.33
7.55 23,216.83

7,161.93

XP INVESTIMENTOS CCTVM SA BRL/BR3225712900 VALE SA PREF 01 Jul 2016PREFERENCE 06 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

18,000.000 0.0012.868400Local3.241700
3.969646 0.00 35.73Base

115.82
23.21
75.25 231,440.13

71,394.68

XP INVESTIMENTOS CCTVM SA BRL/BR3229256904 TIM PARTICIPACOES SA 01 Jul 2016COMMON STOCK 06 Jul 2016

6,200.000 0.006.863700Local3.241700
2.117315 0.00 6.56Base

21.28
4.27

13.83 42,519.83
13,116.52

XP INVESTIMENTOS CCTVM SA BRL/BR3230844003 CENTRAIS ELETRICAS BRAS PR B 01 Jul 2016PREFERENCE 06 Jul 2016

2,500.000 0.0017.621200Local3.241700
5.435790 0.00 6.80Base

22.03
4.41

14.31 44,016.66
13,578.26

XP INVESTIMENTOS CCTVM SA BRL/BR3232859900 BANCO DO BRASIL S.A. 01 Jul 2016COMMON STOCK 06 Jul 2016

7,600.000 0.0017.030800Local3.241700
5.253663 0.00 19.96Base

64.72
12.97
42.05 129,327.31

39,894.90

XP INVESTIMENTOS CCTVM SA BRL/BR3245877006 ITAUSA INVESTIMENTOS ITAU PR 01 Jul 2016PREFERENCE 06 Jul 2016

32,700.000 0.007.531300Local3.241700
2.323256 0.00 37.99Base

123.14
24.68
80.01 246,070.36

75,907.81

XP INVESTIMENTOS CCTVM SA BRL/BR3251671905 LOJAS AMERICANAS SA PREF 01 Jul 2016PREFERENCE 06 Jul 2016

4,400.000 0.0016.290700Local3.241700
5.025357 0.00 11.06Base

35.84
7.18

23.29 71,619.95
22,093.33

XP INVESTIMENTOS CCTVM SA BRL/BR3264551904 GERDAU SA PREF 01 Jul 2016PREFERENCE 06 Jul 2016

13,000.000 0.005.929400Local3.241700
1.829102 0.00 11.89Base

38.54
7.72

25.04 77,018.62
23,758.71

XP INVESTIMENTOS CCTVM SA BRL/BR3268236908 PETROBRAS   PETROLEO BRAS 01 Jul 2016COMMON STOCK 06 Jul 2016

7,900.000 0.0011.502900Local3.241700
3.548416 0.00 14.02Base

45.44
9.11

29.52 90,797.95
28,009.36

XP INVESTIMENTOS CCTVM SA BRL/BR3268453008 PETROBRAS   PETROLEO BRAS PR 01 Jul 2016PREFERENCE 06 Jul 2016

53,800.000 0.009.445200Local3.241700
2.913656 0.00 78.38Base

254.08
50.93

165.09 507,732.59
156,625.41
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

XP INVESTIMENTOS CCTVM SA BRL/BR3283694909 KROTON EDUCACIONAL SA 01 Jul 2016COMMON STOCK 06 Jul 2016

10,000.000 0.0014.236000Local3.241700
4.391523 0.00 21.96Base

71.18
14.27
46.25 142,242.57

43,879.00

XP INVESTIMENTOS CCTVM SA BRL/BR3284097904 CCR SA 01 Jul 2016COMMON STOCK 06 Jul 2016

8,600.000 0.0016.826300Local3.241700
5.190579 0.00 22.32Base

72.35
14.50
47.01 144,586.82

44,602.16

XP INVESTIMENTOS CCTVM SA BRL/BR3294542907 WEG SA 01 Jul 2016COMMON STOCK 06 Jul 2016

7,400.000 0.0013.885300Local3.241700
4.283339 0.00 15.85Base

51.38
10.30
33.38 102,666.46

31,670.56

XP INVESTIMENTOS CCTVM SA BRL/BR3B00FM5901 BANCO BRADESCO SA PREF 01 Jul 2016PREFERENCE 06 Jul 2016

10,700.000 0.0025.121000Local3.241700
7.749329 0.00 41.46Base

134.40
26.94
87.33 268,572.97

82,849.42

XP INVESTIMENTOS CCTVM SA BRL/BR3B00FM8905 BANCO BRADESCO S.A. 01 Jul 2016COMMON STOCK 06 Jul 2016

16,400.000 0.0027.164100Local3.241700
8.379585 0.00 68.71Base

222.75
44.65

144.74 445,123.75
137,311.83

XP INVESTIMENTOS CCTVM SA BRL/BR3B014K5907 NATURA COSMETICOS SA 01 Jul 2016COMMON STOCK 06 Jul 2016

1,600.000 0.0025.711300Local3.241700
7.931425 0.00 6.35Base

20.57
4.12

13.37 41,104.14
12,679.81

XP INVESTIMENTOS CCTVM SA BRL/BR3B019KX905 CIA SIDERURGICA NACIONAL SA 01 Jul 2016COMMON STOCK 06 Jul 2016

5,000.000 0.007.815400Local3.241700
2.410896 0.00 6.03Base

19.54
3.92

12.70 39,044.76
12,044.53

XP INVESTIMENTOS CCTVM SA BRL/BR3B02GKF907 SUZANO PAPEL E CELULO PREF A 01 Jul 2016PREFERENCE 06 Jul 2016

3,000.000 0.0011.516300Local3.241700
3.552550 0.00 5.33Base

17.27
3.46

11.22 34,520.41
10,648.86

XP INVESTIMENTOS CCTVM SA BRL/BR3B031NN909 CPFL ENERGIA SA 01 Jul 2016COMMON STOCK 06 Jul 2016

1,300.000 0.0020.696900Local3.241700 13.45 8.74 26,883.78
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6.384582 0.00 4.15Base 2.70 8,293.11

XP INVESTIMENTOS CCTVM SA BRL/BR3B037HR904 ITAU UNIBANCO HOLDING S PREF 01 Jul 2016PREFERENCE 06 Jul 2016

23,700.000 0.0030.155100Local3.241700
9.302249 0.00 110.23Base

357.34
71.63

232.19 714,086.34
220,281.44

XP INVESTIMENTOS CCTVM SA BRL/BR3B04M7D902 FIBRIA CELULOSE SA 01 Jul 2016COMMON STOCK 06 Jul 2016

2,000.000 0.0021.612500Local3.241700
6.667027 0.00 6.67Base

21.61
4.33

14.04 43,189.35
13,323.06

XP INVESTIMENTOS CCTVM SA BRL/BR3B0774N903 BRASKEM SA PREF A 01 Jul 2016PREFERENCE 06 Jul 2016

1,100.000 0.0019.374500Local3.241700
5.976648 0.00 3.29Base

10.66
2.13
6.92 21,294.37

6,568.89

XP INVESTIMENTOS CCTVM SA BRL/BR3B07C76906 TRACTEBEL ENERGIA SA 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

2,600.000 0.0038.499600Local3.241700
11.876361 0.00 15.44Base

50.05
10.03
32.52 100,016.39

30,853.07

XP INVESTIMENTOS CCTVM SA BRL/BR3B0CGYD906 LOJAS RENNER S.A. 01 Jul 2016COMMON STOCK 06 Jul 2016

4,300.000 0.0023.834200Local3.241700
7.352377 0.00 15.81Base

51.24
10.27
33.30 102,402.52

31,589.14

XP INVESTIMENTOS CCTVM SA BRL/BR3B0FHTN905 ULTRAPAR PARTICIPACOES SA 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

2,100.000 0.0070.528100Local3.241700
21.756517 0.00 22.84Base

74.05
14.84
48.12 147,986.84

45,651.00

XP INVESTIMENTOS CCTVM SA BRL/BR3B0P72G900 COSAN SA INDUSTRIA COMERCIO 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

700.000 0.0033.798600Local3.241700
10.426196 0.00 3.65Base

11.83
2.37
7.69 23,639.50

7,292.32

XP INVESTIMENTOS CCTVM SA BRL/BR3B16FPG906 EMBRAER SA 01 Jul 2016COMMON STOCK 06 Jul 2016

4,800.000 0.0017.588100Local3.241700
5.425579 0.00 13.02Base

42.21
8.46

27.43 84,353.24
26,021.30

XP INVESTIMENTOS CCTVM SA BRL/BR3B17MHG909 CIA ENERGETICA DE SP PREF B 01 Jul 2016PREFERENCE 06 Jul 2016
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Comm Per Shr

2,200.000 0.0011.815500Local3.241700
3.644847 0.00 4.01Base

13.00
2.61
8.45 25,972.65

8,012.05

XP INVESTIMENTOS CCTVM SA BRL/BR3B1RYG5906 BR MALLS PARTICIPACOES SA 01 Jul 2016COMMON STOCK 06 Jul 2016

3,200.000 0.0013.039700Local3.241700
4.022488 0.00 6.43Base

20.86
4.18

13.56 41,692.62
12,861.34

XP INVESTIMENTOS CCTVM SA BRL/BR3B1V74X902 JBS SA 01 Jul 2016COMMON STOCK 06 Jul 2016

5,600.000 0.009.339800Local3.241700
2.881143 0.00 8.07Base

26.15
5.24

16.99 52,259.74
16,121.09

XP INVESTIMENTOS CCTVM SA BRL/BR3B1YBRG902 CIA ENERGETICA MINAS GER PRF 01 Jul 2016PREFERENCE 06 Jul 2016

6,800.000 0.007.226300Local3.241700
2.229170 0.00 7.58Base

24.57
4.92

15.96 49,098.31
15,145.85

XP INVESTIMENTOS CCTVM SA BRL/BR3B1YCHL900 CIA SANEAMENTO BASICO DE SP 01 Jul 2016COMMON STOCK 06 Jul 2016

2,400.000 0.0029.187100Local3.241700
9.003640 0.00 10.80Base

35.02
7.02

22.76 69,991.26
21,590.91

XP INVESTIMENTOS CCTVM SA BRL/BR3B27WY8904 DURATEX SA 01 Jul 2016COMMON STOCK 06 Jul 2016

3,800.000 0.008.554200Local3.241700
2.638801 0.00 5.01Base

16.25
3.26

10.56 32,479.15
10,019.17

XP INVESTIMENTOS CCTVM SA BRL/BR3B2QY96901 HYPERMARCAS SA 01 Jul 2016COMMON STOCK 06 Jul 2016

900.000 0.0023.494400Local3.241700
7.247555 0.00 3.26Base

10.57
2.12
6.87 21,127.52

6,517.42

XP INVESTIMENTOS CCTVM SA BRL/BR3B2RHNV906 BM+FBOVESPA SA 01 Jul 2016COMMON STOCK 06 Jul 2016

11,700.000 0.0017.974800Local3.241700
5.544868 0.00 32.44Base

105.15
21.08
68.33 210,131.68

64,821.45

XP INVESTIMENTOS CCTVM SA BRL/BR3B3ZCNF901 TELEFONICA BRASIL S.A. PREF 01 Jul 2016 0.01PREFERENCE 06 Jul 2016

3,600.000 0.0043.931700Local3.241700
13.552056 0.00 24.39Base

79.08
15.85
51.38 158,023.66

48,747.16
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Broker NameTrd Date Stl Date
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XP INVESTIMENTOS CCTVM SA BRL/BR3B4V5RY903 BANCO SANTANDER  BRASIL UNIT 01 Jul 2016UNIT 06 Jul 2016

3,500.000 0.0018.259700Local3.241700
5.632754 0.00 9.86Base

31.95
6.40

20.76 63,856.24
19,698.38

XP INVESTIMENTOS CCTVM SA BRL/BR3B55DVB907 CETIP SA MERCADOS ORGANIZADO 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

800.000 0.0043.702500Local3.241700
13.481352 0.00 5.39Base

17.48
3.50

11.36 34,933.16
10,776.19

XP INVESTIMENTOS CCTVM SA BRL/BR3B5VGS7904 CIA BRASILEIRA DE DIS PREF 01 Jul 2016 0.01PREFERENCE 06 Jul 2016

1,500.000 0.0046.844700Local3.241700
14.450659 0.00 10.84Base

35.13
7.04

22.83 70,209.09
21,658.11

XP INVESTIMENTOS CCTVM SA BRL/BR3B614LY900 CIELO SA 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

7,700.000 0.0033.987700Local3.241700
10.484530 0.00 40.36Base

130.85
26.23
85.03 261,489.41

80,664.28

XP INVESTIMENTOS CCTVM SA BRL/BR3B9N3SQ902 BB SEGURIDADE PARTICIPACOES 01 Jul 2016COMMON STOCK 06 Jul 2016

5,500.000 0.0027.922900Local3.241700
8.613659 0.00 23.69Base

76.79
15.39
49.90 153,449.26

47,336.05

XP INVESTIMENTOS CCTVM SA BRL/BR3BG7ZWY901 AMBEV SA 01 Jul 2016COMMON STOCK 06 Jul 2016

35,980.000 0.0019.101900Local3.241700
5.892556 0.00 106.01Base

343.64
68.88

223.29 686,719.43
211,839.29

XP INVESTIMENTOS CCTVM SA BRL/BR3BJ0K6Z901 KLABIN SA   UNIT 01 Jul 2016UNIT 06 Jul 2016

3,530.000 0.0015.657500Local3.241700
4.830027 0.00 8.53Base

27.64
5.54

17.96 55,225.38
17,035.93

0.00363,710.000 Local
0.00Base

3,145.33
970.29

2,043.77
630.43

6,285,462.42
1,938,940.18

BRAZILIAN REAL Total

CANADIAN DOLLAR

ITG CANADA CAD/CAN89154B953 TOTAL ENERGY SERVICES INC 05 Jul 2016 0.01COMMON STOCK 08 Jul 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6,400.000 0.0013.217700Local1.294850
10.207901 0.00 49.43Base

64.00
0.00
0.00 84,529.28

65,281.14

ITG CANADA CAD/CAN06 Jul 2016 0.0111 Jul 2016

25,700.000 0.0012.958500Local1.300500
9.964245 0.00 197.62Base

257.00
0.00
0.00 332,776.45

255,883.47
89154B953 Total

321.00 0.000.00 417,305.7332,100.000 Local

0.00 247.05 0.00 321,164.61Base

0.0032,100.000 Local
0.00Base

321.00
247.05

0.00
0.00

417,305.73
321,164.61

CANADIAN DOLLAR Total

EURO CURRENCY

AUSTRIA

UBS LIMITED EUR/AT3429537004 EVN AG 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

2,389.000 0.0010.195500Local0.897143
11.364409 0.00 13.58Base

12.18
0.00
0.00 24,344.87

27,136.00

UBS LIMITED EUR/AT304 Jul 2016 0.0106 Jul 2016

1,639.000 0.0010.154200Local0.897143
11.318374 0.00 9.27Base

8.32
0.00
0.00 16,634.41

18,541.54

UBS LIMITED EUR/AT305 Jul 2016 0.0107 Jul 2016

2,963.000 0.0010.150200Local0.902894
11.241851 0.00 16.66Base

15.04
0.00
0.00 30,060.00

33,292.94

UBS LIMITED EUR/AT306 Jul 2016 0.0108 Jul 2016

1,682.000 0.0010.056600Local0.902975
11.137185 0.00 9.37Base

8.46
0.00
0.00 16,906.74

18,723.38
429537004 Total

44.00 0.000.00 87,946.028,673.000 Local

0.00 48.88 0.00 97,693.86Base
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Comm Per Shr

UBS LIMITED EUR/AT3465145001 OMV AG 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

974.000 0.0025.138000Local0.898311
27.983627 0.00 13.63Base

12.24
0.00
0.00 24,472.17

27,242.42

UBS LIMITED EUR/AT3494340904 VOESTALPINE AG 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016

1,130.000 0.0029.800000Local0.898311
33.173366 0.00 18.75Base

16.84
0.00
0.00 33,657.16

37,467.16

UBS LIMITED EUR/AT3528983901 ERSTE GROUP BANK AG 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

2,251.000 0.0020.450000Local0.898311
22.764944 0.00 25.63Base

23.02
0.00
0.00 46,009.93

51,218.26

UBS LIMITED EUR/AT3B0704T905 RAIFFEISEN BANK INTERNATIONA 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

664.000 0.0011.300000Local0.898311
12.579162 0.00 4.17Base

3.75
0.00
0.00 7,499.45

8,348.39

UBS LIMITED EUR/AT3B1WVF6905 ANDRITZ AG 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016

1,225.000 0.0042.854200Local0.898311
47.705305 0.00 29.22Base

26.25
0.00
0.00 52,470.15

58,409.78

252,054.880.00126.100.0014,917.000 Local
AUSTRIA Total

280,379.870.00140.280.00Base

BELGIUM

UBS LIMITED EUR/BE5400500005 UMICORE 01 Jul 2016 0.03COMMON STOCK 05 Jul 2016

618.000 0.0046.584800Local0.898311
51.858209 0.00 16.02Base

14.39
0.00
0.00 28,775.02

32,032.36

UBS LIMITED EUR/BE5426211009 DELHAIZE GROUP 01 Jul 2016 0.05COMMON STOCK 05 Jul 2016

615.000 0.0095.120000Local0.898311
105.887605 0.00 32.56Base

29.25
0.00
0.00 58,469.55

65,088.32

UBS LIMITED EUR/BE5449774009 KBC GROEP NV 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016
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1,852.000 0.0044.380000Local0.898311
49.403826 0.00 45.75Base

41.10
0.00
0.00 82,150.66

91,450.13

UBS LIMITED EUR/BE5475531901 ANHEUSER BUSCH INBEV SA/NV 01 Jul 2016 0.07COMMON STOCK 05 Jul 2016

6,277.000 0.00117.350000Local0.898311
130.634045 0.00 409.99Base

368.30
0.00
0.00 736,237.65

819,579.91

UBS LIMITED EUR/BE5482110004 SOLVAY SA 01 Jul 2016 0.05COMMON STOCK EUR15.0 05 Jul 2016

861.000 0.0083.800000Local0.898311
93.286178 0.00 40.16Base

36.08
0.00
0.00 72,115.72

80,279.24

UBS LIMITED EUR/BE5559699905 UCB SA 01 Jul 2016 0.04COMMON STOCK 05 Jul 2016

566.000 0.0067.380300Local0.898311
75.007765 0.00 21.23Base

19.07
0.00
0.00 38,118.18

42,433.17

UBS LIMITED EUR/BE5709732903 GROUPE BRUXELLES LAMBERT SA 01 Jul 2016 0.04COMMON STOCK 05 Jul 2016

598.000 0.0073.980400Local0.898311
82.354997 0.00 24.62Base

22.12
0.00
0.00 44,218.16

49,223.67

UBS LIMITED EUR/BE5ACI009ZR8 COLRUYT SA 01 Jul 2016 0.03COMMON STOCK 05 Jul 2016

204.000 0.0049.880000Local0.898311
55.526427 0.00 5.67Base

5.09
0.00
0.00 10,170.43

11,321.72

UBS LIMITED EUR/BE5B00D9P907 PROXIMUS 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016

715.000 0.0028.650000Local0.898311
31.893186 0.00 11.40Base

10.24
0.00
0.00 20,474.51

22,792.23

UBS LIMITED EUR/BE5B0LKSK908 TELENET GROUP HOLDING NV 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016

233.000 0.0041.166000Local0.898311
45.826000 0.00 5.34Base

4.80
0.00
0.00 9,586.88

10,672.12

UBS LIMITED EUR/BE5B86S2N903 AGEAS 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016

602.000 0.0031.165000Local0.898311
34.692885 0.00 10.44Base

9.38
0.00
0.00 18,751.95

20,874.67
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1,119,068.710.00559.820.0013,141.000 Local
BELGIUM Total

1,245,747.540.00623.180.00Base

FRANCE

UBS LIMITED EUR/FR4400212908 BOUYGUES SA 01 Jul 2016 0.01COMMON STOCK EUR1. 05 Jul 2016

2,258.000 0.0026.052200Local0.898311
29.001315 0.00 32.74Base

29.41
0.00
0.00 58,796.46

65,452.23

UBS LIMITED EUR/FR4401225909 AIRBUS GROUP SE 01 Jul 2016 0.03COMMON STOCK EUR1.0 05 Jul 2016

4,852.000 0.0051.860000Local0.898311
57.730563 0.00 140.05Base

125.81
0.00
0.00 251,498.91

279,968.64

UBS LIMITED EUR/FR4403187909 VEOLIA ENVIRONNEMENT 01 Jul 2016 0.01COMMON STOCK EUR5. 05 Jul 2016

1,953.000 0.0019.525000Local0.898311
21.735234 0.00 21.23Base

19.07
0.00
0.00 38,113.26

42,427.69

UBS LIMITED EUR/FR4405780909 L OREAL 01 Jul 2016 0.10COMMON STOCK EUR.2 05 Jul 2016

2,029.000 0.00172.750000Local0.898311
192.305337 0.00 195.09Base

175.25
0.00
0.00 350,334.50

389,992.44

UBS LIMITED EUR/FR4406139907 CHRISTIAN DIOR SE 01 Jul 2016 0.08COMMON STOCK EUR2.0 05 Jul 2016

610.000 0.00145.750000Local0.898311
162.248932 0.00 49.48Base

44.45
0.00
0.00 88,863.05

98,922.37

UBS LIMITED EUR/FR4406141903 LVMH MOET HENNESSY LOUIS VUI 01 Jul 2016 0.08COMMON STOCK EUR.3 05 Jul 2016

2,351.000 0.00136.400000Local0.898311
151.840510 0.00 178.49Base

160.34
0.00
0.00 320,516.06

356,798.55

UBS LIMITED EUR/FR4416279008 THALES SA 01 Jul 2016 0.04COMMON STOCK EUR3. 05 Jul 2016

760.000 0.0075.470000Local0.898311
84.013220 0.00 31.93Base

28.68
0.00
0.00 57,328.52

63,818.12

UBS LIMITED EUR/FR4416343002 CAPGEMINI 01 Jul 2016 0.04COMMON STOCK EUR8.0 05 Jul 2016
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1,013.000 0.0078.440000Local0.898311
87.319425 0.00 44.23Base

39.73
0.00
0.00 79,419.99

88,410.35

UBS LIMITED EUR/FR4417841004 CASINO GUICHARD PERRACHON 01 Jul 2016 0.03COMMON STOCK EUR1.53 05 Jul 2016

585.000 0.0050.660000Local0.898311
56.394723 0.00 16.50Base

14.82
0.00
0.00 29,621.28

32,974.42

UBS LIMITED EUR/FR4419689906 INGENICO GROUP 01 Jul 2016 0.06COMMON STOCK EUR1.0 05 Jul 2016

533.000 0.00105.382400Local0.898311
117.311711 0.00 31.26Base

28.08
0.00
0.00 56,140.74

62,495.88

UBS LIMITED EUR/FR4438042905 PUBLICIS GROUPE 01 Jul 2016 0.03COMMON STOCK EUR.4 05 Jul 2016

1,484.000 0.0060.900000Local0.898311
67.793893 0.00 50.31Base

45.19
0.00
0.00 90,330.41

100,555.83

UBS LIMITED EUR/FR4454721002 LAGARDERE SCA 01 Jul 2016 0.01COMMON STOCK EUR6.1 05 Jul 2016

577.000 0.0019.749200Local0.898311
21.984814 0.00 6.35Base

5.70
0.00
0.00 11,389.59

12,678.89

UBS LIMITED EUR/FR4455440909 ICADE 01 Jul 2016 0.04REIT 05 Jul 2016

375.000 0.0064.058300Local0.898311
71.309713 0.00 13.37Base

12.01
0.00
0.00 24,009.85

26,727.77

UBS LIMITED EUR/FR4458836004 MICHELIN (CGDE) 01 Jul 2016 0.05COMMON STOCK EUR2. 05 Jul 2016

2,827.000 0.0085.699798Local0.898311
95.401034 0.00 134.85Base

121.14
0.00
0.00 242,152.19

269,563.87

UBS LIMITED EUR/FR4468232004 PERNOD RICARD SA 01 Jul 2016 0.06COMMON STOCK EUR1.55 05 Jul 2016

1,755.000 0.00100.350000Local0.898311
111.709642 0.00 98.03Base

88.06
0.00
0.00 176,026.19

195,952.39

UBS LIMITED EUR/FR4471279901 RENAULT SA 01 Jul 2016 0.04COMMON STOCK EUR3.81 05 Jul 2016

2,896.000 0.0068.940000Local0.898311
76.744023 0.00 111.13Base

99.83
0.00
0.00 199,550.41

222,139.56
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UBS LIMITED EUR/FR4474171006 REMY COINTREAU 01 Jul 2016 0.04COMMON STOCK EUR1.6 05 Jul 2016

195.000 0.0077.677400Local0.898311
86.470499 0.00 8.43Base

7.57
0.00
0.00 15,139.52

16,853.32

UBS LIMITED EUR/FR4483477907 VIVENDI 01 Jul 2016 0.01COMMON STOCK EUR5.5 05 Jul 2016

9,690.000 0.0017.005000Local0.898311
18.929970 0.00 91.72Base

82.39
0.00
0.00 164,696.06

183,339.69

UBS LIMITED EUR/FR4487416901 TECHNIP SA 01 Jul 2016 0.03COMMON STOCK EUR.762 05 Jul 2016

832.000 0.0048.926800Local0.898311
54.465324 0.00 22.65Base

20.35
0.00
0.00 40,686.75

45,292.50

UBS LIMITED EUR/FR4525397907 HERMES INTERNATIONAL 01 Jul 2016 0.19COMMON STOCK 05 Jul 2016

307.000 0.00337.282600Local0.898311
375.463063 0.00 57.63Base

51.77
0.00
0.00 103,493.99

115,209.53

UBS LIMITED EUR/FR4529878902 SOCIETE BIC SA 01 Jul 2016 0.07COMMON STOCK EUR3.82 05 Jul 2016

195.000 0.00127.200000Local0.898311
141.599068 0.00 13.80Base

12.40
0.00
0.00 24,791.60

27,598.01

UBS LIMITED EUR/FR4533004909 DASSAULT SYSTEMES SA 01 Jul 2016 0.04COMMON STOCK EUR.5 05 Jul 2016

1,034.000 0.0068.454900Local0.898311
76.204010 0.00 39.40Base

35.39
0.00
0.00 70,746.98

78,755.55

UBS LIMITED EUR/FR4548991900 LISI 01 Jul 2016 0.01COMMON STOCK EUR.4 05 Jul 2016

2,070.000 0.0023.118100Local0.898311
25.735074 0.00 26.64Base

23.93
0.00
0.00 47,830.54

53,244.97

UBS LIMITED EUR/FR4550507909 KERING 01 Jul 2016 0.08COMMON STOCK EUR4. 05 Jul 2016

674.000 0.00148.150000Local0.898311
164.920612 0.00 55.58Base

49.93
0.00
0.00 99,803.17

111,100.91

UBS LIMITED EUR/FR4554398909 CNP ASSURANCES 01 Jul 2016 0.01COMMON STOCK EUR1. 05 Jul 2016

1,697.000 0.0013.500000Local0.898311 11.45 0.00 22,898.05
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15.028203 0.00 12.75Base 0.00 25,490.11

UBS LIMITED EUR/FR4564156909 CARREFOUR SA 01 Jul 2016 0.01COMMON STOCK EUR2.5 05 Jul 2016

4,790.000 0.0022.345000Local0.898311
24.874459 0.00 59.58Base

53.52
0.00
0.00 106,979.03

119,089.08

UBS LIMITED EUR/FR4565478906 ATOS SE 01 Jul 2016 0.04COMMON STOCK EUR1.0 05 Jul 2016

299.000 0.0074.830000Local0.898311
83.300772 0.00 12.46Base

11.19
0.00
0.00 22,362.98

24,894.47

UBS LIMITED EUR/FR4567173901 SANOFI 01 Jul 2016 0.04COMMON STOCK EUR2. 05 Jul 2016

8,891.000 0.0075.050000Local0.898311
83.545676 0.00 371.40Base

333.63
0.00
0.00 666,935.92

742,433.21

UBS LIMITED EUR/FR4579792904 ASSYSTEM 01 Jul 2016 0.01COMMON STOCK EUR1.0 05 Jul 2016

4,168.000 0.0023.194500Local0.897143
25.853738 0.00 53.88Base

48.34
0.00
0.00 96,626.34

107,704.50

UBS LIMITED EUR/FR404 Jul 2016 0.0106 Jul 2016

8,551.000 0.0023.921900Local0.897143
26.664534 0.00 114.01Base

102.28
0.00
0.00 204,453.89

227,894.43

UBS LIMITED EUR/FR405 Jul 2016 0.0107 Jul 2016

1,848.000 0.0023.917200Local0.902894
26.489488 0.00 24.48Base

22.10
0.00
0.00 44,176.89

48,928.10

UBS LIMITED EUR/FR406 Jul 2016 0.0108 Jul 2016

2,511.000 0.0023.575400Local0.902975
26.108586 0.00 32.78Base

29.60
0.00
0.00 59,168.23

65,525.88

UBS LIMITED EUR/FR407 Jul 2016 0.0111 Jul 2016

565.000 0.0023.428900Local0.903832
25.921742 0.00 7.32Base

6.62
0.00
0.00 13,230.71

14,638.46

UBS LIMITED EUR/FR408 Jul 2016 0.0112 Jul 2016

1,315.000 0.0023.289700Local0.906125 15.31 0.00 30,610.65
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25.702524 0.00 16.90Base 0.00 33,781.93
579792904 Total

224.25 0.000.00 448,266.7118,958.000 Local

0.00 249.37 0.00 498,473.30Base

UBS LIMITED EUR/FR4585284904 ACCOR SA 01 Jul 2016 0.02COMMON STOCK EUR3. 05 Jul 2016

1,885.000 0.0034.910000Local0.898311
38.861820 0.00 36.62Base

32.90
0.00
0.00 65,772.45

73,217.91

UBS LIMITED EUR/FR4596233908 STMICROELECTRONICS NV 01 Jul 2016COMMON STOCK EUR1.04 05 Jul 2016

7,005.000 0.005.266400Local0.898311
5.862558 0.00 20.54Base

18.45
0.00
0.00 36,872.68

41,046.68

UBS LIMITED EUR/FR4596651901 SOCIETE GENERALE SA 01 Jul 2016 0.02COMMON STOCK EUR1.25 05 Jul 2016

6,012.000 0.0028.555000Local0.898311
31.787432 0.00 95.56Base

85.84
0.00
0.00 171,586.82

191,010.49

UBS LIMITED EUR/FR4704239904 EURAZEO 01 Jul 2016 0.03COMMON STOCK 05 Jul 2016

260.000 0.0053.625300Local0.898311
59.695696 0.00 7.76Base

6.97
0.00
0.00 13,935.61

15,513.12

UBS LIMITED EUR/FR4706271905 SODEXO 01 Jul 2016 0.05COMMON STOCK EUR4. 05 Jul 2016

869.000 0.0097.300000Local0.898311
108.314381 0.00 47.07Base

42.28
0.00
0.00 84,511.42

94,078.13

UBS LIMITED EUR/FR4707624904 UNIBAIL RODAMCO SE 01 Jul 2016 2 0.13REIT EUR5.0 07 Jul 2016

841.000 0.00236.100000Local0.898311
262.826571 0.00 110.52Base

99.28
0.00
0.00 198,460.82

220,926.63

UBS LIMITED EUR/FR4708842901 AXA SA 01 Jul 2016 0.01COMMON STOCK EUR2.29 05 Jul 2016

16,296.000 0.0017.930000Local0.898311
19.959680 0.00 162.63Base

146.09
0.00
0.00 292,041.19

325,100.32

UBS LIMITED EUR/FR4710352907 PEUGEOT SA 01 Jul 2016 0.01COMMON STOCK EUR1. 05 Jul 2016
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18,283.000 0.0010.865000Local0.898311
12.094920 0.00 110.56Base

99.32
0.00
0.00 198,545.48

221,020.87

UBS LIMITED EUR/FR4713666907 JCDECAUX SA 01 Jul 2016 0.02COMMON STOCK 05 Jul 2016

292.000 0.0030.570000Local0.898311
34.030531 0.00 4.96Base

4.46
0.00
0.00 8,921.98

9,931.95

UBS LIMITED EUR/FR4721247906 ESSILOR INTERNATIONAL 01 Jul 2016 0.07COMMON STOCK EUR.18 05 Jul 2016

1,708.000 0.00119.164000Local0.898311
132.653391 0.00 113.29Base

101.77
0.00
0.00 203,430.34

226,458.70

UBS LIMITED EUR/FR4726261902 CREDIT AGRICOLE SA 01 Jul 2016COMMON STOCK EUR3. 05 Jul 2016

9,272.000 0.007.642000Local0.898311
8.507076 0.00 39.44Base

35.43
0.00
0.00 70,821.19

78,838.16

UBS LIMITED EUR/FR4729433904 ZODIAC AEROSPACE 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

1,643.000 0.0021.194200Local0.898311
23.593388 0.00 19.38Base

17.41
0.00
0.00 34,804.66

38,744.56

UBS LIMITED EUR/FR4730968906 BNP PARIBAS 01 Jul 2016 0.02COMMON STOCK EUR2. 05 Jul 2016

8,707.000 0.0040.135000Local0.898311
44.678291 0.00 194.51Base

174.73
0.00
0.00 349,280.72

388,819.37

UBS LIMITED EUR/FR4738048909 COMPAGNIE DE SAINT GOBAIN 01 Jul 2016 0.02COMMON STOCK EUR4.0 05 Jul 2016

4,748.000 0.0034.585000Local0.898311
38.500029 0.00 91.39Base

82.10
0.00
0.00 164,127.48

182,706.75

UBS LIMITED EUR/FR4739011906 WENDEL 01 Jul 2016 0.05COMMON STOCK EUR4. 05 Jul 2016

379.000 0.0093.500000Local0.898311
104.084220 0.00 19.73Base

17.72
0.00
0.00 35,418.78

39,428.19

UBS LIMITED EUR/FR4758255905 KLEPIERRE 01 Jul 2016 0.02REIT EUR1.4 05 Jul 2016

2,283.000 0.0040.115000Local0.898311
44.656027 0.00 50.97Base

45.79
0.00
0.00 91,536.76

101,898.74
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UBS LIMITED EUR/FR4774246904 GECINA SA 01 Jul 2016 0.07REIT EUR7.5 05 Jul 2016

436.000 0.00123.504600Local0.898311
137.485348 0.00 29.97Base

26.92
0.00
0.00 53,821.09

59,913.65

UBS LIMITED EUR/FR4774372908 CEGID GROUP 01 Jul 2016 0.03COMMON STOCK EUR.95 05 Jul 2016

3,136.000 0.0060.424800Local0.897143
67.352473 0.00 105.61Base

94.75
0.00
0.00 189,397.42

211,111.74

UBS LIMITED EUR/FR404 Jul 2016 0.0306 Jul 2016

414.000 0.0060.814200Local0.897143
67.786518 0.00 14.03Base

12.59
0.00
0.00 25,164.49

28,049.59

UBS LIMITED EUR/FR405 Jul 2016 0.0307 Jul 2016

632.000 0.0060.948400Local0.902894
67.503384 0.00 21.33Base

19.26
0.00
0.00 38,500.13

42,640.81

UBS LIMITED EUR/FR406 Jul 2016 0.0308 Jul 2016

548.000 0.0060.841600Local0.902975
67.379053 0.00 18.46Base

16.67
0.00
0.00 33,324.53

36,905.26

UBS LIMITED EUR/FR407 Jul 2016 0.0311 Jul 2016

715.000 0.0060.870900Local0.903832
67.347582 0.00 24.08Base

21.76
0.00
0.00 43,500.93

48,129.44

UBS LIMITED EUR/FR408 Jul 2016 0.0312 Jul 2016

22,608.000 0.0060.810400Local0.906125
67.110388 0.00 758.61Base

687.40
0.00
0.00 1,374,114.12

1,516,473.03
774372908 Total

852.43 0.000.00 1,704,001.6228,053.000 Local

0.00 942.12 0.00 1,883,309.87Base

UBS LIMITED EUR/FR4774563902 FONCIERE DES REGIONS 01 Jul 2016 0.05REIT EUR3.0 05 Jul 2016

365.000 0.0081.600000Local0.898311
90.837138 0.00 16.58Base

14.89
0.00
0.00 29,769.11

33,138.98
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UBS LIMITED EUR/FR4775943905 ILIAD SA 01 Jul 2016 0.10COMMON STOCK 05 Jul 2016

148.000 0.00183.182400Local0.898311
203.918687 0.00 15.09Base

13.56
0.00
0.00 27,097.44

30,164.88

UBS LIMITED EUR/FR4B00ZQQ907 SES 01 Jul 2016 0.01RECEIPT 05 Jul 2016

2,868.000 0.0019.550000Local0.898311
21.763064 0.00 31.20Base

28.03
0.00
0.00 56,041.37

62,385.27

UBS LIMITED EUR/FR4B011GL903 IMERYS SA 01 Jul 2016 0.03COMMON STOCK EUR2. 05 Jul 2016

556.000 0.0057.464892Local0.898311
63.969930 0.00 17.79Base

15.98
0.00
0.00 31,934.50

35,549.49

UBS LIMITED EUR/FR4B011JK902 GEMALTO 01 Jul 2016 2 0.03COMMON STOCK EUR1.0 07 Jul 2016

584.000 0.0055.000000Local0.898311
61.226012 0.00 17.88Base

16.06
0.00
0.00 32,103.94

35,738.11

UBS LIMITED EUR/FR4B058TZ909 SAFRAN SA 01 Jul 2016 0.03COMMON STOCK EUR.2 05 Jul 2016

2,664.000 0.0061.280000Local0.898311
68.216909 0.00 90.86Base

81.62
0.00
0.00 163,168.30

181,638.99

UBS LIMITED EUR/FR4B0C2CQ902 ENGIE 01 Jul 2016 0.01COMMON STOCK EUR1.0 05 Jul 2016

12,665.000 0.0014.560000Local0.898311
16.208195 0.00 102.64Base

92.20
0.00
0.00 184,310.20

205,174.15

UBS LIMITED EUR/FR4B0M7KJ907 EUTELSAT COMMUNICATIONS 01 Jul 2016 0.01COMMON STOCK EUR1. 05 Jul 2016

1,186.000 0.0017.210000Local0.898311
19.158176 0.00 11.37Base

10.21
0.00
0.00 20,400.85

22,710.23

UBS LIMITED EUR/FR4B0NJJ1901 EDF 01 Jul 2016 0.01COMMON STOCK EUR.5 05 Jul 2016

2,590.000 0.0011.010000Local0.898311
12.256334 0.00 15.87Base

14.26
0.00
0.00 28,501.64

31,728.03

UBS LIMITED EUR/FR4B0Z5YZ906 ARKEMA 01 Jul 2016 0.04COMMON STOCK EUR10. 05 Jul 2016

848.000 0.0069.208900Local0.898311 29.34 0.00 58,659.81
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77.043362 0.00 32.66Base 0.00 65,300.11

UBS LIMITED EUR/FR4B13X01900 EIFFAGE 01 Jul 2016 0.04COMMON STOCK EUR4. 05 Jul 2016

452.000 0.0064.400000Local0.898311
71.690094 0.00 16.20Base

14.55
0.00
0.00 29,094.25

32,387.73

UBS LIMITED EUR/FR4B15C55900 TOTAL SA 01 Jul 2016 0.02COMMON STOCK EUR2.5 05 Jul 2016

16,995.000 0.0043.390000Local0.898311
48.301757 0.00 410.45Base

368.71
0.00
0.00 737,044.34

820,477.92

UBS LIMITED EUR/FR4B164FY903 ADP 01 Jul 2016 0.06COMMON STOCK EUR3. 05 Jul 2016

445.000 0.0099.095900Local0.898311
110.313577 0.00 24.55Base

22.05
0.00
0.00 44,075.63

49,065.00

UBS LIMITED EUR/FR4B188LG904 AKKA TECHNOLOGIES 01 Jul 2016 0.02COMMON STOCK EUR1.53 05 Jul 2016

2,501.000 0.0027.976200Local0.897143
31.183657 0.00 38.99Base

34.98
0.00
0.00 69,933.50

77,951.34

UBS LIMITED EUR/FR404 Jul 2016 0.0206 Jul 2016

1,655.000 0.0028.490200Local0.897143
31.756587 0.00 26.28Base

23.58
0.00
0.00 47,127.70

52,530.87

UBS LIMITED EUR/FR405 Jul 2016 0.0207 Jul 2016

756.000 0.0028.187300Local0.902894
31.218836 0.00 11.80Base

10.65
0.00
0.00 21,298.95

23,589.65

UBS LIMITED EUR/FR406 Jul 2016 0.0208 Jul 2016

630.000 0.0027.779300Local0.902975
30.764196 0.00 9.69Base

8.75
0.00
0.00 17,492.21

19,371.75

UBS LIMITED EUR/FR407 Jul 2016 0.0211 Jul 2016

3,427.000 0.0027.876400Local0.903832
30.842457 0.00 52.85Base

47.77
0.00
0.00 95,484.65

105,644.25

UBS LIMITED EUR/FR408 Jul 2016 0.0212 Jul 2016

19,125.000 0.0027.418300Local0.906125 262.19 0.00 524,112.80
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30.258849 0.00 289.35Base 0.00 578,411.15
B188LG904 Total

387.92 0.000.00 775,449.8128,094.000 Local

0.00 428.96 0.00 857,499.01Base

UBS LIMITED EUR/FR4B1LB9P906 SCOR SE 01 Jul 2016 0.02COMMON STOCK EUR7.87 05 Jul 2016

923.000 0.0027.105000Local0.898311
30.173292 0.00 13.93Base

12.51
0.00
0.00 25,005.41

27,836.03

UBS LIMITED EUR/FR4B1VP0K904 REXEL SA 01 Jul 2016 0.01COMMON STOCK EUR5. 05 Jul 2016

3,350.000 0.0010.980200Local0.898311
12.223161 0.00 20.47Base

18.39
0.00
0.00 36,765.28

40,927.12

UBS LIMITED EUR/FR4B1XH02900 VINCI SA 01 Jul 2016 0.04COMMON STOCK EUR2.5 05 Jul 2016

4,171.000 0.0064.020000Local0.898311
71.267078 0.00 148.62Base

133.51
0.00
0.00 266,893.91

297,106.36

UBS LIMITED EUR/FR4B1Y9TB906 DANONE 01 Jul 2016 0.04COMMON STOCK EUR.25 05 Jul 2016

4,933.000 0.0063.550000Local0.898311
70.743874 0.00 174.49Base

156.75
0.00
0.00 313,335.40

348,805.04

UBS LIMITED EUR/FR4B292JQ905 GROUPE EUROTUNNEL SE   REGR 01 Jul 2016 0.01COMMON STOCK EUR.4 05 Jul 2016

4,263.000 0.009.569800Local0.898311
10.653103 0.00 22.71Base

20.40
0.00
0.00 40,775.66

45,391.47

UBS LIMITED EUR/FR4B3B8D0900 SUEZ 01 Jul 2016 0.01COMMON STOCK EUR4.0 05 Jul 2016

1,364.000 0.0014.145000Local0.898311
15.746217 0.00 10.74Base

9.65
0.00
0.00 19,284.13

21,467.10

UBS LIMITED EUR/FR4B62G1B904 EDENRED 01 Jul 2016 0.01COMMON STOCK EUR2. 05 Jul 2016

1,630.000 0.0018.590000Local0.898311
20.694392 0.00 16.86Base

15.15
0.00
0.00 30,286.55

33,714.99

UBS LIMITED EUR/FR4BDC5ST904 VALEO SA 01 Jul 2016 0.02COMMON STOCK EUR1.0 05 Jul 2016
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2,959.000 0.0040.470000Local0.898311
45.051213 0.00 66.66Base

59.88
0.00
0.00 119,690.85

133,239.88

UBS LIMITED EUR/FR4BG3FC1903 SFR GROUP SA 01 Jul 2016 0.01COMMON STOCK EUR1.0 05 Jul 2016

856.000 0.0022.795000Local0.898311
25.375399 0.00 10.86Base

9.76
0.00
0.00 19,502.76

21,710.48

10,775,804.940.005,390.610.00280,371.000 Local
FRANCE Total

11,975,774.110.005,990.910.00Base

GERMANY

UBS LIMITED EUR/DEFBJ5B14900 DO DEUTSCHE OFFICE AG 01 Jul 2016COMMON STOCK 05 Jul 2016

25,723.000 0.004.669900Local0.898311
5.198534 0.00 66.86Base

60.06
0.00
0.00 120,063.78

133,655.03

120,063.780.0060.060.0025,723.000 Local
GERMANY Total

133,655.030.0066.860.00Base

IRELAND

UBS LIMITED EUR/GBBB1L9ZC901 TOTAL PRODUCE PLC 01 Jul 2016COMMON STOCK EUR.01 05 Jul 2016

23,821.000 0.001.447500Local0.897143
1.613455 0.00 19.22Base

17.24
0.00
0.00 34,463.66

38,414.90

UBS LIMITED EUR/GBB04 Jul 2016 06 Jul 2016

12,976.000 0.001.451100Local0.897143
1.617468 0.00 10.49Base

9.41
0.00
0.00 18,820.06

20,977.77

UBS LIMITED EUR/GBB05 Jul 2016 07 Jul 2016

19,364.000 0.001.428700Local0.902894
1.582356 0.00 15.32Base

13.83
0.00
0.00 27,651.52

30,625.43

UBS LIMITED EUR/GBB06 Jul 2016 08 Jul 2016

29,846.000 0.001.388500Local0.902975
1.537695 0.00 22.95Base

20.72
0.00
0.00 41,420.45

45,871.09
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UBS LIMITED EUR/GBB07 Jul 2016 11 Jul 2016

37,539.000 0.001.395700Local0.903832
1.544203 0.00 28.99Base

26.20
0.00
0.00 52,366.98

57,938.84

UBS LIMITED EUR/GBB08 Jul 2016 12 Jul 2016

188,836.000 0.001.382500Local0.906125
1.525728 0.00 144.05Base

130.53
0.00
0.00 260,935.24

287,968.26
B1L9ZC901 Total

217.93 0.000.00 435,657.91312,382.000 Local

0.00 241.02 0.00 481,796.29Base

435,657.910.00217.930.00312,382.000 Local
IRELAND Total

481,796.290.00241.020.00Base

ITALY

UBS LIMITED EUR/IT4589861905 IMMSI SPA 01 Jul 2016COMMON STOCK 05 Jul 2016

22,079.000 0.000.397100Local0.897143
0.442627 0.00 4.88Base

4.38
0.00
0.00 8,763.19

9,767.89

UBS LIMITED EUR/IT404 Jul 2016 06 Jul 2016

5,627.000 0.000.399100Local0.897143
0.444857 0.00 1.25Base

1.12
0.00
0.00 2,244.62

2,501.96

UBS LIMITED EUR/IT405 Jul 2016 07 Jul 2016

40,714.000 0.000.397300Local0.902894
0.440030 0.00 8.96Base

8.09
0.00
0.00 16,167.58

17,906.40

UBS LIMITED EUR/IT406 Jul 2016 08 Jul 2016

26,653.000 0.000.390600Local0.902975
0.432570 0.00 5.77Base

5.21
0.00
0.00 10,405.45

11,523.52

UBS LIMITED EUR/IT407 Jul 2016 11 Jul 2016

50,095.000 0.000.390600Local0.903832
0.432160 0.00 10.82Base

9.78
0.00
0.00 19,557.33

21,638.24

Books Closed Prepared by State StreetPage 3332



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS LIMITED EUR/IT408 Jul 2016 12 Jul 2016

52,819.000 0.000.388400Local0.906125
0.428638 0.00 11.32Base

10.26
0.00
0.00 20,504.64

22,628.93
589861905 Total

38.84 0.000.00 77,642.81197,987.000 Local

0.00 43.00 0.00 85,966.94Base

UBS LIMITED EUR/IT4BYT1H4906 EL.EN. SPA 01 Jul 2016 0.01COMMON STOCK EUR.13 05 Jul 2016

3,050.000 0.0013.625400Local0.897143
15.187545 0.00 23.16Base

20.78
0.00
0.00 41,536.69

46,298.85

UBS LIMITED EUR/IT404 Jul 2016 0.0106 Jul 2016

3,673.000 0.0013.571699Local0.897143
15.127688 0.00 27.78Base

24.92
0.00
0.00 49,823.93

55,536.22
BYT1H4906 Total

45.70 0.000.00 91,360.626,723.000 Local

0.00 50.94 0.00 101,835.07Base

169,003.430.0084.540.00204,710.000 Local
ITALY Total

187,802.010.0093.940.00Base

NETHERLANDS (THE)

UBS LIMITED EUR/NL5414881904 RELX NV 01 Jul 2016 0.01COMMON STOCK EUR.07 05 Jul 2016

6,725.000 0.0015.720000Local0.898311
17.499507 0.00 58.84Base

52.86
0.00
0.00 105,664.14

117,625.34

UBS LIMITED EUR/NL5522865906 RANDSTAD HOLDING NV 01 Jul 2016 0.02COMMON STOCK EUR.1 05 Jul 2016

1,248.000 0.0036.100000Local0.898311
40.186528 0.00 25.08Base

22.53
0.00
0.00 45,030.27

50,127.71

UBS LIMITED EUR/NL5545831901 AKZO NOBEL 01 Jul 2016 0.03COMMON STOCK EUR2. 05 Jul 2016

3,101.000 0.0056.540000Local0.898311
62.940340 0.00 97.59Base

87.67
0.00
0.00 175,242.87

195,080.40
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UBS LIMITED EUR/NL5567151907 WOLTERS KLUWER 01 Jul 2016 0.02COMMON STOCK EUR.12 05 Jul 2016

2,432.000 0.0036.785000Local0.898311
40.949070 0.00 49.79Base

44.73
0.00
0.00 89,416.39

99,538.34

UBS LIMITED EUR/NL5580942902 VOPAK 01 Jul 2016 0.03COMMON STOCK EUR.5 05 Jul 2016

394.000 0.0045.000000Local0.898311
50.094010 0.00 9.87Base

8.87
0.00
0.00 17,721.13

19,727.17

UBS LIMITED EUR/NL5592737902 AEGON NV 01 Jul 2016COMMON STOCK EUR.12 05 Jul 2016

15,590.000 0.003.566000Local0.898311
3.969672 0.00 30.95Base

27.80
0.00
0.00 55,566.14

61,856.24

UBS LIMITED EUR/NL5595607904 KONINKLIJKE KPN NV 01 Jul 2016COMMON STOCK EUR.04 05 Jul 2016

26,034.000 0.003.259000Local0.898311
3.627920 0.00 47.22Base

42.42
0.00
0.00 84,802.39

94,402.04

UBS LIMITED EUR/NL5715418901 ING GROEP NV CVA 01 Jul 2016 0.01DUTCH CERT EUR.24 05 Jul 2016

30,637.000 0.009.275000Local0.898311
10.324932 0.00 158.16Base

142.08
0.00
0.00 284,016.10

316,166.78

UBS LIMITED EUR/NL5779255900 HEINEKEN NV 01 Jul 2016 0.05COMMON STOCK EUR1.6 05 Jul 2016

2,077.000 0.0083.000000Local0.898311
92.395618 0.00 95.96Base

86.20
0.00
0.00 172,304.80

191,809.74

UBS LIMITED EUR/NL5ACI02GTQ9 ASML HOLDING NV 01 Jul 2016 0.05COMMON STOCK EUR.09 05 Jul 2016

3,176.000 0.0089.000000Local0.898311
99.074819 0.00 157.33Base

141.33
0.00
0.00 282,522.67

314,504.30

UBS LIMITED EUR/NL5ACI081R62 KONINKLIJKE AHOLD NV 01 Jul 2016 0.01COMMON STOCK EUR.01 05 Jul 2016

6,581.000 0.0019.980000Local0.898311
22.241740 0.00 73.18Base

65.74
0.00
0.00 131,422.64

146,299.71

UBS LIMITED EUR/NL5B0CCH4904 HEINEKEN HOLDING NV 01 Jul 2016 0.04COMMON STOCK EUR1.6 05 Jul 2016
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939.000 0.0073.223695Local0.898311
81.512633 0.00 38.27Base

34.38
0.00
0.00 68,722.67

76,502.09

UBS LIMITED EUR/NL5B0HZL9902 KONINKLIJKE DSM NV 01 Jul 2016 0.03COMMON STOCK EUR1.5 05 Jul 2016

2,433.000 0.0052.150000Local0.898311
58.053391 0.00 70.62Base

63.44
0.00
0.00 126,817.51

141,173.28

UBS LIMITED EUR/NL5B12T3J908 UNILEVER NV CVA 01 Jul 2016 0.02DUTCH CERT EUR.16 05 Jul 2016

12,685.000 0.0042.055000Local0.898311
46.815635 0.00 296.92Base

266.73
0.00
0.00 533,200.95

593,559.41

UBS LIMITED EUR/NL5B1XF88903 BOSKALIS WESTMINSTER 01 Jul 2016 0.02COMMON STOCK EUR.8 05 Jul 2016

940.000 0.0031.055000Local0.898311
34.570433 0.00 16.25Base

14.60
0.00
0.00 29,177.10

32,479.95

CUSIP CHANGE NON CASH EUR/FR4B1YY4B908 UNIBAIL RODAMCO SE 01 Jul 2016REIT EUR5.0 01 Jul 2016

416.000 0.00230.350000Local0.898957
256.241394 0.00 0.00Base

0.00
0.00
0.00 95,825.60

106,596.42

CUSIP CHANGE NON CASH EUR/FR4B9MS8P902 GEMALTO 01 Jul 2016 5COMMON STOCK EUR1.0 06 Jul 2016

324.000 0.0052.540000Local0.898957
58.445525 0.00 0.00Base

0.00
0.00
0.00 17,022.96

18,936.35

UBS LIMITED EUR/NL5BD4TZK902 OCI NV 01 Jul 2016 0.01COMMON STOCK EUR20.0 05 Jul 2016

1,393.000 0.0012.294400Local0.898311
13.686129 0.00 9.53Base

8.56
0.00
0.00 17,117.54

19,055.25

UBS LIMITED EUR/NL5BNG8PQ901 NN GROUP NV 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

1,732.000 0.0025.050000Local0.898311
27.885665 0.00 24.15Base

21.69
0.00
0.00 43,364.91

48,273.83

UBS LIMITED EUR/NL5BYT340904 ALTICE NV   B 01 Jul 2016 0.01COMMON STOCK EUR.25 05 Jul 2016

2,368.000 0.0013.598298Local0.898311
15.137628 0.00 17.92Base

16.10
0.00
0.00 32,184.67

35,827.98
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UBS LIMITED EUR/NL5BYT341902 ALTICE NV   A 01 Jul 2016 0.01COMMON STOCK EUR.01 05 Jul 2016

1,373.000 0.0013.565000Local0.898311
15.100561 0.00 10.36Base

9.31
0.00
0.00 18,615.44

20,722.71

2,425,758.890.001,157.040.00122,598.000 Local
NETHERLANDS (THE) Total

2,700,265.040.001,287.990.00Base

SPAIN

UBS LIMITED EUR/ES5549613909 PAPELES Y CARTONES DE EUROPA 01 Jul 2016COMMON STOCK EUR2.0 06 Jul 2016

4,553.000 0.004.769899Local0.898311
5.309853 0.00 12.09Base

10.86
0.00
0.00 21,706.49

24,163.67

21,706.490.0010.860.004,553.000 Local
SPAIN Total

24,163.670.0012.090.00Base

0.00978,395.000 Local
0.00Base

7,606.96
8,456.27

0.00
0.00

15,319,119.03
17,029,583.56

EURO CURRENCY Total

HONG KONG DOLLAR

UBS SECURITIES ASIA LTD HKD/HK1624979001 DAH SING FINANCIAL HOLDINGS 05 Jul 2016COMMON STOCK 07 Jul 2016

34,400.000 0.0048.170300Local7.758700
6.208553 0.00 106.79Base

828.53
230.06

1,784.98 1,654,444.81
213,237.37

UBS SECURITIES ASIA LTD HKD/HK104 Jul 2016 06 Jul 2016

72,400.000 0.0048.356600Local7.758250
6.232926 0.00 225.63Base

1,750.51
486.10

3,771.30 3,495,496.03
450,552.13

UBS SECURITIES ASIA LTD HKD/HK106 Jul 2016 08 Jul 2016

22,400.000 0.0047.846400Local7.759050
6.166528 0.00 69.07Base

535.88
148.79

1,154.50 1,070,068.98
137,912.37

UBS SECURITIES ASIA LTD HKD/HK107 Jul 2016 11 Jul 2016

27,200.000 0.0048.239000Local7.758750 656.05 1,413.39 1,310,031.36
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6.217367 0.00 84.56Base 182.17 168,845.67
624979001 Total

3,770.97 8,124.170.00 7,530,041.18156,400.000 Local

0.00 486.05 1,047.12 970,547.54Base

UBS SECURITIES ASIA LTD HKD/HK1641032909 TONGDA GROUP HOLDINGS LTD 04 Jul 2016COMMON STOCK HKD.01 06 Jul 2016

1,090,000.000 0.001.506800Local7.758250
0.194219 0.00 105.85Base

821.21
228.04

1,769.21 1,639,821.58
211,364.88

UBS SECURITIES ASIA LTD HKD/HK1649131901 KINGBOARD CHEMICAL HOLDINGS 05 Jul 2016COMMON STOCK HKD.1 07 Jul 2016

30,500.000 0.0015.458700Local7.758700
1.992434 0.00 30.39Base

235.75
65.46

507.89 470,746.71
60,673.40

UBS SECURITIES ASIA LTD HKD/HK104 Jul 2016 06 Jul 2016

111,000.000 0.0015.393700Local7.758250
1.984172 0.00 110.12Base

854.35
237.25

1,840.61 1,706,005.74
219,895.69

649131901 Total

1,090.10 2,348.500.00 2,176,752.45141,500.000 Local

0.00 140.51 302.71 280,569.09Base

UBS SECURITIES ASIA LTD HKD/HK1669377905 LEE + MAN PAPER MANUFACTURIN 04 Jul 2016COMMON STOCK HKD.025 06 Jul 2016

814,000.000 0.005.860700Local7.758250
0.755415 0.00 307.45Base

2,385.30
662.38

5,138.90 4,763,085.60
613,938.14

UBS SECURITIES ASIA LTD HKD/HK1685699902 SMARTONE TELECOMMUNICATIONS 05 Jul 2016COMMON STOCK HKD.1 07 Jul 2016

54,000.000 0.0013.833700Local7.758700
1.782992 0.00 48.14Base

373.51
103.71
804.69 745,841.60

96,129.71

UBS SECURITIES ASIA LTD HKD/HK104 Jul 2016 06 Jul 2016

247,000.000 0.0014.148100Local7.758250
1.823620 0.00 225.22Base

1,747.29
485.21

3,764.36 3,489,069.05
449,723.72

UBS SECURITIES ASIA LTD HKD/HK106 Jul 2016 08 Jul 2016

212,500.000 0.0013.290400Local7.759050 1,412.11 3,042.24 2,819,755.65
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1.712890 0.00 182.00Base 392.09 363,415.06

UBS SECURITIES ASIA LTD HKD/HK107 Jul 2016 11 Jul 2016

41,000.000 0.0013.320000Local7.758750
1.716771 0.00 35.19Base

273.06
75.82

588.28 545,258.66
70,276.61

UBS SECURITIES ASIA LTD HKD/HK108 Jul 2016 12 Jul 2016

220,000.000 0.0013.023300Local7.758250
1.678639 0.00 184.65Base

1,432.56
397.81

3,086.31 2,860,607.13
368,718.09

685699902 Total

5,238.53 11,285.880.00 10,460,532.09774,500.000 Local

0.00 675.20 1,454.64 1,348,263.19Base

UBS SECURITIES ASIA LTD HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 05 Jul 2016COMMON STOCK 07 Jul 2016

79,600.000 0.0014.592500Local7.758700
1.880792 0.00 74.86Base

580.78
161.27

1,251.24 1,159,730.98
149,474.91

UBS SECURITIES ASIA LTD HKD/HK104 Jul 2016 06 Jul 2016

295,200.000 0.0014.644600Local7.758250
1.887616 0.00 278.61Base

2,161.54
600.24

4,656.83 4,316,267.55
556,345.51

UBS SECURITIES ASIA LTD HKD/HK106 Jul 2016 08 Jul 2016

87,600.000 0.0014.298800Local7.759050
1.842854 0.00 80.72Base

626.29
173.90

1,349.27 1,250,599.32
161,179.44

UBS SECURITIES ASIA LTD HKD/HK107 Jul 2016 11 Jul 2016

53,200.000 0.0014.350400Local7.758750
1.849576 0.00 49.20Base

381.72
105.99
822.38 762,237.18

98,242.27

UBS SECURITIES ASIA LTD HKD/HK108 Jul 2016 12 Jul 2016

58,400.000 0.0014.073300Local7.758250
1.813979 0.00 52.97Base

410.94
114.11
885.33 820,584.45

105,769.27
B01G0P908 Total

4,161.27 8,965.050.00 8,309,419.48574,000.000 Local

0.00 536.36 1,155.51 1,071,011.40Base
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UBS SECURITIES ASIA LTD HKD/HK1B05NXN908 XINYI GLASS HOLDINGS LTD 05 Jul 2016COMMON STOCK HKD.1 07 Jul 2016

412,000.000 0.005.547200Local7.758700
0.714965 0.00 147.28Base

1,142.72
317.31

2,461.88 2,281,841.80
294,101.05

UBS SECURITIES ASIA LTD HKD/HK104 Jul 2016 06 Jul 2016

404,000.000 0.005.634900Local7.758250
0.726311 0.00 146.71Base

1,138.25
316.08

2,452.25 2,272,909.10
292,966.73

B05NXN908 Total

2,280.97 4,914.130.00 4,554,750.90816,000.000 Local

0.00 293.99 633.39 587,067.78Base

UBS SECURITIES ASIA LTD HKD/HK1BD44FV905 QINQIN FOODSTUFFS GROUP CAYM 12 Jul 2016COMMON STOCK HKD.01 14 Jul 2016

700.000 0.002.010000Local7.758050
0.259086 0.00 0.09Base

0.70
0.20
1.52 1,404.78

181.07

UBS SECURITIES ASIA LTD HKD/HK1BDC73M902 XINYI AUTOMOBILE GLASS HONG 12 Jul 2016COMMON STOCK HKD.01 14 Jul 2016

269,500.000 0.001.150100Local7.758050
0.148246 0.00 19.98Base

154.98
43.04

333.88 309,463.09
39,889.29

UBS SECURITIES ASIA LTD HKD/HK1BH4H6F902 CONSUN PHARMACEUTICAL GROUP 05 Jul 2016COMMON STOCK HKD.1 07 Jul 2016

124,000.000 0.003.895700Local7.758700
0.502107 0.00 31.13Base

241.53
67.07

520.36 482,304.91
62,163.11

UBS SECURITIES ASIA LTD HKD/HK104 Jul 2016 06 Jul 2016

12,000.000 0.003.972500Local7.758250
0.512036 0.00 3.07Base

23.84
6.62

51.35 47,594.81
6,134.74

UBS SECURITIES ASIA LTD HKD/HK106 Jul 2016 08 Jul 2016

22,000.000 0.003.882700Local7.759050
0.500409 0.00 5.50Base

42.71
11.86
92.01 85,284.68

10,991.64
BH4H6F902 Total

308.08 663.720.00 615,184.40158,000.000 Local

0.00 39.70 85.55 79,289.49Base
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0.004,794,600.000 Local
0.00Base

20,212.11
2,605.18

43,544.96
5,612.58

40,360,455.55
5,202,121.87

HONG KONG DOLLAR Total

HUNGARIAN FORINT

UBS LIMITED HUF/HU3474249901 MOL HUNGARIAN OIL AND GAS PL 01 Jul 2016 0.03COMMON STOCK HUF1000 05 Jul 2016

949.000 0.0016,493.651200Local284.926350
57.887420 0.00 27.47Base

7,826.24
0.00
0.00 15,644,648.75

54,907.69

UBS LIMITED HUF/HU3732015904 OTP BANK PLC 01 Jul 2016 0.01COMMON STOCK HUF100. 05 Jul 2016

3,117.000 0.006,360.000000Local284.926350
22.321558 0.00 34.79Base

9,912.06
0.00
0.00 19,814,207.94

69,541.51

0.004,066.000 Local
0.00Base

17,738.30
62.26

0.00
0.00

35,458,856.69
124,449.20

HUNGARIAN FORINT Total

JAPANESE YEN

UBS SECURITIES ASIA LTD JPY/JP5614742906 OKINAWA CELLULAR TELEPHONE 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

1,100.000 0.003,065.000000Local102.665000
29.854381 0.00 16.41Base

1,685.00
0.00
0.00 3,369,815.00

32,823.41

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0207 Jul 2016

500.000 0.003,095.000000Local102.555000
30.178928 0.00 7.54Base

773.00
0.00
0.00 1,546,727.00

15,081.93

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 0.0208 Jul 2016

600.000 0.003,099.166667Local101.555000
30.517125 0.00 9.15Base

929.00
0.00
0.00 1,858,571.00

18,301.13
614742906 Total

3,387.00 0.000.00 6,775,113.002,200.000 Local

0.00 33.10 0.00 66,206.47Base

UBS SECURITIES ASIA LTD JPY/JP5615246006 BUNKA SHUTTER CO LTD 01 Jul 2016COMMON STOCK 06 Jul 2016
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17,000.000 0.00817.156471Local102.665000
7.959445 0.00 67.65Base

6,945.00
0.00
0.00 13,884,715.00

135,242.93

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

22,100.000 0.00808.464299Local102.555000
7.883227 0.00 87.10Base

8,933.00
0.00
0.00 17,858,128.00

174,132.20

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 08 Jul 2016

4,600.000 0.00805.088913Local101.555000
7.927615 0.00 18.23Base

1,851.00
0.00
0.00 3,701,558.00

36,448.80
615246006 Total

17,729.00 0.000.00 35,444,401.0043,700.000 Local

0.00 172.98 0.00 345,823.93Base

UBS SECURITIES ASIA LTD JPY/JP5617239009 CANON ELECTRONICS INC 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

9,000.000 0.001,417.561000Local102.665000
13.807636 0.00 62.13Base

6,379.00
0.00
0.00 12,751,670.00

124,206.59

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0107 Jul 2016

13,500.000 0.001,405.581481Local102.555000
13.705636 0.00 92.51Base

9,487.00
0.00
0.00 18,965,863.00

184,933.58
617239009 Total

15,866.00 0.000.00 31,717,533.0022,500.000 Local

0.00 154.64 0.00 309,140.17Base

UBS SECURITIES ASIA LTD JPY/JP5618330906 CORONA CORP 01 Jul 2016COMMON STOCK 06 Jul 2016

900.000 0.001,012.777778Local102.665000
9.864879 0.00 4.43Base

455.00
0.00
0.00 911,045.00

8,873.96

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

2,400.000 0.001,006.500000Local102.555000
9.814246 0.00 11.77Base

1,207.00
0.00
0.00 2,414,393.00

23,542.42

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 08 Jul 2016

500.000 0.001,010.100000Local101.555000 252.00 0.00 504,798.00
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9.946334 0.00 2.48Base 0.00 4,970.69
618330906 Total

1,914.00 0.000.00 3,830,236.003,800.000 Local

0.00 18.68 0.00 37,387.07Base

UBS SECURITIES ASIA LTD JPY/JP5619350002 CHORI CO LTD 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

2,200.000 0.001,320.872273Local102.665000
12.865848 0.00 14.14Base

1,452.00
0.00
0.00 2,904,467.00

28,290.72

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0107 Jul 2016

1,900.000 0.001,327.373684Local102.555000
12.943042 0.00 12.30Base

1,261.00
0.00
0.00 2,520,749.00

24,579.48

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 0.0108 Jul 2016

1,000.000 0.001,329.820000Local101.555000
13.094579 0.00 6.54Base

664.00
0.00
0.00 1,329,156.00

13,088.04

UBS SECURITIES ASIA LTD JPY/JP506 Jul 2016 0.0111 Jul 2016

1,900.000 0.001,323.073684Local100.855000
13.118573 0.00 12.45Base

1,256.00
0.00
0.00 2,512,584.00

24,912.84

UBS SECURITIES ASIA LTD JPY/JP507 Jul 2016 0.0112 Jul 2016

200.000 0.001,300.000000Local100.775000
12.900025 0.00 1.29Base

130.00
0.00
0.00 259,870.00

2,578.71
619350002 Total

4,763.00 0.000.00 9,526,826.007,200.000 Local

0.00 46.72 0.00 93,449.79Base

UBS SECURITIES ASIA LTD JPY/JP5641958004 HEIWA CORP 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

19,800.000 0.002,052.571667Local102.665000
19.992906 0.00 197.93Base

20,320.00
0.00
0.00 40,620,599.00

395,661.61

UBS SECURITIES ASIA LTD JPY/JP5646160002 INABATA + CO LTD 01 Jul 2016COMMON STOCK 06 Jul 2016

13,800.000 0.00934.718768Local102.665000
9.104551 0.00 62.82Base

6,449.00
0.00
0.00 12,892,670.00

125,579.99
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UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

12,300.000 0.00926.906423Local102.555000
9.038140 0.00 55.58Base

5,700.00
0.00
0.00 11,395,249.00

111,113.54

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 08 Jul 2016

9,300.000 0.00923.301075Local101.555000
9.091636 0.00 42.27Base

4,293.00
0.00
0.00 8,582,407.00

84,509.94
646160002 Total

16,442.00 0.000.00 32,870,326.0035,400.000 Local

0.00 160.67 0.00 321,203.47Base

UBS SECURITIES ASIA LTD JPY/JP5646782003 ITOCHU ENEX CO LTD 01 Jul 2016COMMON STOCK 06 Jul 2016

29,900.000 0.00903.662174Local102.665000
8.802047 0.00 131.58Base

13,509.00
0.00
0.00 27,005,990.00

263,049.63

UBS SECURITIES ASIA LTD JPY/JP5648075000 KAGA ELECTRONICS CO LTD 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

4,000.000 0.001,166.702500Local102.665000
11.364170 0.00 22.72Base

2,333.00
0.00
0.00 4,664,477.00

45,433.96

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0107 Jul 2016

3,800.000 0.001,158.963158Local102.555000
11.300894 0.00 21.47Base

2,202.00
0.00
0.00 4,401,858.00

42,921.92

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 0.0108 Jul 2016

3,700.000 0.001,163.378378Local101.555000
11.455648 0.00 21.19Base

2,152.00
0.00
0.00 4,302,348.00

42,364.71
648075000 Total

6,687.00 0.000.00 13,368,683.0011,500.000 Local

0.00 65.38 0.00 130,720.59Base

UBS SECURITIES ASIA LTD JPY/JP5648346005 KANEMATSU CORP 01 Jul 2016COMMON STOCK 06 Jul 2016

193,000.000 0.00160.967399Local102.665000
1.567890 0.00 151.30Base

15,533.00
0.00
0.00 31,051,175.00

302,451.42
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UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

78,000.000 0.00159.264090Local102.555000
1.552963 0.00 60.56Base

6,211.00
0.00
0.00 12,416,388.00

121,070.53
648346005 Total

21,744.00 0.000.00 43,467,563.00271,000.000 Local

0.00 211.86 0.00 423,521.95Base

UBS SECURITIES ASIA LTD JPY/JP5649370004 KINUGAWA RUBBER INDUSTRIAL 01 Jul 2016COMMON STOCK 06 Jul 2016

29,000.000 0.00773.310276Local102.665000
7.532365 0.00 109.21Base

11,212.00
0.00
0.00 22,414,786.00

218,329.38

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

29,000.000 0.00773.358586Local102.555000
7.540915 0.00 109.34Base

11,213.00
0.00
0.00 22,416,186.00

218,577.21

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 08 Jul 2016

26,000.000 0.00774.000000Local101.555000
7.621486 0.00 99.08Base

10,062.00
0.00
0.00 20,113,938.00

198,059.55
649370004 Total

32,487.00 0.000.00 64,944,910.0084,000.000 Local

0.00 317.63 0.00 634,966.14Base

UBS SECURITIES ASIA LTD JPY/JP5649790003 KUREHA CORP 01 Jul 2016COMMON STOCK 06 Jul 2016

110,000.000 0.00359.271800Local102.665000
3.499457 0.00 192.46Base

19,759.00
0.00
0.00 39,500,139.00

384,747.86

UBS SECURITIES ASIA LTD JPY/JP5651274904 J OIL MILLS INC 01 Jul 2016COMMON STOCK 06 Jul 2016

33,000.000 0.00340.348485Local102.665000
3.315136 0.00 54.69Base

5,615.00
0.00
0.00 11,225,885.00

109,344.81

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

34,000.000 0.00340.908794Local102.555000
3.324156 0.00 56.51Base

5,795.00
0.00
0.00 11,585,104.00

112,964.79
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UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 08 Jul 2016

13,000.000 0.00341.061462Local101.555000
3.358392 0.00 21.82Base

2,216.00
0.00
0.00 4,431,583.00

43,637.27

UBS SECURITIES ASIA LTD JPY/JP506 Jul 2016 11 Jul 2016

7,000.000 0.00337.285571Local100.855000
3.344262 0.00 11.70Base

1,180.00
0.00
0.00 2,359,819.00

23,398.14
651274904 Total

14,806.00 0.000.00 29,602,391.0087,000.000 Local

0.00 144.72 0.00 289,345.01Base

UBS SECURITIES ASIA LTD JPY/JP5657059903 MATSUDA SANGYO CO LTD 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

1,500.000 0.001,268.932667Local102.665000
12.359934 0.00 9.26Base

951.00
0.00
0.00 1,902,448.00

18,530.64

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0107 Jul 2016

3,800.000 0.001,272.552368Local102.555000
12.408487 0.00 23.57Base

2,417.00
0.00
0.00 4,833,282.00

47,128.68

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 0.0108 Jul 2016

1,200.000 0.001,265.375000Local101.555000
12.459997 0.00 7.47Base

759.00
0.00
0.00 1,517,691.00

14,944.52

UBS SECURITIES ASIA LTD JPY/JP506 Jul 2016 0.0111 Jul 2016

1,800.000 0.001,262.666667Local100.855000
12.519624 0.00 11.26Base

1,136.00
0.00
0.00 2,271,664.00

22,524.06

UBS SECURITIES ASIA LTD JPY/JP507 Jul 2016 0.0112 Jul 2016

1,300.000 0.001,267.383846Local100.775000
12.576372 0.00 8.17Base

823.00
0.00
0.00 1,646,776.00

16,341.12

UBS SECURITIES ASIA LTD JPY/JP508 Jul 2016 0.0113 Jul 2016

45,000.000 0.001,228.102200Local100.545000
12.214453 0.00 274.82Base

27,632.00
0.00
0.00 55,236,967.00

549,375.57
657059903 Total
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33,718.00 0.000.00 67,408,828.0054,600.000 Local

0.00 334.55 0.00 668,844.59Base

UBS SECURITIES ASIA LTD JPY/JP5664114006 NICHIAS CORP 01 Jul 2016COMMON STOCK 06 Jul 2016

43,000.000 0.00783.827884Local102.665000
7.634811 0.00 164.15Base

16,852.00
0.00
0.00 33,687,747.00

328,132.73

UBS SECURITIES ASIA LTD JPY/JP5664688900 NIPPON STEEL + SUMIKIN BUSSA 01 Jul 2016COMMON STOCK 06 Jul 2016

52,000.000 0.00334.636500Local102.665000
3.259499 0.00 84.74Base

8,700.00
0.00
0.00 17,392,398.00

169,409.22

UBS SECURITIES ASIA LTD JPY/JP5672911906 RICOH LEASING CO LTD 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

7,400.000 0.002,615.390405Local102.665000
25.474995 0.00 94.25Base

9,676.00
0.00
0.00 19,344,213.00

188,420.72

UBS SECURITIES ASIA LTD JPY/JP5674084900 RISO KAGAKU CORP 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

31,300.000 0.001,400.306070Local102.665000
13.639566 0.00 213.45Base

21,914.00
0.00
0.00 43,807,666.00

426,704.97

UBS SECURITIES ASIA LTD JPY/JP5677280000 SAN AI OIL CO LTD 01 Jul 2016COMMON STOCK 06 Jul 2016

15,600.000 0.00609.804487Local102.665000
5.939751 0.00 46.33Base

4,756.00
0.00
0.00 9,508,194.00

92,613.78

UBS SECURITIES ASIA LTD JPY/JP5677498008 SHINKO PLANTECH CO LTD 01 Jul 2016COMMON STOCK 06 Jul 2016

19,700.000 0.00751.242589Local102.665000
7.317417 0.00 72.07Base

7,399.00
0.00
0.00 14,792,080.00

144,081.04

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

8,900.000 0.00767.225730Local102.555000
7.481115 0.00 33.29Base

3,414.00
0.00
0.00 6,824,895.00

66,548.63
677498008 Total

10,813.00 0.000.00 21,616,975.0028,600.000 Local

0.00 105.36 0.00 210,629.67Base
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UBS SECURITIES ASIA LTD JPY/JP5688086008 TAYCA CORP 01 Jul 2016COMMON STOCK 06 Jul 2016

5,000.000 0.00487.800000Local102.665000
4.751376 0.00 11.87Base

1,219.00
0.00
0.00 2,437,781.00

23,745.01

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

14,000.000 0.00479.928571Local102.555000
4.679719 0.00 32.75Base

3,359.00
0.00
0.00 6,715,641.00

65,483.31

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 08 Jul 2016

8,000.000 0.00479.875000Local101.555000
4.725272 0.00 18.90Base

1,919.00
0.00
0.00 3,837,081.00

37,783.28

UBS SECURITIES ASIA LTD JPY/JP506 Jul 2016 11 Jul 2016

4,000.000 0.00468.750000Local100.855000
4.647762 0.00 9.29Base

937.00
0.00
0.00 1,874,063.00

18,581.76

UBS SECURITIES ASIA LTD JPY/JP507 Jul 2016 12 Jul 2016

5,000.000 0.00463.800000Local100.775000
4.602332 0.00 11.50Base

1,159.00
0.00
0.00 2,317,841.00

23,000.16

UBS SECURITIES ASIA LTD JPY/JP508 Jul 2016 13 Jul 2016

6,000.000 0.00454.833167Local100.545000
4.523678 0.00 13.57Base

1,364.00
0.00
0.00 2,727,635.00

27,128.50
688086008 Total

9,957.00 0.000.00 19,910,042.0042,000.000 Local

0.00 97.88 0.00 195,722.02Base

UBS SECURITIES ASIA LTD JPY/JP5688423003 TENMA CORP 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

3,000.000 0.001,529.570000Local102.665000
14.898651 0.00 22.34Base

2,294.00
0.00
0.00 4,586,416.00

44,673.61

UBS SECURITIES ASIA LTD JPY/JP5688647908 DAITO BANK LTD/THE 01 Jul 2016COMMON STOCK 06 Jul 2016

44,000.000 0.00172.104500Local102.665000
1.676370 0.00 36.88Base

3,786.00
0.00
0.00 7,568,812.00

73,723.39
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UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 07 Jul 2016

50,000.000 0.00170.076000Local102.555000
1.658388 0.00 41.45Base

4,251.00
0.00
0.00 8,499,549.00

82,877.96
688647908 Total

8,037.00 0.000.00 16,068,361.0094,000.000 Local

0.00 78.33 0.00 156,601.35Base

UBS SECURITIES ASIA LTD JPY/JP5688782903 PACK CORP/THE 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

1,700.000 0.002,652.882353Local102.665000
25.840183 0.00 21.95Base

2,254.00
0.00
0.00 4,507,646.00

43,906.36

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0107 Jul 2016

1,400.000 0.002,647.000000Local102.555000
25.810541 0.00 18.06Base

1,852.00
0.00
0.00 3,703,948.00

36,116.70

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 0.0108 Jul 2016

1,500.000 0.002,675.266667Local101.555000
26.343033 0.00 19.75Base

2,006.00
0.00
0.00 4,010,894.00

39,494.80

UBS SECURITIES ASIA LTD JPY/JP506 Jul 2016 0.0111 Jul 2016

1,300.000 0.002,639.846154Local100.855000
26.174668 0.00 17.00Base

1,715.00
0.00
0.00 3,430,085.00

34,010.06

UBS SECURITIES ASIA LTD JPY/JP507 Jul 2016 0.0112 Jul 2016

900.000 0.002,657.443333Local100.775000
26.370065 0.00 11.86Base

1,195.00
0.00
0.00 2,390,504.00

23,721.20

UBS SECURITIES ASIA LTD JPY/JP508 Jul 2016 0.0113 Jul 2016

900.000 0.002,678.332222Local100.545000
26.638144 0.00 11.98Base

1,205.00
0.00
0.00 2,409,294.00

23,962.35
688782903 Total

10,227.00 0.000.00 20,452,371.007,700.000 Local

0.00 100.60 0.00 201,211.47Base
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UBS SECURITIES ASIA LTD JPY/JP5689380004 TOHO BANK LTD/THE 01 Jul 2016COMMON STOCK 06 Jul 2016

40,000.000 0.00319.305000Local102.665000
3.110164 0.00 62.20Base

6,386.00
0.00
0.00 12,765,814.00

124,344.36

UBS SECURITIES ASIA LTD JPY/JP5696188903 WARABEYA NICHIYO HOLDINGS CO 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

14,700.000 0.001,867.208163Local102.665000
18.187388 0.00 133.67Base

13,723.00
0.00
0.00 27,434,237.00

267,220.93

UBS SECURITIES ASIA LTD JPY/JP504 Jul 2016 0.0107 Jul 2016

11,700.000 0.001,904.251282Local102.555000
18.568098 0.00 108.61Base

11,139.00
0.00
0.00 22,268,601.00

217,138.13

UBS SECURITIES ASIA LTD JPY/JP505 Jul 2016 0.0108 Jul 2016

3,600.000 0.001,980.110833Local101.555000
19.497916 0.00 35.09Base

3,564.00
0.00
0.00 7,124,835.00

70,157.40
696188903 Total

28,426.00 0.000.00 56,827,673.0030,000.000 Local

0.00 277.37 0.00 554,516.46Base

UBS SECURITIES ASIA LTD JPY/JP5ACI0BXWY1 MACNICA FUJI ELECTRONICS HOL 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

6,200.000 0.001,062.196774Local102.665000
10.346240 0.00 32.07Base

3,292.00
0.00
0.00 6,582,328.00

64,114.63

UBS SECURITIES ASIA LTD JPY/JP5B249GF902 DOUTOR NICHIRES HOLDINGS CO 01 Jul 2016 0.01COMMON STOCK 06 Jul 2016

10,800.000 0.001,789.586944Local102.665000
17.431325 0.00 94.12Base

9,663.00
0.00
0.00 19,317,876.00

188,164.18

0.001,194,200.000 Local
0.00Base

374,124.00
3,656.09

0.00
0.00

747,951,612.00
7,309,327.45

JAPANESE YEN Total

NEW ZEALAND DOLLAR

WARBURG DILLON READ (NEW ZEALAND) NZD/NZ4642648901 AIR NEW ZEALAND LTD 01 Jul 2016COMMON STOCK 05 Jul 2016

148,667.000 0.002.098900Local1.395479 156.02 0.00 311,881.15
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1.504071 0.00 111.80Base 0.00 223,493.98

0.00148,667.000 Local
0.00Base

156.02
111.80

0.00
0.00

311,881.15
223,493.98

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

UBS LIMITED NOK/NO4426330007 DNB ASA 01 Jul 2016 0.01COMMON STOCK NOK10.0 05 Jul 2016

7,795.000 0.00101.300000Local8.332550
12.157143 0.00 47.38Base

394.82
0.00
0.00 789,238.68

94,717.55

UBS LIMITED NOK/NO4473249902 TELENOR ASA 01 Jul 2016 0.01COMMON STOCK NOK6. 05 Jul 2016

5,787.000 0.00138.500000Local8.332550
16.621562 0.00 48.09Base

400.75
0.00
0.00 801,098.75

96,140.89

UBS LIMITED NOK/NO4479053902 SCHIBSTED ASA CL A 01 Jul 2016 0.01COMMON STOCK NOK.5 05 Jul 2016

565.000 0.00246.100000Local8.332550
29.534776 0.00 8.34Base

69.52
0.00
0.00 138,976.98

16,678.81

UBS LIMITED NOK/NO4713360907 STATOIL ASA 01 Jul 2016 0.01COMMON STOCK NOK2.5 05 Jul 2016

8,913.000 0.00143.700000Local8.332550
17.245621 0.00 76.86Base

640.40
0.00
0.00 1,280,157.70

153,633.37

UBS LIMITED NOK/NO4775125909 YARA INTERNATIONAL ASA 01 Jul 2016 0.02COMMON STOCK NOK1.7 05 Jul 2016

1,835.000 0.00264.800000Local8.332550
31.778987 0.00 29.16Base

242.95
0.00
0.00 485,665.05

58,285.28

UBS LIMITED NOK/NO4ACI0CS7P8 SCHIBSTED ASA B SHS 01 Jul 2016 0.01COMMON STOCK NOK.5 05 Jul 2016

712.000 0.00236.489700Local8.332550
28.381432 0.00 10.10Base

84.19
0.00
0.00 168,296.48

20,197.48

UBS LIMITED NOK/NO4B02L48900 MARINE HARVEST 01 Jul 2016 0.01COMMON STOCK NOK7.5 05 Jul 2016

3,022.000 0.00140.800000Local8.332550
16.897588 0.00 25.53Base

212.75
0.00
0.00 425,284.85

51,038.98
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UBS LIMITED NOK/NO4B04VNK908 KONGSBERG AUTOMOTIVE ASA 01 Jul 2016COMMON STOCK NOK.5 05 Jul 2016

144,006.000 0.005.393600Local8.332550
0.647293 0.00 46.61Base

388.36
0.00
0.00 776,322.40

93,167.45

UBS LIMITED NOK/NO4B11HK3901 NORSK HYDRO ASA 01 Jul 2016COMMON STOCK NOK1.09 05 Jul 2016

11,000.000 0.0030.440000Local8.332550
3.653143 0.00 20.09Base

167.42
0.00
0.00 334,672.58

40,164.49

UBS LIMITED NOK/NO4B1VQF4902 ORKLA ASA 01 Jul 2016COMMON STOCK NOK1.25 05 Jul 2016

6,567.000 0.0074.100000Local8.332550
8.892836 0.00 29.20Base

243.31
0.00
0.00 486,371.39

58,370.05

UBS LIMITED NOK/NO4B4PH0C901 GJENSIDIGE FORSIKRING ASA 01 Jul 2016 0.01COMMON STOCK NOK2. 05 Jul 2016

1,567.000 0.00139.800000Local8.332550
16.777577 0.00 13.14Base

109.53
0.00
0.00 218,957.07

26,277.32

0.00191,769.000 Local
0.00Base

2,954.00
354.50

0.00
0.00

5,905,041.93
708,671.67

NORWEGIAN KRONE Total

POUND STERLING

EXCHANGE OFFER (NON CASH) USD/GBBBMHTPY909 REXAM PLC 29 Jun 2016COMMON STOCK GBP.803 14 Jul 2016

4,653.000 0.006.471573Local0.739787
8.747887 0.00 0.00Base

0.00
0.00
0.00 30,112.23

40,703.92

0.004,653.000 Local
0.00Base

0.00
0.00

0.00
0.00

30,112.23
40,703.92

POUND STERLING Total

SINGAPORE DOLLAR

UBS SECURITIES ASIA LTD SGD/SG4604321901 SINGAPORE TECH ENGINEERING 01 Jul 2016COMMON STOCK 07 Jul 2016

14,000.000 0.003.157800Local1.344300
2.349029 0.00 16.44Base

22.10
13.15
17.68 44,169.42

32,856.82
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UBS SECURITIES ASIA LTD SGD/SG4611363904 BROADWAY INDUSTRIAL GRP LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

7,300.000 0.000.111300Local1.344300
0.082794 0.00 0.30Base

0.41
0.24
0.32 811.76

603.85

UBS SECURITIES ASIA LTD SGD/SG405 Jul 2016 11 Jul 2016

8,200.000 0.000.106800Local1.349700
0.079129 0.00 0.33Base

0.44
0.26
0.35 874.97

648.27

UBS SECURITIES ASIA LTD SGD/SG404 Jul 2016 08 Jul 2016

14,000.000 0.000.111000Local1.345300
0.082509 0.00 0.58Base

0.78
0.46
0.62 1,552.60

1,154.09

UBS SECURITIES ASIA LTD SGD/SG407 Jul 2016 12 Jul 2016

3,300.000 0.000.105000Local1.348750
0.077850 0.00 0.13Base

0.17
0.10
0.14 346.19

256.67

UBS SECURITIES ASIA LTD SGD/SG408 Jul 2016 13 Jul 2016

1,809,000.000 0.000.095000Local1.345750
0.070593 0.00 63.85Base

85.93
51.08
68.74 171,700.33

127,587.09
611363904 Total

87.73 70.170.00 175,285.851,841,800.000 Local

0.00 65.19 52.14 130,249.97Base

UBS SECURITIES ASIA LTD SGD/SG4615009909 LIAN BENG GROUP LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

177,400.000 0.000.434100Local1.344300
0.322919 0.00 28.64Base

38.50
22.91
30.80 76,940.04

57,234.28

UBS SECURITIES ASIA LTD SGD/SG4616207908 HIAP SENG ENGINEERING LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

66,000.000 0.000.147000Local1.344300
0.109351 0.00 3.61Base

4.85
2.89
3.88 9,693.27

7,210.64

UBS SECURITIES ASIA LTD SGD/SG405 Jul 2016 11 Jul 2016

5,000.000 0.000.149000Local1.349700
0.110395 0.00 0.27Base

0.37
0.22
0.30 744.33

551.48
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UBS SECURITIES ASIA LTD SGD/SG404 Jul 2016 08 Jul 2016

52,500.000 0.000.146500Local1.345300
0.108898 0.00 2.86Base

3.85
2.29
3.08 7,684.32

5,711.98

UBS SECURITIES ASIA LTD SGD/SG407 Jul 2016 12 Jul 2016

2,800.000 0.000.147800Local1.348750
0.109583 0.00 0.16Base

0.21
0.13
0.17 413.46

306.55

UBS SECURITIES ASIA LTD SGD/SG408 Jul 2016 13 Jul 2016

30,200.000 0.000.146700Local1.345750
0.109010 0.00 1.65Base

2.22
1.32
1.77 4,426.35

3,289.13
616207908 Total

11.50 9.200.00 22,961.73156,500.000 Local

0.00 8.55 6.85 17,069.78Base

UBS SECURITIES ASIA LTD SGD/SG4616447900 GOLDEN AGRI RESOURCES LTD 01 Jul 2016COMMON STOCK USD.025 07 Jul 2016

64,000.000 0.000.350000Local1.344300
0.260359 0.00 8.33Base

11.20
6.67
8.96 22,379.84

16,647.95

UBS SECURITIES ASIA LTD SGD/SG4617520903 DBS GROUP HOLDINGS LTD 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

16,000.000 0.0015.800000Local1.344300
11.753329 0.00 94.03Base

126.40
75.22

101.12 252,572.48
187,884.01

UBS SECURITIES ASIA LTD SGD/SG4619792005 CITY DEVELOPMENTS LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

5,000.000 0.008.130000Local1.344300
6.047757 0.00 15.12Base

20.33
12.10
16.26 40,613.41

30,211.57

UBS SECURITIES ASIA LTD SGD/SG4620513903 SEMBCORP MARINE LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

14,000.000 0.001.553400Local1.344300
1.155546 0.00 8.09Base

10.87
6.47
8.70 21,728.03

16,163.08

UBS SECURITIES ASIA LTD SGD/SG4624226007 JARDINE CYCLE + CARRIAGE LTD 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

1,000.000 0.0036.674000Local1.344300
27.281113 0.00 13.64Base

18.34
10.91
14.67 36,640.99

27,256.56
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UBS SECURITIES ASIA LTD SGD/SG4630386902 SINGAPORE EXCHANGE LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

6,000.000 0.007.650000Local1.344300
5.690694 0.00 17.07Base

22.95
13.66
18.36 45,858.69

34,113.43

UBS SECURITIES ASIA LTD SGD/SG4630930907 CAPITALAND LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

26,000.000 0.003.090000Local1.344300
2.298594 0.00 29.88Base

40.17
23.91
32.14 80,267.69

59,709.66

UBS SECURITIES ASIA LTD SGD/SG4636679003 GENTING SINGAPORE PLC 01 Jul 2016COMMON STOCK USD.1 07 Jul 2016

62,000.000 0.000.730000Local1.344300
0.543034 0.00 16.83Base

22.63
13.46
18.10 45,219.27

33,637.78

UBS SECURITIES ASIA LTD SGD/SG4642012900 CAPITALAND MALL TRUST 01 Jul 2016REIT 07 Jul 2016

10,000.000 0.002.130000Local1.344300
1.584468 0.00 7.92Base

10.65
6.34
8.52 21,280.83

15,830.42

UBS SECURITIES ASIA LTD SGD/SG4656387909 ASCENDAS REAL ESTATE INV TRT 01 Jul 2016REIT 07 Jul 2016

8,000.000 0.002.470000Local1.344300
1.837387 0.00 7.35Base

9.88
5.88
7.90 19,742.22

14,685.87

UBS SECURITIES ASIA LTD SGD/SG4660373903 COMFORTDELGRO CORP LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

17,000.000 0.002.750000Local1.344300
2.045674 0.00 17.39Base

23.38
13.91
18.70 46,707.92

34,745.16

UBS SECURITIES ASIA LTD SGD/SG4672420908 HI P INTERNATIONAL LTD 05 Jul 2016COMMON STOCK 11 Jul 2016

4,400.000 0.000.376600Local1.349700
0.279025 0.00 0.61Base

0.83
0.49
0.66 1,655.55

1,226.61

UBS SECURITIES ASIA LTD SGD/SG407 Jul 2016 12 Jul 2016

2,700.000 0.000.372000Local1.348750
0.275811 0.00 0.37Base

0.50
0.30
0.40 1,003.50

744.02

UBS SECURITIES ASIA LTD SGD/SG408 Jul 2016 13 Jul 2016

1,150,400.000 0.000.320000Local1.345750 184.06 147.25 367,796.69
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0.237786 0.00 136.77Base 109.42 273,302.39
672420908 Total

185.39 148.310.00 370,455.741,157,500.000 Local

0.00 137.75 110.21 275,273.02Base

UBS SECURITIES ASIA LTD SGD/SG4681173001 SINGAPORE AIRLINES LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

5,000.000 0.0010.640000Local1.344300
7.914900 0.00 19.79Base

26.60
15.83
21.28 53,152.12

39,538.88

UBS SECURITIES ASIA LTD SGD/SG4691678007 UNITED OVERSEAS BANK LTD 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

11,000.000 0.0018.480000Local1.344300
13.746931 0.00 75.61Base

101.64
60.49
81.31 203,097.05

151,080.15

UBS SECURITIES ASIA LTD SGD/SG4691684005 UOL GROUP LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

4,000.000 0.005.480000Local1.344300
4.076471 0.00 8.15Base

10.96
6.52
8.77 21,900.27

16,291.21

RIGHTS SOLD SGD/SG4ACI0NB955 NOBLE GROUP LTD RTS 13 Jul 2016RIGHT

52,000.000 0.000.055358Local1.492864
0.037082 0.00 0.00Base

0.00
0.00
0.00 2,878.66

1,928.28

RIGHTS SOLD SGD/SG413 Jul 2016 CANCEL

-52,000.000 0.000.055358Local1.492864
0.037082 0.00 0.00Base

0.00
0.00
0.00 -2,878.66

-1,928.28

RIGHTS SOLD SGD/SG413 Jul 2016 13 Jul 2016

52,000.000 0.000.055358Local1.346500
0.041113 0.00 0.00Base

0.00
0.00
0.00 2,878.66

2,137.88
ACI0NB955 Total

0.00 0.000.00 2,878.6652,000.000 Local

0.00 0.00 0.00 2,137.88Base

UBS SECURITIES ASIA LTD SGD/SG4B011YD901 CAPITALAND COMMERCIAL TRUST 01 Jul 2016REIT 07 Jul 2016

17,000.000 0.001.485000Local1.344300 12.62 10.10 25,222.28
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.104664 0.00 9.39Base 7.51 18,762.39

UBS SECURITIES ASIA LTD SGD/SG4B01289907 SINGAPORE PRESS HOLDINGS LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

8,000.000 0.003.960000Local1.344300
2.945771 0.00 11.78Base

15.84
9.42

12.67 31,651.49
23,544.96

UBS SECURITIES ASIA LTD SGD/SG4B01CLC903 NOBLE GROUP LTD 01 Jul 2016COMMON STOCK HKD.25 07 Jul 2016

52,000.000 0.000.200000Local1.344300
0.148776 0.00 3.87Base

5.20
3.09
4.16 10,390.64

7,729.41

UBS SECURITIES ASIA LTD SGD/SG4B02PY2901 SINGAPORE TELECOMMUNICATIONS 01 Jul 2016COMMON STOCK NPV 07 Jul 2016

67,000.000 0.004.120000Local1.344300
3.064792 0.00 102.67Base

138.02
82.14

110.42 275,791.56
205,156.26

UBS SECURITIES ASIA LTD SGD/SG4B04PZ7907 SUNTEC REIT 01 Jul 2016REIT 07 Jul 2016

10,000.000 0.001.780000Local1.344300
1.324109 0.00 6.62Base

8.90
5.30
7.12 17,783.98

13,229.18

UBS SECURITIES ASIA LTD SGD/SG4B08X16905 SEMBCORP INDUSTRIES LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

11,000.000 0.002.820000Local1.344300
2.097746 0.00 11.54Base

15.51
9.23

12.41 30,992.08
23,054.44

UBS SECURITIES ASIA LTD SGD/SG4B0F9V2906 OVERSEA CHINESE BANKING CORP 01 Jul 2016COMMON STOCK 07 Jul 2016

29,000.000 0.008.700000Local1.344300
6.471770 0.00 93.84Base

126.15
75.07

100.92 252,072.93
187,512.41

UBS SECURITIES ASIA LTD SGD/SG4B17KC6900 WILMAR INTERNATIONAL LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

17,000.000 0.003.280000Local1.344300
2.439932 0.00 20.74Base

27.88
16.59
22.30 55,709.82

41,441.51

UBS SECURITIES ASIA LTD SGD/SG4B1VQ5C905 KEPPEL CORP LTD 01 Jul 2016COMMON STOCK 07 Jul 2016

16,000.000 0.005.500000Local1.344300
4.091349 0.00 32.73Base

44.00
26.18
35.20 87,920.80

65,402.66

UBS SECURITIES ASIA LTD SGD/SG4B1VT03904 YANGZIJIANG SHIPBUILDING 01 Jul 2016COMMON STOCK 07 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

45,000.000 0.000.889200Local1.344300
0.661459 0.00 14.89Base

20.01
11.91
16.01 39,977.98

29,738.88

UBS SECURITIES ASIA LTD SGD/SG4B4KJWS902 GLOBAL LOGISTIC PROPERTIES L 01 Jul 2016COMMON STOCK 07 Jul 2016

29,000.000 0.001.810000Local1.344300
1.346426 0.00 19.53Base

26.25
15.62
21.00 52,442.75

39,011.20

UBS SECURITIES ASIA LTD SGD/SG4BXNSP0904 YONGNAM HOLDINGS LTD 1 01 Jul 2016COMMON STOCK 07 Jul 2016

309,600.000 0.000.210100Local1.344300
0.156290 0.00 24.19Base

32.52
19.36
26.02 64,988.42

48,343.69

0.004,258,800.000 Local
0.00Base

1,274.12
947.56

1,019.28
758.05

2,548,796.98
1,895,544.47

SINGAPORE DOLLAR Total

SWEDISH KRONA

UBS LIMITED SEK/SE2481334902 SKANDINAVISKA ENSKILDA BAN A 01 Jul 2016COMMON STOCK SEK10.0 05 Jul 2016

13,855.000 0.0073.600400Local8.429950
8.730823 0.00 60.48Base

509.87
0.00
0.00 1,019,223.67

120,905.07

UBS LIMITED SEK/SE2484652904 SWEDBANK AB   A SHARES 01 Jul 2016 0.01COMMON STOCK SEK22.0 05 Jul 2016

8,114.000 0.00177.600000Local8.429950
21.067741 0.00 85.47Base

720.52
0.00
0.00 1,440,325.88

170,858.18

UBS LIMITED SEK/SE2504856907 SWEDISH MATCH AB 01 Jul 2016 0.02COMMON STOCK SEK1.98 05 Jul 2016

1,568.000 0.00293.435700Local8.429950
34.808712 0.00 27.29Base

230.05
0.00
0.00 459,877.13

54,552.77

UBS LIMITED SEK/SE2538003906 NORDEA BANK AB 01 Jul 2016COMMON STOCK SEK1.0 05 Jul 2016

26,985.000 0.0071.350000Local8.429950
8.463870 0.00 114.20Base

962.69
0.00
0.00 1,924,417.06

228,283.33

UBS LIMITED SEK/SE2555404904 SECURITAS AB B SHS 01 Jul 2016 0.01COMMON STOCK SEK1. 05 Jul 2016

2,695.000 0.00129.792600Local8.429950
15.396604 0.00 20.75Base

174.90
0.00
0.00 349,616.16

41,473.10
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS LIMITED SEK/SE2567959903 INVESTOR AB B SHS 01 Jul 2016 0.02COMMON STOCK SEK6.25 05 Jul 2016

6,956.000 0.00282.829700Local8.429950
33.550579 0.00 116.69Base

983.68
0.00
0.00 1,966,379.71

233,261.14

UBS LIMITED SEK/SE2568743900 HENNES + MAURITZ AB B SHS 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

8,493.000 0.00248.500000Local8.429950
29.478229 0.00 125.18Base

1,055.26
0.00
0.00 2,109,455.24

250,233.42

UBS LIMITED SEK/SE2597838903 TELIA CO AB 01 Jul 2016COMMON STOCK SEK3.2 05 Jul 2016

28,894.000 0.0039.781600Local8.429950
4.719079 0.00 68.18Base

574.72
0.00
0.00 1,148,874.83

136,284.89

UBS LIMITED SEK/SE2714209905 SKANSKA AB B SHS 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

3,761.000 0.00175.600000Local8.429950
20.830491 0.00 39.17Base

330.22
0.00
0.00 660,101.38

78,304.31

UBS LIMITED SEK/SE2718762909 LUNDIN PETROLEUM AB 01 Jul 2016 0.01COMMON STOCK SEK.01 05 Jul 2016

1,401.000 0.00154.200000Local8.429950
18.291923 0.00 12.81Base

108.02
0.00
0.00 215,926.18

25,614.17

UBS LIMITED SEK/SE2733268908 ALFA LAVAL AB 01 Jul 2016 0.01COMMON STOCK SEK2.84 05 Jul 2016

4,812.000 0.00133.342400Local8.429950
15.817698 0.00 38.06Base

320.82
0.00
0.00 641,322.81

76,076.70

UBS LIMITED SEK/SE2769835901 GETINGE AB B SHS 01 Jul 2016 0.01COMMON STOCK SEK.5 05 Jul 2016

2,140.000 0.00173.000000Local8.429950
20.522067 0.00 21.96Base

185.11
0.00
0.00 370,034.89

43,895.27

UBS LIMITED SEK/SE2ACI0CQYQ0 ASSA ABLOY AB B 01 Jul 2016 0.01COMMON STOCK SEK1.0 05 Jul 2016

9,274.000 0.00173.257700Local8.429950
20.552637 0.00 95.30Base

803.40
0.00
0.00 1,605,988.51

190,509.85

UBS LIMITED SEK/SE2ACI0MMQJ3 KINNEVIK AB   B 01 Jul 2016 0.01COMMON STOCK SEK.1 05 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,356.000 0.00202.036300Local8.429950
23.966489 0.00 28.23Base

238.00
0.00
0.00 475,759.52

56,436.81

UBS LIMITED SEK/SE2B00L2M903 MILLICOM INTL CELLULAR SDR 01 Jul 2016 0.03SDR USD1.5 05 Jul 2016

576.000 0.00516.844200Local8.429950
61.310470 0.00 17.66Base

148.85
0.00
0.00 297,553.41

35,297.17

UBS LIMITED SEK/SE2B0S165900 ICA GRUPPEN AB 01 Jul 2016 0.02COMMON STOCK SEK2.5 05 Jul 2016

765.000 0.00282.000000Local8.429950
33.452156 0.00 12.80Base

107.87
0.00
0.00 215,622.13

25,578.10

UBS LIMITED SEK/SE2B12PJ2906 HUSQVARNA AB B SHS 01 Jul 2016COMMON STOCK SEK2.0 05 Jul 2016

7,368.000 0.0062.747200Local8.429950
7.443366 0.00 27.42Base

231.16
0.00
0.00 462,090.21

54,815.30

UBS LIMITED SEK/SE2B1KKBX907 ELECTROLUX AB SER B 01 Jul 2016 0.01COMMON STOCK SEK5.0 05 Jul 2016

2,420.000 0.00230.200000Local8.429950
27.307398 0.00 33.04Base

278.54
0.00
0.00 556,805.46

66,050.86

UBS LIMITED SEK/SE2B1VSK5909 INDUSTRIVARDEN AB C SHS 01 Jul 2016 0.01COMMON STOCK SEK2.5 05 Jul 2016

2,636.000 0.00136.773998Local8.429950
16.224770 0.00 21.38Base

180.27
0.00
0.00 360,355.99

42,747.11

UBS LIMITED SEK/SE2B1VVGZ901 SVENSKA CELLULOSA AB SCA B 01 Jul 2016 0.02COMMON STOCK SEK3.33 05 Jul 2016

4,407.000 0.00270.972500Local8.429950
32.144022 0.00 70.83Base

597.09
0.00
0.00 1,193,578.72

141,587.88

UBS LIMITED SEK/SE2B1XCBX901 BOLIDEN AB 01 Jul 2016 0.01COMMON STOCK SEK2.11 05 Jul 2016

2,310.000 0.00162.900000Local8.429950
19.323958 0.00 22.32Base

188.15
0.00
0.00 376,110.85

44,616.02

UBS LIMITED SEK/SE2B1XFTL901 HEXAGON AB B SHS 01 Jul 2016 0.02COMMON STOCK EUR.22 05 Jul 2016

3,550.000 0.00305.593900Local8.429950
36.250974 0.00 64.35Base

542.43
0.00
0.00 1,084,315.92

128,626.61
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS LIMITED SEK/SE2B97C73904 TELE2 AB B SHS 01 Jul 2016COMMON STOCK SEK1.25 05 Jul 2016

2,131.000 0.0074.050000Local8.429950
8.784156 0.00 9.36Base

78.90
0.00
0.00 157,721.65

18,709.68

UBS LIMITED SEK/SE2BNJZRJ902 SCANDI STANDARD AB 01 Jul 2016COMMON STOCK SEK.01 05 Jul 2016

21,292.000 0.0060.702500Local8.430650
7.200216 0.00 76.65Base

646.24
0.00
0.00 1,291,831.39

153,230.34

UBS LIMITED SEK/SE2BXDZ9Q900 SVENSKA HANDELSBANKEN A SHS 01 Jul 2016 0.01COMMON STOCK 05 Jul 2016

13,295.000 0.00102.769500Local8.429950
12.190998 0.00 81.04Base

683.16
0.00
0.00 1,365,637.34

161,998.27

0.00182,054.000 Local
0.00Base

10,879.92
1,290.62

0.00
0.00

21,748,926.04
2,579,946.35

SWEDISH KRONA Total

SWISS FRANC

UBS LIMITED CHF/CH4469737902 ASCOM HOLDING AG REG 01 Jul 2016 0.01COMMON STOCK CHF.5 05 Jul 2016

17,426.000 0.0015.688700Local0.972800
16.127364 0.00 140.52Base

136.70
0.00
0.00 273,254.59

280,894.93

UBS LIMITED CHF/CH404 Jul 2016 0.0106 Jul 2016

5,882.000 0.0015.732200Local0.972800
16.172081 0.00 47.56Base

46.27
0.00
0.00 92,490.53

95,076.61
469737902 Total

182.97 0.000.00 365,745.1223,308.000 Local

0.00 188.08 0.00 375,971.54Base

UBS LIMITED CHF/CH4705826907 ST GALLER KANTONALBANK A REG 01 Jul 2016 0.19COMMON STOCK CHF70.0 05 Jul 2016

125.000 0.00379.366000Local0.973900
389.532806 0.00 24.35Base

23.71
0.00
0.00 47,397.04

48,667.26
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0023,433.000 Local
0.00Base

206.68
212.43

0.00
0.00

413,142.16
424,638.80

SWISS FRANC Total

US DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC000307108 AAC HOLDINGS INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

1,500.000 0.0022.855300Local1.000000
22.855300 0.00 15.00Base

15.00
0.75
0.75 34,267.20

34,267.20

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC004225108 ACADIA PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.000 11 Jul 2016

13,600.000 0.0032.902800Local1.000000
32.902800 0.00 136.00Base

136.00
9.76
9.76 447,332.32

447,332.32

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC00771V108 AERIE PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016

3,600.000 0.0017.565300Local1.000000
17.565300 0.00 36.00Base

36.00
1.38
1.38 63,197.70

63,197.70

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC00790R104 ADVANCED DRAINAGE SYSTEMS IN 06 Jul 2016 0.01COMMON STOCK USD.01 11 Jul 2016

5,100.000 0.0026.404900Local1.000000
26.404900 0.00 51.00Base

51.00
2.94
2.94 134,611.05

134,611.05

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC03062T105 AMERICA S CAR MART INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,500.000 0.0028.357200Local1.000000
28.357200 0.00 15.00Base

15.00
0.93
0.93 42,519.87

42,519.87

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC031001100 AMES NATIONAL CORP 08 Jul 2016 0.01COMMON STOCK USD2.0 13 Jul 2016

1,700.000 0.0026.394500Local1.000000
26.394500 0.00 17.00Base

17.00
0.98
0.98 44,852.67

44,852.67

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC03762U105 APOLLO COMMERCIAL REAL ESTAT 08 Jul 2016 0.01REIT USD.01 13 Jul 2016

9,000.000 0.0015.983300Local1.000000
15.983300 0.00 90.00Base

90.00
3.14
3.14 143,756.56

143,756.56

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC040047102 ARENA PHARMACEUTICALS INC 06 Jul 2016 0.01COMMON STOCK USD.000 11 Jul 2016
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July 1, 2016
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Units/Original Face
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40,900.000 0.001.600500Local1.000000
1.600500 0.00 409.00Base

409.00
1.43
1.43 65,050.02

65,050.02

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC042315507 ARMOUR RESIDENTIAL REIT INC 08 Jul 2016 0.01REIT USD.0001 13 Jul 2016

5,600.000 0.0020.303100Local1.000000
20.303100 0.00 56.00Base

56.00
2.48
2.48 113,638.88

113,638.88

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05566U108 BOFI HOLDING INC 06 Jul 2016 0.01COMMON STOCK USD.01 11 Jul 2016

9,600.000 0.0016.776900Local1.000000
16.776900 0.00 96.00Base

96.00
3.52
3.52 160,958.72

160,958.72

ASSET TRANSFER AT MARKET NON CASH USD/DTC058498106 BALL CORP 04 Aug 2016COMMON STOCK 04 Aug 2016

212.000 0.0070.100000Local1.000000
70.100000 0.00 0.00Base

0.00
0.00
0.00 14,861.20

14,861.20

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC066849100 BAR HARBOR BANKSHARES 01 Jul 2016 0.01COMMON STOCK USD2.0 07 Jul 2016

565.000 0.0034.671000Local1.000000
34.671000 0.00 5.65Base

5.65
0.43
0.43 19,583.04

19,583.04

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06985P100 BASIC ENERGY SERVICES INC 06 Jul 2016 0.01COMMON STOCK USD.01 11 Jul 2016

8,300.000 0.001.483000Local1.000000
1.483000 0.00 83.00Base

83.00
0.27
0.27 12,225.63

12,225.63

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC073271108 BAZAARVOICE INC 06 Jul 2016 0.01COMMON STOCK USD.000 11 Jul 2016

11,100.000 0.004.250300Local1.000000
4.250300 0.00 111.00Base

111.00
1.03
1.03 47,066.30

47,066.30

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC101388106 BOTTOMLINE TECHNOLOGIES (DE) 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

19,928.000 0.0021.722300Local1.000000
21.722300 0.00 199.28Base

199.28
9.44
9.44 432,673.27

432,673.27

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC118440106 BUCKLE INC/THE 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

4,300.000 0.0025.880400Local1.000000
25.880400 0.00 43.00Base

43.00
2.43
2.43 111,240.29

111,240.29
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC12634H101 CPI CARD GROUP INC 08 Jul 2016 0.01COMMON STOCK USD.001 13 Jul 2016

3,800.000 0.004.843900Local1.000000
4.843900 0.00 38.00Base

38.00
0.41
0.41 18,368.41

18,368.41

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC127686103 CAESARS ENTERTAINMENT CORP 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

10,600.000 0.006.978300Local1.000000
6.978300 0.00 106.00Base

106.00
1.62
1.62 73,862.36

73,862.36

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC139674105 CAPITAL CITY BANK GROUP INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

661.000 0.0013.757800Local1.000000
13.757800 0.00 6.61Base

6.61
0.20
0.20 9,087.10

9,087.10

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC157085101 CERUS CORP 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

16,500.000 0.006.242800Local1.000000
6.242800 0.00 165.00Base

165.00
2.25
2.25 102,838.95

102,838.95

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC203607106 COMMUNITY BANK SYSTEM INC 06 Jul 2016 0.01COMMON STOCK USD1.0 11 Jul 2016

6,900.000 0.0039.997000Local1.000000
39.997000 0.00 69.00Base

69.00
6.02
6.02 275,904.28

275,904.28

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC209034107 CONSOLIDATED COMMUNICATIONS 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

7,900.000 0.0027.002700Local1.000000
27.002700 0.00 79.00Base

79.00
4.66
4.66 213,237.67

213,237.67

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC218681104 CORE MARK HOLDING CO INC 07 Jul 2016 0.01COMMON STOCK USD.01 12 Jul 2016

3,600.000 0.0046.802800Local1.000000
46.802800 0.00 36.00Base

36.00
3.68
3.68 168,450.40

168,450.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC221006109 CORVEL CORP 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

10,322.000 0.0042.757200Local1.000000
42.757200 0.00 103.22Base

103.22
9.63
9.63 441,226.97

441,226.97

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC22410J106 CRACKER BARREL OLD COUNTRY 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

3,100.000 0.00170.291300Local1.000000 31.00 11.51 527,860.52
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July 1, 2016

Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

170.291300 0.00 31.00Base 11.51 527,860.52

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC25272T104 DIAMOND RESORTS INTERNATIONA 06 Jul 2016 0.01COMMON STOCK USD.01 11 Jul 2016

6,400.000 0.0029.946300Local1.000000
29.946300 0.00 64.00Base

64.00
4.18
4.18 191,588.14

191,588.14

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC269796108 EAGLE PHARMACEUTICALS INC 08 Jul 2016 0.01COMMON STOCK USD.001 13 Jul 2016

1,500.000 0.0043.418300Local1.000000
43.418300 0.00 15.00Base

15.00
1.42
1.42 65,111.03

65,111.03

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC278715206 EBIX INC 01 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

4,200.000 0.0047.893000Local1.000000
47.893000 0.00 42.00Base

42.00
4.39
4.39 201,104.21

201,104.21

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC29251M106 ENANTA PHARMACEUTICALS INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

2,800.000 0.0022.296100Local1.000000
22.296100 0.00 28.00Base

28.00
1.37
1.37 62,399.71

62,399.71

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC29355A107 ENPHASE ENERGY INC 07 Jul 2016 0.01COMMON STOCK USD.000 12 Jul 2016

5,700.000 0.001.914800Local1.000000
1.914800 0.00 57.00Base

57.00
0.24
0.24 10,857.12

10,857.12

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC295625107 ERIN ENERGY CORP 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016

2,200.000 0.002.177200Local1.000000
2.177200 0.00 22.00Base

22.00
0.11
0.11 4,767.73

4,767.73

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30063P105 EXACT SCIENCES CORP 06 Jul 2016 0.01COMMON STOCK USD.01 11 Jul 2016

16,800.000 0.0012.005300Local1.000000
12.005300 0.00 168.00Base

168.00
4.40
4.40 201,516.64

201,516.64

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30161Q104 EXELIXIS INC 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016

36,900.000 0.007.953400Local1.000000
7.953400 0.00 369.00Base

369.00
6.40
6.40 293,105.06

293,105.06

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC31787A507 FINISAR CORPORATION 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16,300.000 0.0017.691700Local1.000000
17.691700 0.00 163.00Base

163.00
6.29
6.29 288,205.42

288,205.42

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC32020R109 FIRST FINL BANKSHARES INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

10,500.000 0.0032.250900Local1.000000
32.250900 0.00 105.00Base

105.00
7.39
7.39 338,522.06

338,522.06

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC320734106 FIRST OF LONG ISLAND CORP 06 Jul 2016 0.01COMMON STOCK USD.1 11 Jul 2016

2,100.000 0.0028.248400Local1.000000
28.248400 0.00 21.00Base

21.00
1.30
1.30 59,299.34

59,299.34

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC346375108 FORMFACTOR INC 07 Jul 2016 0.01COMMON STOCK USD.001

1,568.000 0.008.948400Local1.000000
8.948400 0.00 15.68Base

15.68
0.31
0.31 14,015.10

14,015.10

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Jul 2016 0.01CANCEL

-1,568.000 0.008.948400Local1.000000
8.948400 0.00 -15.68Base

-15.68
-0.31
-0.31 -14,015.10

-14,015.10

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Jul 2016 0.0112 Jul 2016

1,568.160 0.008.947486Local1.000000
8.947486 0.00 15.68Base

15.68
0.31
0.31 14,015.10

14,015.10
346375108 Total

15.68 0.310.00 14,015.101,568.160 Local

0.00 15.68 0.31 14,015.10Base

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC35952H502 FUELCELL ENERGY INC 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

4,300.000 0.006.330000Local1.000000
6.330000 0.00 43.00Base

43.00
0.60
0.60 27,175.40

27,175.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC363256108 GALENA BIOPHARMA INC 06 Jul 2016 0.01COMMON STOCK USD.000 11 Jul 2016

28,100.000 0.000.588500Local1.000000
0.588500 0.00 281.00Base

281.00
0.37
0.37 16,255.48

16,255.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC368736104 GENERAC HOLDINGS INC 06 Jul 2016 0.01COMMON STOCK USD.01 11 Jul 2016
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Broker NameTrd Date Stl Date

Units/Original Face
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11,300.000 0.0034.392200Local1.000000
34.392200 0.00 113.00Base

113.00
8.48
8.48 388,510.38

388,510.38

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC378973408 GLOBALSTAR INC 08 Jul 2016 0.01COMMON STOCK USD.000 13 Jul 2016

83,000.000 0.001.245200Local1.000000
1.245200 0.00 830.00Base

830.00
2.26
2.26 102,519.34

102,519.34

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC38046C109 GOGO INC 08 Jul 2016 0.01COMMON STOCK USD.000 13 Jul 2016

9,800.000 0.008.603500Local1.000000
8.603500 0.00 98.00Base

98.00
1.84
1.84 84,214.46

84,214.46

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC390607109 GREAT LAKES DREDGE + DOCK CO 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

65,413.000 0.004.329900Local1.000000
4.329900 0.00 654.13Base

654.13
6.18
6.18 282,571.44

282,571.44

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC01 Jul 2016 0.0107 Jul 2016

28,100.000 0.004.347500Local1.000000
4.347500 0.00 281.00Base

281.00
2.67
2.67 121,881.08

121,881.08

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC05 Jul 2016 0.0108 Jul 2016

30,000.000 0.004.245000Local1.000000
4.245000 0.00 300.00Base

300.00
2.78
2.78 127,047.22

127,047.22

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Jul 2016 0.0108 Jul 2016

52,586.000 0.004.293800Local1.000000
4.293800 0.00 525.86Base

525.86
4.93
4.93 225,262.98

225,262.98

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Jul 2016 0.0111 Jul 2016

21,685.000 0.004.245300Local1.000000
4.245300 0.00 216.85Base

216.85
2.01
2.01 91,840.47

91,840.47

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Jul 2016 0.0112 Jul 2016

92,730.000 0.004.248300Local1.000000
4.248300 0.00 927.30Base

927.30
8.59
8.59 393,008.97

393,008.97
390607109 Total

2,905.14 27.160.00 1,241,612.16290,514.000 Local
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July 1, 2016
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Broker NameTrd Date Stl Date

Units/Original Face
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0.00 2,905.14 27.16 1,241,612.16Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC393657101 GREENBRIER COMPANIES INC 08 Jul 2016 0.01COMMON STOCK 13 Jul 2016

4,000.000 0.0029.636400Local1.000000
29.636400 0.00 40.00Base

40.00
2.59
2.59 118,503.01

118,503.01

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC422245100 HEALTHWAYS INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

8,581.000 0.0011.570100Local1.000000
11.570100 0.00 85.81Base

85.81
2.17
2.17 99,195.05

99,195.05

MACQUARIE CAPITAL (USA) INC. USD/DTC433064102 HINDALCO INDUSTRTRIES   GDR 01 Jul 2016GDR INR1.0

6,700.000 0.001.777800Local1.000000
1.777800 0.00 5.96Base

5.96
0.26
0.26 11,905.04

11,905.04

MACQUARIE CAPITAL (USA) INC. USD/DTC01 Jul 2016 CANCEL

-6,700.000 0.001.777800Local1.000000
1.777800 0.00 -5.96Base

-5.96
-0.26
-0.26 -11,905.04

-11,905.04

MACQUARIE CAPITAL (USA) INC. USD/DTC01 Jul 2016 0.0107 Jul 2016

6,700.000 0.001.777800Local1.000000
1.777800 0.00 67.00Base

67.00
0.26
0.26 11,844.00

11,844.00
433064102 Total

67.00 0.260.00 11,844.006,700.000 Local

0.00 67.00 0.26 11,844.00Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC45824V209 INSYS THERAPEUTICS INC 06 Jul 2016 0.01COMMON STOCK USD.000 11 Jul 2016

4,100.000 0.0014.493700Local1.000000
14.493700 0.00 41.00Base

41.00
1.30
1.30 59,381.87

59,381.87

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC46123D205 INVENSENSE INC 08 Jul 2016 0.01COMMON STOCK USD.001 13 Jul 2016

11,600.000 0.006.172700Local1.000000
6.172700 0.00 116.00Base

116.00
1.57
1.57 71,485.75

71,485.75

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC46269C102 IRIDIUM COMMUNICATIONS INC 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016
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14,700.000 0.008.579200Local1.000000
8.579200 0.00 147.00Base

147.00
2.75
2.75 125,964.49

125,964.49

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC48666K109 KB HOME 01 Jul 2016 0.01COMMON STOCK USD1.0 07 Jul 2016

12,600.000 0.0015.579500Local1.000000
15.579500 0.00 126.00Base

126.00
4.28
4.28 196,171.42

196,171.42

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC49926D109 KNOWLES CORP 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

13,500.000 0.0013.920300Local1.000000
13.920300 0.00 135.00Base

135.00
4.10
4.10 187,784.95

187,784.95

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC516012101 LANNETT CO INC 07 Jul 2016 0.01COMMON STOCK USD.001 12 Jul 2016

4,600.000 0.0024.988500Local1.000000
24.988500 0.00 46.00Base

46.00
2.51
2.51 114,898.59

114,898.59

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC528872302 LEXICON PHARMACEUTICALS INC 07 Jul 2016 0.01COMMON STOCK USD.001 12 Jul 2016

7,300.000 0.0014.656900Local1.000000
14.656900 0.00 73.00Base

73.00
2.34
2.34 106,920.03

106,920.03

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC53220K504 LIGAND PHARMACEUTICALS 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

2,800.000 0.00121.771400Local1.000000
121.771400 0.00 28.00Base

28.00
7.44
7.44 340,924.48

340,924.48

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC532746104 LIMONEIRA CO 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

1,800.000 0.0017.955000Local1.000000
17.955000 0.00 18.00Base

18.00
0.71
0.71 32,300.29

32,300.29

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC536252109 LIONBRIDGE TECHNOLOGIES INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

41,847.000 0.004.012700Local1.000000
4.012700 0.00 418.47Base

418.47
3.67
3.67 167,497.32

167,497.32

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC548862101 LOXO ONCOLOGY INC 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

1,700.000 0.0023.527800Local1.000000
23.527800 0.00 17.00Base

17.00
0.88
0.88 39,979.38

39,979.38
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC57722W106 MATTRESS FIRM HOLDING CORP 08 Jul 2016 0.01COMMON STOCK USD.01 13 Jul 2016

3,100.000 0.0031.978100Local1.000000
31.978100 0.00 31.00Base

31.00
2.17
2.17 99,098.94

99,098.94

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC57777M201 MAXPOINT INTERACTIVE INC 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

266.000 0.0010.800000Local1.000000
10.800000 0.00 2.66Base

2.66
0.07
0.07 2,870.07

2,870.07

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC590328100 MERRIMACK PHARMACEUTICALS IN 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

17,800.000 0.005.450100Local1.000000
5.450100 0.00 178.00Base

178.00
2.12
2.12 96,831.66

96,831.66

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC611742107 MONSTER WORLDWIDE INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

16,400.000 0.002.420300Local1.000000
2.420300 0.00 164.00Base

164.00
0.87
0.87 39,528.05

39,528.05

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC628464109 MYERS INDUSTRIES INC 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

30,271.000 0.0014.369900Local1.000000
14.369900 0.00 302.71Base

302.71
9.49
9.49 434,679.04

434,679.04

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC634865109 NATIONAL BANKSHARES INC/VA 06 Jul 2016 0.01COMMON STOCK USD1.25 11 Jul 2016

1,300.000 0.0033.909500Local1.000000
33.909500 0.00 13.00Base

13.00
0.97
0.97 44,068.38

44,068.38

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC63654U100 NATIONAL INTERSTATE CORP 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

694.000 0.0030.127700Local1.000000
30.127700 0.00 6.94Base

6.94
0.46
0.46 20,901.22

20,901.22

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC63888P406 NATURAL HEALTH TRENDS CORP 08 Jul 2016 0.01COMMON STOCK USD.001 13 Jul 2016

1,500.000 0.0027.484300Local1.000000
27.484300 0.00 15.00Base

15.00
0.90
0.90 41,210.55

41,210.55

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC63937X103 NAVIDEA BIOPHARMACEUTICALS I 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

15,333.000 0.000.523800Local1.000000 153.33 0.18 7,877.92
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0.523800 0.00 153.33Base 0.18 7,877.92

UBS SECURITIES ASIA LTD USD/SG4643491905 HONGKONG LAND HOLDINGS LTD 01 Jul 2016COMMON STOCK USD.1 07 Jul 2016

6,000.000 0.006.300000Local1.000000
6.300000 0.00 18.90Base

18.90
15.12
15.12 37,765.98

37,765.98

UBS SECURITIES ASIA LTD USD/SG4647211002 JARDINE MATHESON HLDGS LTD 01 Jul 2016 0.03COMMON STOCK USD.25 07 Jul 2016

2,000.000 0.0058.000000Local1.000000
58.000000 0.00 58.00Base

58.00
46.40
46.40 115,895.60

115,895.60

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC65336K103 NEXSTAR BROADCASTING GROUP A 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

5,100.000 0.0047.324400Local1.000000
47.324400 0.00 51.00Base

51.00
5.27
5.27 241,298.17

241,298.17

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC65500B103 NOBILIS HEALTH CORP 06 Jul 2016 0.01COMMON STOCK 11 Jul 2016

5,100.000 0.002.233500Local1.000000
2.233500 0.00 51.00Base

51.00
0.25
0.25 11,339.60

11,339.60

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC670002104 NOVAVAX INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

41,900.000 0.007.430200Local1.000000
7.430200 0.00 419.00Base

419.00
6.79
6.79 310,899.59

310,899.59

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC675746309 OCWEN FINANCIAL CORP 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

18,800.000 0.001.720200Local1.000000
1.720200 0.00 188.00Base

188.00
0.71
0.71 32,151.05

32,151.05

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC686688102 ORMAT TECHNOLOGIES INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

5,800.000 0.0043.527400Local1.000000
43.527400 0.00 58.00Base

58.00
5.51
5.51 252,395.41

252,395.41

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC700658107 PARK NATIONAL CORP 07 Jul 2016 0.01COMMON STOCK 12 Jul 2016

925.000 0.0089.932300Local1.000000
89.932300 0.00 9.25Base

9.25
1.82
1.82 83,176.31

83,176.31

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Jul 2016 0.0113 Jul 2016
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1,075.000 0.0090.215400Local1.000000
90.215400 0.00 10.75Base

10.75
2.12
2.12 96,968.69

96,968.69
700658107 Total

20.00 3.940.00 180,145.002,000.000 Local

0.00 20.00 3.94 180,145.00Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC720279108 PIER 1 IMPORTS INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

12,400.000 0.005.510000Local1.000000
5.510000 0.00 124.00Base

124.00
1.49
1.49 68,198.51

68,198.51

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC740444104 PREFORMED LINE PRODUCTS CO 01 Jul 2016 0.01COMMON STOCK USD2.0 07 Jul 2016

864.000 0.0039.648800Local1.000000
39.648800 0.00 8.64Base

8.64
0.75
0.75 34,247.17

34,247.17

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Jul 2016 0.0108 Jul 2016

1,776.000 0.0038.781600Local1.000000
38.781600 0.00 17.76Base

17.76
1.51
1.51 68,856.85

68,856.85

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Jul 2016 0.0111 Jul 2016

2,900.000 0.0037.015000Local1.000000
37.015000 0.00 29.00Base

29.00
2.35
2.35 107,312.15

107,312.15

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Jul 2016 0.0111 Jul 2016

1,868.000 0.0037.125000Local1.000000
37.125000 0.00 18.68Base

18.68
1.52
1.52 69,329.30

69,329.30

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Jul 2016 0.0112 Jul 2016

2,873.000 0.0036.659300Local1.000000
36.659300 0.00 28.73Base

28.73
2.30
2.30 105,291.14

105,291.14

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Jul 2016 0.0113 Jul 2016

3,932.000 0.0036.355000Local1.000000
36.355000 0.00 39.32Base

39.32
3.12
3.12 142,905.42

142,905.42
740444104 Total

142.13 11.550.00 527,942.0314,213.000 Local
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 142.13 11.55 527,942.03Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC743713109 PROTO LABS INC 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016

3,800.000 0.0056.809000Local1.000000
56.809000 0.00 38.00Base

38.00
4.71
4.71 215,831.49

215,831.49

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC74975N105 RTI SURGICAL INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

2,950.000 0.003.606100Local1.000000
3.606100 0.00 29.50Base

29.50
0.24
0.24 10,608.26

10,608.26

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC759531106 RELYPSA INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

5,800.000 0.0019.197800Local1.000000
19.197800 0.00 58.00Base

58.00
2.43
2.43 111,286.81

111,286.81

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC761283100 RESTORATION HARDWARE HOLDING 06 Jul 2016 0.01COMMON STOCK USD.000 11 Jul 2016

5,200.000 0.0030.119300Local1.000000
30.119300 0.00 52.00Base

52.00
3.42
3.42 156,564.94

156,564.94

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC779287101 ROUSE PROPERTIES INC 30 Jun 2016 0.01REIT CANCEL

-6,300.000 0.0018.244000Local1.000000
18.244000 0.00 -63.00Base

-63.00
-2.51
-2.51 -114,871.69

-114,871.69

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30 Jun 2016 0.0106 Jul 2016

6,300.000 0.0018.244000Local1.000000
18.244000 0.00 63.00Base

63.00
2.51
2.51 114,871.69

114,871.69
779287101 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC783754104 RYERSON HOLDING CORP 07 Jul 2016 0.01COMMON STOCK USD.01 12 Jul 2016

1,800.000 0.0018.049300Local1.000000
18.049300 0.00 18.00Base

18.00
0.71
0.71 32,470.03

32,470.03

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC81362J100 SECOND SIGHT MEDICAL PRODUCT 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,200.000 0.003.529300Local1.000000
3.529300 0.00 22.00Base

22.00
0.17
0.17 7,742.29

7,742.29

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC81768T108 SERVISFIRST BANCSHARES INC 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016

3,400.000 0.0047.711900Local1.000000
47.711900 0.00 34.00Base

34.00
3.54
3.54 162,182.92

162,182.92

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC825690100 SHUTTERSTOCK INC 07 Jul 2016 0.01COMMON STOCK USD.01 12 Jul 2016

3,400.000 0.0046.633500Local1.000000
46.633500 0.00 34.00Base

34.00
3.46
3.46 158,516.44

158,516.44

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC855707105 STATE AUTO FINANCIAL CORP 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

592.000 0.0021.806200Local1.000000
21.806200 0.00 5.92Base

5.92
0.29
0.29 12,903.06

12,903.06

MACQUARIE CAPITAL (USA) INC. USD/DTC856552104 STATE BK OF INDIA 144A S GDR 01 Jul 2016 0.02GDR 07 Jul 2016

1,000.000 0.0031.650000Local1.000000
31.650000 0.00 15.83Base

15.83
0.69
0.69 31,633.48

31,633.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC862578101 STRAIGHT PATH COMM  B 07 Jul 2016 0.01COMMON STOCK USD.01 12 Jul 2016

1,700.000 0.0026.122500Local1.000000
26.122500 0.00 17.00Base

17.00
0.97
0.97 44,390.28

44,390.28

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC868873100 SURMODICS INC 01 Jul 2016 0.01COMMON STOCK USD.05 07 Jul 2016

16,337.000 0.0023.604300Local1.000000
23.604300 0.00 163.37Base

163.37
8.41
8.41 385,451.67

385,451.67

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC88105A106 TERRAVIA HOLDINGS INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

11,800.000 0.002.432800Local1.000000
2.432800 0.00 118.00Base

118.00
0.63
0.63 28,588.41

28,588.41

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC88338N107 THERAPEUTICSMD INC 08 Jul 2016 0.01COMMON STOCK USD.001 13 Jul 2016

23,400.000 0.008.154700Local1.000000
8.154700 0.00 234.00Base

234.00
4.16
4.16 190,581.82

190,581.82
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC886423102 TIDEWATER INC 06 Jul 2016 0.01COMMON STOCK USD.1 11 Jul 2016

8,200.000 0.004.315800Local1.000000
4.315800 0.00 82.00Base

82.00
0.78
0.78 35,306.78

35,306.78

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC89214P109 TOWNE BANK 01 Jul 2016 0.01COMMON STOCK USD1.66 07 Jul 2016

7,000.000 0.0021.591600Local1.000000
21.591600 0.00 70.00Base

70.00
3.30
3.30 151,067.90

151,067.90

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC919794107 VALLEY NATIONAL BANCORP 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

37,800.000 0.009.061800Local1.000000
9.061800 0.00 378.00Base

378.00
7.47
7.47 342,150.57

342,150.57

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC92240M108 VECTOR GROUP LTD 08 Jul 2016 0.01COMMON STOCK USD.1 13 Jul 2016

13,500.000 0.0022.473500Local1.000000
22.473500 0.00 135.00Base

135.00
6.62
6.62 303,250.63

303,250.63

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC927107409 VILLAGE SUPER MARKET CLASS A 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

129.000 0.0028.940000Local1.000000
28.940000 0.00 1.29Base

1.29
0.09
0.09 3,731.88

3,731.88

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC93317W102 WALTER INVESTMENT MANAGEMENT 08 Jul 2016 0.01COMMON STOCK USD.01 13 Jul 2016

6,400.000 0.002.830000Local1.000000
2.830000 0.00 64.00Base

64.00
0.40
0.40 18,047.60

18,047.60

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC94419L101 WAYFAIR INC  CLASS A 06 Jul 2016 0.01COMMON STOCK USD.001 11 Jul 2016

3,500.000 0.0039.561900Local1.000000
39.561900 0.00 35.00Base

35.00
3.02
3.02 138,428.63

138,428.63

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC94770V102 WEBMD HEALTH CORP 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

6,000.000 0.0058.551600Local1.000000
58.551600 0.00 60.00Base

60.00
7.66
7.66 351,241.94

351,241.94

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC954235107 WEST MARINE INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

75.000 0.008.500000Local1.000000 0.75 0.02 636.73
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8.500000 0.00 0.75Base 0.02 636.73

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC969490101 CLAYTON WILLIAMS ENERGY INC 01 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

900.000 0.0029.283900Local1.000000
29.283900 0.00 9.00Base

9.00
0.58
0.58 26,345.93

26,345.93

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC97382A200 WINDSTREAM HOLDINGS INC 07 Jul 2016 0.01COMMON STOCK USD.000 12 Jul 2016

15,700.000 0.009.129600Local1.000000
9.129600 0.00 157.00Base

157.00
3.13
3.13 143,174.59

143,174.59

CASH COLLATERAL USD/OTH976UWX908 FUTURES BOA COC 01 Jul 2016FUTURES CASH COLLATE 01 Jul 2016

58,600,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 58,600,000.00

58,600,000.00

CASH COLLATERAL USD/OTH11 Jul 2016 11 Jul 2016

4,400,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,400,000.00

4,400,000.00
976UWX908 Total

0.00 0.000.00 63,000,000.0063,000,000.000 Local

0.00 0.00 0.00 63,000,000.00Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC983793100 XPO LOGISTICS INC 07 Jul 2016 0.01COMMON STOCK USD.001 12 Jul 2016

11,700.000 0.0025.723500Local1.000000
25.723500 0.00 117.00Base

117.00
6.57
6.57 300,841.38

300,841.38

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC98933Q108 ZELTIQ AESTHETICS INC 07 Jul 2016 0.01COMMON STOCK USD.001 12 Jul 2016

5,000.000 0.0027.883800Local1.000000
27.883800 0.00 50.00Base

50.00
3.04
3.04 139,365.96

139,365.96

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTC98973P101 ZIOPHARM ONCOLOGY INC 01 Jul 2016 0.01COMMON STOCK USD.001 07 Jul 2016

17,600.000 0.005.548400Local1.000000
5.548400 0.00 176.00Base

176.00
2.13
2.13 97,473.71

97,473.71

CUSIP CHANGE NON CASH USD/GBBACI0NFY66 BALL CORP 18 Jul 2016COMMON STOCK 18 Jul 2016
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July 1, 2016

Price Interest
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

212.000 0.0071.285000Local1.000000
71.285000 0.00 0.00Base

0.00
0.00
0.00 15,112.42

15,112.42

UBS SECURITIES ASIA LTD USD/SG4B56ZM7906 HUTCHISON PORT HOLDINGS TR U 01 Jul 2016UNIT 07 Jul 2016

48,000.000 0.000.445000Local1.000000
0.445000 0.00 10.68Base

10.68
8.54
8.54 21,340.78

21,340.78

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCG23773107 CONSOLIDATED WATER CO ORD SH 08 Jul 2016 0.01COMMON STOCK USD.6 13 Jul 2016

2,400.000 0.0012.958700Local1.000000
12.958700 0.00 24.00Base

24.00
0.68
0.68 31,076.20

31,076.20

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCG81075106 SHIP FINANCE INTL LTD 08 Jul 2016 0.01COMMON STOCK USD.01 13 Jul 2016

9,000.000 0.0014.377800Local1.000000
14.377800 0.00 90.00Base

90.00
2.83
2.83 129,307.37

129,307.37

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCG8807B106 THERAVANCE BIOPHARMA INC 01 Jul 2016 0.01COMMON STOCK 07 Jul 2016

5,800.000 0.0022.997800Local1.000000
22.997800 0.00 58.00Base

58.00
2.91
2.91 133,326.33

133,326.33

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCG8827U100 THIRD POINT REINSURANCE LTD 07 Jul 2016 0.01COMMON STOCK USD.1 12 Jul 2016

13,000.000 0.0011.720900Local1.000000
11.720900 0.00 130.00Base

130.00
3.33
3.33 152,238.37

152,238.37

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCM75253100 ORBOTECH LTD 01 Jul 2016 0.01COMMON STOCK USD.14 07 Jul 2016

6,639.980 0.0024.993776Local1.000000
24.993776 0.00 66.40Base

66.40
3.62
3.62 165,888.15

165,888.15

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCN6748L102 ORTHOFIX INTERNATIONAL NV 01 Jul 2016 0.01COMMON STOCK USD.1 07 Jul 2016

53,906.000 0.0043.335800Local1.000000
43.335800 0.00 539.06Base

539.06
50.93
50.93 2,335,469.64

2,335,469.64

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC01 Jul 2016 0.0107 Jul 2016

13,400.000 0.0043.400000Local1.000000
43.400000 0.00 134.00Base

134.00
12.68
12.68 581,413.32

581,413.32
N6748L102 Total
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

673.06 63.610.00 2,916,882.9667,306.000 Local

0.00 673.06 63.61 2,916,882.96Base

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTCY62196103 NAVIOS MARITIME HOLDINGS INC 01 Jul 2016 0.01COMMON STOCK USD.000 07 Jul 2016

2,590.000 0.000.889900Local1.000000
0.889900 0.00 25.90Base

25.90
0.06
0.06 2,278.88

2,278.88

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCY6366T112 NORDIC AMERICAN OFFSHORE LTD 07 Jul 2016 0.01COMMON STOCK USD.01 12 Jul 2016

2,800.000 0.004.831800Local1.000000
4.831800 0.00 28.00Base

28.00
0.30
0.30 13,500.74

13,500.74

ICBC FINCL SVCS, EQUITY CLEARANCE USD/DTCY7546A122 SCORPIO BULKERS INC 01 Jul 2016 0.01COMMON STOCK USD.01 07 Jul 2016

4,900.000 0.002.910400Local1.000000
2.910400 0.00 49.00Base

49.00
0.32
0.32 14,211.64

14,211.64

0.0064,449,206.140 Local
0.00Base

14,021.23
14,021.23

475.07
475.07

81,742,377.53
81,742,377.53

US DOLLAR Total

EQUITY  Total
77,612,661.140

Base 0.00 33,160.60 7,476.13 119,991,587.45

FIXED INCOME
US DOLLAR

PERSHING LLC USD/DTC001055AM4 AFLAC INC 05 Jul 20163.625%   15 Nov 2024 08 Jul 2016

1,595,000.000 8,512.20108.698000Local1.000000
108.698000 8,512.20 866.87Base

866.87
0.00
0.00 1,732,866.23

1,732,866.23

ASSET TRANSFER AT MARKET NON CASH USD/DTC00185AAC8 AON PLC 18 Jul 20164.45%   24 May 2043 18 Jul 2016

50,000.000 321.3999.996000Local1.000000
99.996000 321.39 0.00Base

0.00
0.00
0.00 49,998.00

49,998.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RAG7 AT+T INC 18 Jul 20166.3%   15 Jan 2038 18 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

75,000.000 13.13124.439000Local1.000000
124.439000 13.13 0.00Base

0.00
0.00
0.00 93,329.25

93,329.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RBM3 AT+T INC 18 Jul 20161.4%   01 Dec 2017 18 Jul 2016

75,000.000 131.25100.116000Local1.000000
100.116000 131.25 0.00Base

0.00
0.00
0.00 75,087.00

75,087.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCC4 AT+T INC 18 Jul 20162.3%   11 Mar 2019 18 Jul 2016

50,000.000 399.31101.917000Local1.000000
101.917000 399.31 0.00Base

0.00
0.00
0.00 50,958.50

50,958.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCE0 AT+T INC 18 Jul 20163.9%   11 Mar 2024 18 Jul 2016

50,000.000 677.08106.806000Local1.000000
106.806000 677.08 0.00Base

0.00
0.00
0.00 53,403.00

53,403.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCG5 AT+T INC 18 Jul 20164.8%   15 Jun 2044 18 Jul 2016

75,000.000 310.00106.234000Local1.000000
106.234000 310.00 0.00Base

0.00
0.00
0.00 79,675.50

79,675.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCP5 AT+T INC 18 Jul 20164.5%   15 May 2035 18 Jul 2016

75,000.000 571.88104.644000Local1.000000
104.644000 571.88 0.00Base

0.00
0.00
0.00 78,483.00

78,483.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCR1 AT+T INC 18 Jul 20162.8%   17 Feb 2021 18 Jul 2016

50,000.000 610.55103.124000Local1.000000
103.124000 610.55 0.00Base

0.00
0.00
0.00 51,562.00

51,562.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RCS9 AT+T INC 18 Jul 20163.6%   17 Feb 2023 18 Jul 2016

75,000.000 1,177.50105.674000Local1.000000
105.674000 1,177.50 0.00Base

0.00
0.00
0.00 79,255.50

79,255.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206RDC3 AT+T INC 18 Jul 20164.45%   01 Apr 2024 18 Jul 2016

50,000.000 648.96109.619000Local1.000000
109.619000 648.96 0.00Base

0.00
0.00
0.00 54,809.50

54,809.50
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July 1, 2016

Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC002824BB5 ABBOTT LABORATORIES 18 Jul 20162.95%   15 Mar 2025 18 Jul 2016

50,000.000 495.76102.049000Local1.000000
102.049000 495.76 0.00Base

0.00
0.00
0.00 51,024.50

51,024.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAJ8 ABBVIE INC 18 Jul 20161.75%   06 Nov 2017 18 Jul 2016

50,000.000 170.14100.451000Local1.000000
100.451000 170.14 0.00Base

0.00
0.00
0.00 50,225.50

50,225.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAL3 ABBVIE INC 18 Jul 20162.9%   06 Nov 2022 18 Jul 2016

50,000.000 281.94102.744000Local1.000000
102.744000 281.94 0.00Base

0.00
0.00
0.00 51,372.00

51,372.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAM1 ABBVIE INC 18 Jul 20164.4%   06 Nov 2042 18 Jul 2016

75,000.000 641.67104.891000Local1.000000
104.891000 641.67 0.00Base

0.00
0.00
0.00 78,668.25

78,668.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAR0 ABBVIE INC 18 Jul 20164.5%   14 May 2035 18 Jul 2016

75,000.000 581.25107.055000Local1.000000
107.055000 581.25 0.00Base

0.00
0.00
0.00 80,291.25

80,291.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287YAT6 ABBVIE INC 18 Jul 20162.5%   14 May 2020 18 Jul 2016

50,000.000 215.28102.239000Local1.000000
102.239000 215.28 0.00Base

0.00
0.00
0.00 51,119.50

51,119.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00440EAQ0 CHUBB INA HOLDINGS INC 18 Jul 20164.15%   13 Mar 2043 18 Jul 2016

50,000.000 708.96112.075000Local1.000000
112.075000 708.96 0.00Base

0.00
0.00
0.00 56,037.50

56,037.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00440EAW7 CHUBB INA HOLDINGS INC 18 Jul 20164.35%   03 Nov 2045 18 Jul 2016

50,000.000 441.04115.896000Local1.000000
115.896000 441.04 0.00Base

0.00
0.00
0.00 57,948.00

57,948.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAF8 ACTAVIS FUNDING SCS 18 Jul 20163.85%   15 Jun 2024 18 Jul 2016

75,000.000 248.65105.144000Local1.000000 0.00 0.00 78,858.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

105.144000 248.65 0.00Base 0.00 78,858.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAM3 ACTAVIS FUNDING SCS 18 Jul 20162.35%   12 Mar 2018 18 Jul 2016

50,000.000 404.72101.339000Local1.000000
101.339000 404.72 0.00Base

0.00
0.00
0.00 50,669.50

50,669.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAP6 ACTAVIS FUNDING SCS 18 Jul 20163%   12 Mar 2020 18 Jul 2016

50,000.000 516.67102.914000Local1.000000
102.914000 516.67 0.00Base

0.00
0.00
0.00 51,457.00

51,457.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAS0 ACTAVIS FUNDING SCS 18 Jul 20163.8%   15 Mar 2025 18 Jul 2016

50,000.000 638.61105.316000Local1.000000
105.316000 638.61 0.00Base

0.00
0.00
0.00 52,658.00

52,658.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507UAU5 ACTAVIS FUNDING SCS 18 Jul 20164.75%   15 Mar 2045 18 Jul 2016

50,000.000 798.26108.337000Local1.000000
108.337000 798.26 0.00Base

0.00
0.00
0.00 54,168.50

54,168.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00817YAM0 AETNA INC 18 Jul 20164.125%   15 Nov 2042 18 Jul 2016

50,000.000 349.48102.007000Local1.000000
102.007000 349.48 0.00Base

0.00
0.00
0.00 51,003.50

51,003.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC010392FJ2 ALABAMA POWER CO 18 Jul 20163.85%   01 Dec 2042 18 Jul 2016

125,000.000 601.56105.534000Local1.000000
105.534000 601.56 0.00Base

0.00
0.00
0.00 131,917.50

131,917.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC020002BB6 ALLSTATE CORP 18 Jul 20161%   15 Aug 2053 18 Jul 2016

50,000.000 1,126.04102.646000Local1.000000
102.646000 1,126.04 0.00Base

0.00
0.00
0.00 51,323.00

51,323.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209SAQ6 ALTRIA GROUP INC 18 Jul 20164.5%   02 May 2043 18 Jul 2016

50,000.000 462.50115.490000Local1.000000
115.490000 462.50 0.00Base

0.00
0.00
0.00 57,745.00

57,745.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209SAS2 ALTRIA GROUP INC 18 Jul 20164%   31 Jan 2024 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 916.66111.721000Local1.000000
111.721000 916.66 0.00Base

0.00
0.00
0.00 55,860.50

55,860.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209SAT0 ALTRIA GROUP INC 18 Jul 20162.625%   14 Jan 2020 18 Jul 2016

75,000.000 10.94104.092000Local1.000000
104.092000 10.94 0.00Base

0.00
0.00
0.00 78,069.00

78,069.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC023135AJ5 AMAZON.COM INC 18 Jul 20162.5%   29 Nov 2022 18 Jul 2016

50,000.000 163.19102.758000Local1.000000
102.758000 163.19 0.00Base

0.00
0.00
0.00 51,379.00

51,379.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC02377AAA6 AMER AIRLN 14 1 A PTT 18 Jul 20163.7%   01 Apr 2028 18 Jul 2016

45,669.580 492.85104.880009Local
50,000.000

1.000000
104.880009 492.85 0.00Base

0.00
0.00
0.00 47,898.26

47,898.26

ASSET TRANSFER AT MARKET NON CASH USD/DTC0258M0DK2 AMERICAN EXPRESS CREDIT 18 Jul 20162.125%   18 Mar 2019 18 Jul 2016

75,000.000 522.39101.860000Local1.000000
101.860000 522.39 0.00Base

0.00
0.00
0.00 76,395.00

76,395.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC0258M0DP1 AMERICAN EXPRESS CREDIT 18 Jul 20162.25%   15 Aug 2019 18 Jul 2016

75,000.000 707.81102.010000Local1.000000
102.010000 707.81 0.00Base

0.00
0.00
0.00 76,507.50

76,507.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC02665WAZ4 AMERICAN HONDA FINANCE 18 Jul 20162.45%   24 Sep 2020 18 Jul 2016

50,000.000 381.11103.306000Local1.000000
103.306000 381.11 0.00Base

0.00
0.00
0.00 51,653.00

51,653.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC026874CU9 AMERICAN INTL GROUP 18 Jul 20164.875%   01 Jun 2022 18 Jul 2016

75,000.000 457.03111.287000Local1.000000
111.287000 457.03 0.00Base

0.00
0.00
0.00 83,465.25

83,465.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC026874CZ8 AMERICAN INTL GROUP 18 Jul 20162.3%   16 Jul 2019 18 Jul 2016

50,000.000 0.00102.230000Local1.000000
102.230000 0.00 0.00Base

0.00
0.00
0.00 51,115.00

51,115.00
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC03027XAB6 AMERICAN TOWER CORP 18 Jul 20163.5%   31 Jan 2023 18 Jul 2016

75,000.000 1,203.13103.606000Local1.000000
103.606000 1,203.13 0.00Base

0.00
0.00
0.00 77,704.50

77,704.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC03027XAC4 AMERICAN TOWER CORP 18 Jul 20163.4%   15 Feb 2019 18 Jul 2016

50,000.000 713.06104.421000Local1.000000
104.421000 713.06 0.00Base

0.00
0.00
0.00 52,210.50

52,210.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC03040WAL9 AMERICAN WATER CAPITAL C 18 Jul 20163.4%   01 Mar 2025 18 Jul 2016

50,000.000 637.50107.822000Local1.000000
107.822000 637.50 0.00Base

0.00
0.00
0.00 53,911.00

53,911.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC031162AW0 AMGEN INC 18 Jul 20166.375%   01 Jun 2037 18 Jul 2016

75,000.000 597.66127.429000Local1.000000
127.429000 597.66 0.00Base

0.00
0.00
0.00 95,571.75

95,571.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC031162BU3 AMGEN INC 18 Jul 20162.2%   22 May 2019 18 Jul 2016

75,000.000 247.50102.528000Local1.000000
102.528000 247.50 0.00Base

0.00
0.00
0.00 76,896.00

76,896.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC032510AC3 ANADARKO PETROLEUM CORP 18 Jul 20166.2%   15 Mar 2040 18 Jul 2016

50,000.000 1,041.94112.079000Local1.000000
112.079000 1,041.94 0.00Base

0.00
0.00
0.00 56,039.50

56,039.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC03523TBP2 ANHEUSER BUSCH INBEV WOR 18 Jul 20162.5%   15 Jul 2022 18 Jul 2016

75,000.000 5.21102.361000Local1.000000
102.361000 5.21 0.00Base

0.00
0.00
0.00 76,770.75

76,770.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC03523TBQ0 ANHEUSER BUSCH INBEV WOR 18 Jul 20163.75%   15 Jul 2042 18 Jul 2016

75,000.000 7.81101.608000Local1.000000
101.608000 7.81 0.00Base

0.00
0.00
0.00 76,206.00

76,206.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AE6 ANHEUSER BUSCH INBEV FIN 18 Jul 20162.15%   01 Feb 2019 18 Jul 2016

50,000.000 492.71102.210000Local1.000000 0.00 0.00 51,105.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.210000 492.71 0.00Base 0.00 51,105.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AJ5 ANHEUSER BUSCH INBEV FIN 18 Jul 20162.65%   01 Feb 2021 18 Jul 2016

50,000.000 629.37103.978000Local1.000000
103.978000 629.37 0.00Base

0.00
0.00
0.00 51,989.00

51,989.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AL0 ANHEUSER BUSCH INBEV FIN 18 Jul 20163.3%   01 Feb 2023 18 Jul 2016

75,000.000 1,175.63105.626000Local1.000000
105.626000 1,175.63 0.00Base

0.00
0.00
0.00 79,219.50

79,219.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AM8 ANHEUSER BUSCH INBEV FIN 18 Jul 20164.7%   01 Feb 2036 18 Jul 2016

125,000.000 2,790.63115.598000Local1.000000
115.598000 2,790.63 0.00Base

0.00
0.00
0.00 144,497.50

144,497.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AN6 ANHEUSER BUSCH INBEV FIN 18 Jul 20164.9%   01 Feb 2046 18 Jul 2016

75,000.000 1,745.62120.546000Local1.000000
120.546000 1,745.62 0.00Base

0.00
0.00
0.00 90,409.50

90,409.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC035242AP1 ANHEUSER BUSCH INBEV FIN 18 Jul 20163.65%   01 Feb 2026 18 Jul 2016

75,000.000 1,300.31107.590000Local1.000000
107.590000 1,300.31 0.00Base

0.00
0.00
0.00 80,692.50

80,692.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC037411AR6 APACHE CORP 18 Jul 20166%   15 Jan 2037 18 Jul 2016

75,000.000 12.50114.781000Local1.000000
114.781000 12.50 0.00Base

0.00
0.00
0.00 86,085.75

86,085.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC037735CT2 APPALACHIAN POWER CO 18 Jul 20164.4%   15 May 2044 18 Jul 2016

50,000.000 372.78107.724000Local1.000000
107.724000 372.78 0.00Base

0.00
0.00
0.00 53,862.00

53,862.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AK6 APPLE INC 18 Jul 20162.4%   03 May 2023 18 Jul 2016

50,000.000 243.33101.931000Local1.000000
101.931000 243.33 0.00Base

0.00
0.00
0.00 50,965.50

50,965.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AL4 APPLE INC 18 Jul 20163.85%   04 May 2043 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 385.00102.656000Local1.000000
102.656000 385.00 0.00Base

0.00
0.00
0.00 51,328.00

51,328.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AR1 APPLE INC 18 Jul 20162.85%   06 May 2021 18 Jul 2016

50,000.000 277.08105.574000Local1.000000
105.574000 277.08 0.00Base

0.00
0.00
0.00 52,787.00

52,787.00

PERSHING LLC USD/DTC037833AS9 APPLE INC 05 Jul 20163.45%   06 May 2024 08 Jul 2016

1,445,000.000 8,585.71109.242000Local1.000000
109.242000 8,585.71 789.27Base

789.27
0.00
0.00 1,577,757.63

1,577,757.63

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833AX8 APPLE INC 18 Jul 20161.55%   07 Feb 2020 18 Jul 2016

50,000.000 337.98100.914000Local1.000000
100.914000 337.98 0.00Base

0.00
0.00
0.00 50,457.00

50,457.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833BH2 APPLE INC 18 Jul 20164.375%   13 May 2045 18 Jul 2016

125,000.000 957.03111.021000Local1.000000
111.021000 957.03 0.00Base

0.00
0.00
0.00 138,776.25

138,776.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833BQ2 APPLE INC 18 Jul 20161.7%   22 Feb 2019 18 Jul 2016

50,000.000 337.64101.445000Local1.000000
101.445000 337.64 0.00Base

0.00
0.00
0.00 50,722.50

50,722.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833BX7 APPLE INC 18 Jul 20164.65%   23 Feb 2046 18 Jul 2016

50,000.000 923.54115.286000Local1.000000
115.286000 923.54 0.00Base

0.00
0.00
0.00 57,643.00

57,643.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC040555CU6 ARIZONA PUBLIC SERVICE 18 Jul 20163.75%   15 May 2046 18 Jul 2016

50,000.000 364.58105.113000Local1.000000
105.113000 364.58 0.00Base

0.00
0.00
0.00 52,556.50

52,556.50

ASSET TRANSFER AT MARKET NON CASH USD/FED045167CK7 ASIAN DEVELOPMENT BANK 18 Jul 20161.75%   11 Sep 2018 18 Jul 2016

75,000.000 455.73101.733000Local1.000000
101.733000 455.73 0.00Base

0.00
0.00
0.00 76,299.75

76,299.75
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Price Interest
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Commissions
Asset ID Security Name/Description
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED045167DG5 ASIAN DEVELOPMENT BANK 18 Jul 20161.375%   15 Jan 2019 18 Jul 2016

125,000.000 4.77100.899000Local1.000000
100.899000 4.77 0.00Base

0.00
0.00
0.00 126,123.75

126,123.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC046353AG3 ASTRAZENECA PLC 18 Jul 20164%   18 Sep 2042 18 Jul 2016

50,000.000 655.55104.377000Local1.000000
104.377000 655.55 0.00Base

0.00
0.00
0.00 52,188.50

52,188.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC046353AL2 ASTRAZENECA PLC 18 Jul 20163.375%   16 Nov 2025 18 Jul 2016

50,000.000 281.25105.719000Local1.000000
105.719000 281.25 0.00Base

0.00
0.00
0.00 52,859.50

52,859.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC049560AL9 ATMOS ENERGY CORP 18 Jul 20164.15%   15 Jan 2043 18 Jul 2016

50,000.000 5.76106.778000Local1.000000
106.778000 5.76 0.00Base

0.00
0.00
0.00 53,389.00

53,389.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC053015AD5 AUTOMATIC DATA PROCESSNG 18 Jul 20162.25%   15 Sep 2020 18 Jul 2016

25,000.000 189.06103.907000Local1.000000
103.907000 189.06 0.00Base

0.00
0.00
0.00 25,976.75

25,976.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC05348EAQ2 AVALONBAY COMMUNITIES 18 Jul 20162.95%   15 Sep 2022 18 Jul 2016

50,000.000 495.76102.936000Local1.000000
102.936000 495.76 0.00Base

0.00
0.00
0.00 51,468.00

51,468.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05531FAQ6 BB+T CORPORATION 18 Jul 20162.25%   01 Feb 2019 18 Jul 2016

50,000.000 515.63102.032000Local1.000000
102.032000 515.63 0.00Base

0.00
0.00
0.00 51,016.00

51,016.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05531FAU7 BB+T CORPORATION 18 Jul 20162.625%   29 Jun 2020 18 Jul 2016

75,000.000 92.97103.067000Local1.000000
103.067000 92.97 0.00Base

0.00
0.00
0.00 77,300.25

77,300.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC055451AL2 BHP BILLITON FIN USA LTD 18 Jul 20163.25%   21 Nov 2021 18 Jul 2016

50,000.000 248.26106.494000Local1.000000 0.00 0.00 53,247.00
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106.494000 248.26 0.00Base 0.00 53,247.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC055451AR9 BHP BILLITON FIN USA LTD 18 Jul 20164.125%   24 Feb 2042 18 Jul 2016

50,000.000 813.54105.359000Local1.000000
105.359000 813.54 0.00Base

0.00
0.00
0.00 52,679.50

52,679.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCE6 BP CAPITAL MARKETS PLC 18 Jul 20161.375%   10 May 2018 18 Jul 2016

50,000.000 126.04100.086000Local1.000000
100.086000 126.04 0.00Base

0.00
0.00
0.00 50,043.00

50,043.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCP1 BP CAPITAL MARKETS PLC 18 Jul 20163.814%   10 Feb 2024 18 Jul 2016

50,000.000 826.37108.684000Local1.000000
108.684000 826.37 0.00Base

0.00
0.00
0.00 54,342.00

54,342.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCR7 BP CAPITAL MARKETS PLC 18 Jul 20162.237%   10 May 2019 18 Jul 2016

50,000.000 205.06102.295000Local1.000000
102.295000 205.06 0.00Base

0.00
0.00
0.00 51,147.50

51,147.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC05565QCY2 BP CAPITAL MARKETS PLC 18 Jul 20161.674%   13 Feb 2018 18 Jul 2016

50,000.000 355.73100.683000Local1.000000
100.683000 355.73 0.00Base

0.00
0.00
0.00 50,341.50

50,341.50

PERSHING LLC USD/DTC05565QDC9 BP CAPITAL MARKETS PLC 01 Jul 20161.676%   03 May 2019 07 Jul 2016

485,000.000 1,422.50100.835000Local1.000000
100.835000 1,422.50 244.52Base

244.52
0.00
0.00 488,805.23

488,805.23

ASSET TRANSFER AT MARKET NON CASH USD/DTC05567LT31 BNP PARIBAS 18 Jul 20165%   15 Jan 2021 18 Jul 2016

50,000.000 6.94112.101000Local1.000000
112.101000 6.94 0.00Base

0.00
0.00
0.00 56,050.50

56,050.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC05574LPT9 BNP PARIBAS 18 Jul 20162.7%   20 Aug 2018 18 Jul 2016

75,000.000 821.25102.302000Local1.000000
102.302000 821.25 0.00Base

0.00
0.00
0.00 76,726.50

76,726.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC057224BC0 BAKER HUGHES INC 18 Jul 20163.2%   15 Aug 2021 18 Jul 2016
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25,000.000 335.56104.572000Local1.000000
104.572000 335.56 0.00Base

0.00
0.00
0.00 26,143.00

26,143.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEC9 BANK OF AMERICA CORP 18 Jul 20165.625%   01 Jul 2020 18 Jul 2016

75,000.000 175.78113.141000Local1.000000
113.141000 175.78 0.00Base

0.00
0.00
0.00 84,855.75

84,855.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEH8 BANK OF AMERICA CORP 18 Jul 20165%   13 May 2021 18 Jul 2016

75,000.000 656.25111.819000Local1.000000
111.819000 656.25 0.00Base

0.00
0.00
0.00 83,864.25

83,864.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEM7 BANK OF AMERICA CORP 18 Jul 20165.7%   24 Jan 2022 18 Jul 2016

75,000.000 2,042.50115.651000Local1.000000
115.651000 2,042.50 0.00Base

0.00
0.00
0.00 86,738.25

86,738.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GEX3 BANK OF AMERICA CORP 18 Jul 20162.6%   15 Jan 2019 18 Jul 2016

75,000.000 5.42102.044000Local1.000000
102.044000 5.42 0.00Base

0.00
0.00
0.00 76,533.00

76,533.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFB0 BANK OF AMERICA CORP 18 Jul 20164.125%   22 Jan 2024 18 Jul 2016

50,000.000 996.87107.566000Local1.000000
107.566000 996.87 0.00Base

0.00
0.00
0.00 53,783.00

53,783.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFD6 BANK OF AMERICA CORP 18 Jul 20162.65%   01 Apr 2019 18 Jul 2016

75,000.000 579.69102.196000Local1.000000
102.196000 579.69 0.00Base

0.00
0.00
0.00 76,647.00

76,647.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFF1 BANK OF AMERICA CORP 18 Jul 20164%   01 Apr 2024 18 Jul 2016

75,000.000 875.00106.726000Local1.000000
106.726000 875.00 0.00Base

0.00
0.00
0.00 80,044.50

80,044.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFG9 BANK OF AMERICA CORP 18 Jul 20164.875%   01 Apr 2044 18 Jul 2016

75,000.000 1,066.41115.627000Local1.000000
115.627000 1,066.41 0.00Base

0.00
0.00
0.00 86,720.25

86,720.25
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Broker NameTrd Date Stl Date
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Comm Per Shr

PERSHING LLC USD/DTC06051GFH7 BANK OF AMERICA CORP 07 Jul 20164.2%   26 Aug 2024 12 Jul 2016

1,525,000.000 24,196.67104.512000Local1.000000
104.512000 24,196.67 796.90Base

796.90
0.00
0.00 1,593,011.10

1,593,011.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

75,000.000 1,225.00103.625000Local1.000000
103.625000 1,225.00 0.00Base

0.00
0.00
0.00 77,718.75

77,718.75
06051GFH7 Total

796.90 0.0025,421.67 1,670,729.851,600,000.000 Local

25,421.67 796.90 0.00 1,670,729.85Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC06051GFP9 BANK OF AMERICA CORP 18 Jul 20163.95%   21 Apr 2025 18 Jul 2016

75,000.000 699.48102.216000Local1.000000
102.216000 699.48 0.00Base

0.00
0.00
0.00 76,662.00

76,662.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06366RE76 BANK OF MONTREAL 18 Jul 20161.4%   10 Apr 2018 18 Jul 2016

50,000.000 186.67100.279000Local1.000000
100.279000 186.67 0.00Base

0.00
0.00
0.00 50,139.50

50,139.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC06366RMS1 BANK OF MONTREAL 18 Jul 20161.45%   09 Apr 2018 18 Jul 2016

50,000.000 195.35100.368000Local1.000000
100.368000 195.35 0.00Base

0.00
0.00
0.00 50,184.00

50,184.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06406HDA4 BANK OF NY MELLON CORP 18 Jul 20163%   24 Feb 2025 18 Jul 2016

175,000.000 2,070.83104.638000Local1.000000
104.638000 2,070.83 0.00Base

0.00
0.00
0.00 183,116.50

183,116.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC064159FK7 BANK OF NOVA SCOTIA 18 Jul 20161.3%   21 Jul 2017 18 Jul 2016

75,000.000 473.96100.159000Local1.000000
100.159000 473.96 0.00Base

0.00
0.00
0.00 75,119.25

75,119.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC064159GW0 BANK OF NOVA SCOTIA 18 Jul 20162.35%   21 Oct 2020 18 Jul 2016

175,000.000 971.01102.020000Local1.000000
102.020000 971.01 0.00Base

0.00
0.00
0.00 178,535.00

178,535.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC067901AH1 BARRICK GOLD CORP 18 Jul 20165.25%   01 Apr 2042 18 Jul 2016

50,000.000 765.62106.382000Local1.000000
106.382000 765.62 0.00Base

0.00
0.00
0.00 53,191.00

53,191.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC06849RAF9 BARRICK NA FINANCE LLC 18 Jul 20164.4%   30 May 2021 18 Jul 2016

50,000.000 281.11108.325000Local1.000000
108.325000 281.11 0.00Base

0.00
0.00
0.00 54,162.50

54,162.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC07177MAB9 BAXALTA INC 18 Jul 20164%   23 Jun 2025 18 Jul 2016

50,000.000 127.78104.246000Local1.000000
104.246000 127.78 0.00Base

0.00
0.00
0.00 52,123.00

52,123.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC07177MAD5 BAXALTA INC 18 Jul 20162.875%   23 Jun 2020 18 Jul 2016

50,000.000 91.84101.382000Local1.000000
101.382000 91.84 0.00Base

0.00
0.00
0.00 50,691.00

50,691.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC073902PR3 BEAR STEARNS COS LLC 18 Jul 20166.4%   02 Oct 2017 18 Jul 2016

75,000.000 1,386.67105.876000Local1.000000
105.876000 1,386.67 0.00Base

0.00
0.00
0.00 79,407.00

79,407.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC075887BE8 BECTON DICKINSON AND CO 18 Jul 20162.675%   15 Dec 2019 18 Jul 2016

75,000.000 172.76102.923000Local1.000000
102.923000 172.76 0.00Base

0.00
0.00
0.00 77,192.25

77,192.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC084664CG4 BERKSHIRE HATHAWAY FIN 18 Jul 20161.7%   15 Mar 2019 18 Jul 2016

25,000.000 142.85101.389000Local1.000000
101.389000 142.85 0.00Base

0.00
0.00
0.00 25,347.25

25,347.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670BJ6 BERKSHIRE HATHAWAY INC 18 Jul 20163%   11 Feb 2023 18 Jul 2016

50,000.000 645.83105.436000Local1.000000
105.436000 645.83 0.00Base

0.00
0.00
0.00 52,718.00

52,718.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670BQ0 BERKSHIRE HATHAWAY INC 18 Jul 20162.2%   15 Mar 2021 18 Jul 2016
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25,000.000 184.86103.003000Local1.000000
103.003000 184.86 0.00Base

0.00
0.00
0.00 25,750.75

25,750.75

PERSHING LLC USD/DTC084670BS6 BERKSHIRE HATHAWAY INC 01 Jul 20163.125%   15 Mar 2026 07 Jul 2016

870,000.000 8,458.33105.666000Local1.000000
105.666000 8,458.33 459.65Base

459.65
0.00
0.00 918,834.55

918,834.55

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

25,000.000 262.58104.963000Local1.000000
104.963000 262.58 0.00Base

0.00
0.00
0.00 26,240.75

26,240.75
084670BS6 Total

459.65 0.008,720.91 945,075.30895,000.000 Local

8,720.91 459.65 0.00 945,075.30Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC09062XAC7 BIOGEN INC 18 Jul 20162.9%   15 Sep 2020 18 Jul 2016

50,000.000 487.36104.261000Local1.000000
104.261000 487.36 0.00Base

0.00
0.00
0.00 52,130.50

52,130.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC09247XAL5 BLACKROCK INC 18 Jul 20163.5%   18 Mar 2024 18 Jul 2016

50,000.000 573.61108.000000Local1.000000
108.000000 573.61 0.00Base

0.00
0.00
0.00 54,000.00

54,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC097023BE4 BOEING CO 18 Jul 20160.95%   15 May 2018 18 Jul 2016

50,000.000 80.4999.845000Local1.000000
99.845000 80.49 0.00Base

0.00
0.00
0.00 49,922.50

49,922.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC097023BP9 BOEING CO 18 Jul 20162.6%   30 Oct 2025 18 Jul 2016

50,000.000 274.44103.193000Local1.000000
103.193000 274.44 0.00Base

0.00
0.00
0.00 51,596.50

51,596.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC10112RAU8 BOSTON PROPERTIES LP 18 Jul 20163.85%   01 Feb 2023 18 Jul 2016

50,000.000 882.29107.419000Local1.000000
107.419000 882.29 0.00Base

0.00
0.00
0.00 53,709.50

53,709.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC101137AM9 BOSTON SCIENTIFIC CORP 18 Jul 20162.65%   01 Oct 2018 18 Jul 2016

50,000.000 386.46102.168000Local1.000000
102.168000 386.46 0.00Base

0.00
0.00
0.00 51,084.00

51,084.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC110122AV0 BRISTOL MYERS SQUIBB CO 18 Jul 20161.75%   01 Mar 2019 18 Jul 2016

50,000.000 328.12101.674000Local1.000000
101.674000 328.12 0.00Base

0.00
0.00
0.00 50,837.00

50,837.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC110709BN1 BRITISH COLUMBIA PROV OF 18 Jul 20162.65%   22 Sep 2021 18 Jul 2016

75,000.000 629.37105.955000Local1.000000
105.955000 629.37 0.00Base

0.00
0.00
0.00 79,466.25

79,466.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC118230AJ0 BUCKEYE PARTNERS LP 18 Jul 20164.875%   01 Feb 2021 18 Jul 2016

50,000.000 1,117.19106.240000Local1.000000
106.240000 1,117.19 0.00Base

0.00
0.00
0.00 53,120.00

53,120.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC12189LAN1 BURLINGTN NORTH SANTA FE 18 Jul 20164.45%   15 Mar 2043 18 Jul 2016

75,000.000 1,121.77115.878000Local1.000000
115.878000 1,121.77 0.00Base

0.00
0.00
0.00 86,908.50

86,908.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC12189LAU5 BURLINGTN NORTH SANTA FE 18 Jul 20164.55%   01 Sep 2044 18 Jul 2016

50,000.000 853.12117.789000Local1.000000
117.789000 853.12 0.00Base

0.00
0.00
0.00 58,894.50

58,894.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC124857AL7 CBS CORP 18 Jul 20162.3%   15 Aug 2019 18 Jul 2016

50,000.000 482.36100.971000Local1.000000
100.971000 482.36 0.00Base

0.00
0.00
0.00 50,485.50

50,485.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC12527GAC7 CF INDUSTRIES INC 18 Jul 20163.45%   01 Jun 2023 18 Jul 2016

50,000.000 215.6299.583000Local1.000000
99.583000 215.62 0.00Base

0.00
0.00
0.00 49,791.50

49,791.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC125509BT5 CIGNA CORP 18 Jul 20165.375%   15 Feb 2042 18 Jul 2016

75,000.000 1,690.88119.752000Local1.000000 0.00 0.00 89,814.00
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119.752000 1,690.88 0.00Base 0.00 89,814.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC126117AT7 CNA FINANCIAL CORP 18 Jul 20164.5%   01 Mar 2026 18 Jul 2016

50,000.000 887.50107.580000Local1.000000
107.580000 887.50 0.00Base

0.00
0.00
0.00 53,790.00

53,790.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC126408GY3 CSX CORP 18 Jul 20164.1%   15 Mar 2044 18 Jul 2016

50,000.000 689.03107.378000Local1.000000
107.378000 689.03 0.00Base

0.00
0.00
0.00 53,689.00

53,689.00

PERSHING LLC USD/DTC126408HB2 CSX CORP 05 Jul 20163.4%   01 Aug 2024 08 Jul 2016

1,750,000.000 25,948.61108.073000Local1.000000
108.073000 25,948.61 945.64Base

945.64
0.00
0.00 1,890,331.86

1,890,331.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

50,000.000 779.17106.761000Local1.000000
106.761000 779.17 0.00Base

0.00
0.00
0.00 53,380.50

53,380.50
126408HB2 Total

945.64 0.0026,727.78 1,943,712.361,800,000.000 Local

26,727.78 945.64 0.00 1,943,712.36Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CC2 CVS HEALTH CORP 18 Jul 20164%   05 Dec 2023 18 Jul 2016

50,000.000 227.78110.475000Local1.000000
110.475000 227.78 0.00Base

0.00
0.00
0.00 55,237.50

55,237.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CF5 CVS HEALTH CORP 18 Jul 20163.375%   12 Aug 2024 18 Jul 2016

50,000.000 721.88106.339000Local1.000000
106.339000 721.88 0.00Base

0.00
0.00
0.00 53,169.50

53,169.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CJ7 CVS HEALTH CORP 18 Jul 20162.8%   20 Jul 2020 18 Jul 2016

25,000.000 342.22104.402000Local1.000000
104.402000 342.22 0.00Base

0.00
0.00
0.00 26,100.50

26,100.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CL2 CVS HEALTH CORP 18 Jul 20163.875%   20 Jul 2025 18 Jul 2016
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25,000.000 473.61110.323000Local1.000000
110.323000 473.61 0.00Base

0.00
0.00
0.00 27,580.75

27,580.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CM0 CVS HEALTH CORP 18 Jul 20164.875%   20 Jul 2035 18 Jul 2016

75,000.000 1,787.50120.078000Local1.000000
120.078000 1,787.50 0.00Base

0.00
0.00
0.00 90,058.50

90,058.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CN8 CVS HEALTH CORP 18 Jul 20165.125%   20 Jul 2045 18 Jul 2016

25,000.000 626.38126.050000Local1.000000
126.050000 626.38 0.00Base

0.00
0.00
0.00 31,512.50

31,512.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650CU2 CVS HEALTH CORP 18 Jul 20162.875%   01 Jun 2026 18 Jul 2016

25,000.000 101.82102.435000Local1.000000
102.435000 101.82 0.00Base

0.00
0.00
0.00 25,608.75

25,608.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC13063A5E0 CALIFORNIA ST 18 Jul 20167.5%   01 Apr 2034 18 Jul 2016

175,000.000 3,828.12152.297000Local1.000000
152.297000 3,828.12 0.00Base

0.00
0.00
0.00 266,519.75

266,519.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC135087C77 CANADA GOVERNMENT 18 Jul 20161.625%   27 Feb 2019 18 Jul 2016

50,000.000 313.71101.795000Local1.000000
101.795000 313.71 0.00Base

0.00
0.00
0.00 50,897.50

50,897.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC136375CD2 CANADIAN NATL RAILWAY 18 Jul 20162.95%   21 Nov 2024 18 Jul 2016

75,000.000 338.02105.952000Local1.000000
105.952000 338.02 0.00Base

0.00
0.00
0.00 79,464.00

79,464.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC136385AV3 CANADIAN NATL RESOURCES 18 Jul 20163.9%   01 Feb 2025 18 Jul 2016

50,000.000 893.7599.681000Local1.000000
99.681000 893.75 0.00Base

0.00
0.00
0.00 49,840.50

49,840.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC13645RAV6 CANADIAN PACIFIC RR CO 18 Jul 20164.8%   15 Sep 2035 18 Jul 2016

50,000.000 806.67114.175000Local1.000000
114.175000 806.67 0.00Base

0.00
0.00
0.00 57,087.50

57,087.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC14040HAR6 CAPITAL ONE FINANCIAL CO 18 Jul 20166.75%   15 Sep 2017 18 Jul 2016

50,000.000 1,134.38105.773000Local1.000000
105.773000 1,134.38 0.00Base

0.00
0.00
0.00 52,886.50

52,886.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC14040HBE4 CAPITAL ONE FINANCIAL CO 18 Jul 20162.45%   24 Apr 2019 18 Jul 2016

75,000.000 418.54101.793000Local1.000000
101.793000 418.54 0.00Base

0.00
0.00
0.00 76,344.75

76,344.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC14149YAX6 CARDINAL HEALTH INC 18 Jul 20161.7%   15 Mar 2018 18 Jul 2016

50,000.000 285.69100.567000Local1.000000
100.567000 285.69 0.00Base

0.00
0.00
0.00 50,283.50

50,283.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC149123CE9 CATERPILLAR INC 18 Jul 20164.75%   15 May 2064 18 Jul 2016

50,000.000 402.43114.739000Local1.000000
114.739000 402.43 0.00Base

0.00
0.00
0.00 57,369.50

57,369.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC14912L5P2 CATERPILLAR FINANCIAL SE 18 Jul 20161.3%   01 Mar 2018 18 Jul 2016

75,000.000 365.62100.133000Local1.000000
100.133000 365.62 0.00Base

0.00
0.00
0.00 75,099.75

75,099.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC14912L5X5 CATERPILLAR FINANCIAL SE 18 Jul 20163.75%   24 Nov 2023 18 Jul 2016

50,000.000 270.83109.554000Local1.000000
109.554000 270.83 0.00Base

0.00
0.00
0.00 54,777.00

54,777.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC14916RAD6 CATHOLIC HEALTH INITIATI 18 Jul 20164.35%   01 Nov 2042 18 Jul 2016

50,000.000 453.12103.113000Local
50,000.000

1.000000
103.113000 453.12 0.00Base

0.00
0.00
0.00 51,556.50

51,556.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020AP9 CELGENE CORP 18 Jul 20163.625%   15 May 2024 18 Jul 2016

50,000.000 307.12105.123000Local1.000000
105.123000 307.12 0.00Base

0.00
0.00
0.00 52,561.50

52,561.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020AQ7 CELGENE CORP 18 Jul 20162.875%   15 Aug 2020 18 Jul 2016

50,000.000 602.95103.607000Local1.000000 0.00 0.00 51,803.50

Books Closed Prepared by State StreetPage 3394



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

103.607000 602.95 0.00Base 0.00 51,803.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020AS3 CELGENE CORP 18 Jul 20163.875%   15 Aug 2025 18 Jul 2016

50,000.000 812.67107.030000Local1.000000
107.030000 812.67 0.00Base

0.00
0.00
0.00 53,515.00

53,515.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC161175AR5 CHARTER COMM OPT LLC/CAP 18 Jul 20163.579%   23 Jul 2020 18 Jul 2016

25,000.000 429.97104.704000Local1.000000
104.704000 429.97 0.00Base

0.00
0.00
0.00 26,176.00

26,176.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC161175AT1 CHARTER COMM OPT LLC/CAP 18 Jul 20164.908%   23 Jul 2025 18 Jul 2016

75,000.000 1,768.93110.209000Local1.000000
110.209000 1,768.93 0.00Base

0.00
0.00
0.00 82,656.75

82,656.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC161175AV6 CHARTER COMM OPT LLC/CAP 18 Jul 20166.484%   23 Oct 2045 18 Jul 2016

25,000.000 373.73122.558000Local1.000000
122.558000 373.73 0.00Base

0.00
0.00
0.00 30,639.50

30,639.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764AE0 CHEVRON CORP 18 Jul 20161.718%   24 Jun 2018 18 Jul 2016

50,000.000 52.49101.136000Local1.000000
101.136000 52.49 0.00Base

0.00
0.00
0.00 50,568.00

50,568.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764AH3 CHEVRON CORP 18 Jul 20163.191%   24 Jun 2023 18 Jul 2016

50,000.000 97.50105.640000Local1.000000
105.640000 97.50 0.00Base

0.00
0.00
0.00 52,820.00

52,820.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764AY6 CHEVRON CORP 18 Jul 20162.419%   17 Nov 2020 18 Jul 2016

125,000.000 495.56103.525000Local1.000000
103.525000 495.56 0.00Base

0.00
0.00
0.00 129,406.25

129,406.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764BH2 CHEVRON CORP 18 Jul 20161.561%   16 May 2019 18 Jul 2016

50,000.000 130.08100.728000Local1.000000
100.728000 130.08 0.00Base

0.00
0.00
0.00 50,364.00

50,364.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAN2 CISCO SYSTEMS INC 18 Jul 20163.625%   04 Mar 2024 18 Jul 2016
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 664.58111.512000Local1.000000
111.512000 664.58 0.00Base

0.00
0.00
0.00 55,756.00

55,756.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAR3 CISCO SYSTEMS INC 18 Jul 20162.125%   01 Mar 2019 18 Jul 2016

50,000.000 398.44102.509000Local1.000000
102.509000 398.44 0.00Base

0.00
0.00
0.00 51,254.50

51,254.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAV4 CISCO SYSTEMS INC 18 Jul 20163%   15 Jun 2022 18 Jul 2016

50,000.000 129.17107.070000Local1.000000
107.070000 129.17 0.00Base

0.00
0.00
0.00 53,535.00

53,535.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275RAW2 CISCO SYSTEMS INC 18 Jul 20163.5%   15 Jun 2025 18 Jul 2016

50,000.000 150.69111.438000Local1.000000
111.438000 150.69 0.00Base

0.00
0.00
0.00 55,719.00

55,719.00

PERSHING LLC USD/DTC17275RBA9 CISCO SYSTEMS INC 01 Jul 20161.4%   28 Feb 2018 07 Jul 2016

380,000.000 1,891.56100.901000Local1.000000
100.901000 1,891.56 191.71Base

191.71
0.00
0.00 383,232.09

383,232.09

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

50,000.000 264.44100.728000Local1.000000
100.728000 264.44 0.00Base

0.00
0.00
0.00 50,364.00

50,364.00
17275RBA9 Total

191.71 0.002,156.00 433,596.09430,000.000 Local

2,156.00 191.71 0.00 433,596.09Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HC8 CITIGROUP INC 18 Jul 20162.5%   26 Sep 2018 18 Jul 2016

75,000.000 572.92101.793000Local1.000000
101.793000 572.92 0.00Base

0.00
0.00
0.00 76,344.75

76,344.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HM6 CITIGROUP INC 18 Jul 20162.55%   08 Apr 2019 18 Jul 2016

75,000.000 520.63101.842000Local1.000000
101.842000 520.63 0.00Base

0.00
0.00
0.00 76,381.50

76,381.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HT1 CITIGROUP INC 18 Jul 20163.75%   16 Jun 2024 18 Jul 2016

50,000.000 156.25105.480000Local1.000000
105.480000 156.25 0.00Base

0.00
0.00
0.00 52,740.00

52,740.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967HY0 CITIGROUP INC 18 Jul 20161.55%   14 Aug 2017 18 Jul 2016

75,000.000 490.83100.155000Local1.000000
100.155000 490.83 0.00Base

0.00
0.00
0.00 75,116.25

75,116.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967JC6 CITIGROUP INC 18 Jul 20164.3%   20 Nov 2026 18 Jul 2016

75,000.000 501.67104.306000Local1.000000
104.306000 501.67 0.00Base

0.00
0.00
0.00 78,229.50

78,229.50

PERSHING LLC USD/DTC172967JT9 CITIGROUP INC 05 Jul 20164.4%   10 Jun 2025 08 Jul 2016

750,000.000 2,566.67105.618000Local1.000000
105.618000 2,566.67 396.07Base

396.07
0.00
0.00 791,738.93

791,738.93

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967KA8 CITIGROUP INC 18 Jul 20164.45%   29 Sep 2027 18 Jul 2016

75,000.000 991.98103.549000Local1.000000
103.549000 991.98 0.00Base

0.00
0.00
0.00 77,661.75

77,661.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216BA7 COCA COLA CO/THE 18 Jul 20161.15%   01 Apr 2018 18 Jul 2016

50,000.000 167.71100.387000Local1.000000
100.387000 167.71 0.00Base

0.00
0.00
0.00 50,193.50

50,193.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216BE9 COCA COLA CO/THE 18 Jul 20163.2%   01 Nov 2023 18 Jul 2016

50,000.000 333.33107.969000Local1.000000
107.969000 333.33 0.00Base

0.00
0.00
0.00 53,984.50

53,984.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216BF6 COCA COLA CO/THE 18 Jul 20161.65%   01 Nov 2018 18 Jul 2016

50,000.000 171.87101.518000Local1.000000
101.518000 171.87 0.00Base

0.00
0.00
0.00 50,759.00

50,759.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC19416QEF3 COLGATE PALMOLIVE CO 18 Jul 20161.75%   15 Mar 2019 18 Jul 2016

50,000.000 294.10101.717000Local1.000000 0.00 0.00 50,858.50
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101.717000 294.10 0.00Base 0.00 50,858.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBE0 COMCAST CORP 18 Jul 20164.65%   15 Jul 2042 18 Jul 2016

50,000.000 6.46117.042000Local1.000000
117.042000 6.46 0.00Base

0.00
0.00
0.00 58,521.00

58,521.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBH3 COMCAST CORP 18 Jul 20164.25%   15 Jan 2033 18 Jul 2016

75,000.000 8.85111.759000Local1.000000
111.759000 8.85 0.00Base

0.00
0.00
0.00 83,819.25

83,819.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBJ9 COMCAST CORP 18 Jul 20163.6%   01 Mar 2024 18 Jul 2016

50,000.000 675.00110.061000Local1.000000
110.061000 675.00 0.00Base

0.00
0.00
0.00 55,030.50

55,030.50

PERSHING LLC USD/DTC20030NBN0 COMCAST CORP 01 Jul 20163.375%   15 Aug 2025 07 Jul 2016

1,900,000.000 25,293.75108.369000Local1.000000
108.369000 25,293.75 1,029.51Base

1,029.51
0.00
0.00 2,057,981.49

2,057,981.49

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030NBR1 COMCAST CORP 18 Jul 20162.75%   01 Mar 2023 18 Jul 2016

50,000.000 546.18104.217000Local1.000000
104.217000 546.18 0.00Base

0.00
0.00
0.00 52,108.50

52,108.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC205887BQ4 CONAGRA FOODS INC 18 Jul 20161.9%   25 Jan 2018 18 Jul 2016

50,000.000 451.25100.659000Local1.000000
100.659000 451.25 0.00Base

0.00
0.00
0.00 50,329.50

50,329.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC20825CAR5 CONOCOPHILLIPS 18 Jul 20165.75%   01 Feb 2019 18 Jul 2016

50,000.000 1,317.71109.710000Local1.000000
109.710000 1,317.71 0.00Base

0.00
0.00
0.00 54,855.00

54,855.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC20826FAJ5 CONOCOPHILLIPS COMPANY 18 Jul 20162.2%   15 May 2020 18 Jul 2016

75,000.000 279.58100.782000Local1.000000
100.782000 279.58 0.00Base

0.00
0.00
0.00 75,586.50

75,586.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC209111EM1 CONSOLIDATED EDISON CO O 18 Jul 20166.2%   15 Jun 2036 18 Jul 2016
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50,000.000 266.94133.200000Local1.000000
133.200000 266.94 0.00Base

0.00
0.00
0.00 66,600.00

66,600.00

PERSHING LLC USD/DTC209111EU3 CONSOLIDATED EDISON CO O 01 Jul 20166.75%   01 Apr 2038 07 Jul 2016

235,000.000 4,230.00142.711000Local1.000000
142.711000 4,230.00 167.69Base

167.69
0.00
0.00 335,203.16

335,203.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC209115AC8 CONSOLIDATED EDISON INC 18 Jul 20162%   15 May 2021 18 Jul 2016

50,000.000 166.67100.700000Local1.000000
100.700000 166.67 0.00Base

0.00
0.00
0.00 50,350.00

50,350.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC21685WBT3 COOPERATIEVE RABOBANK UA 18 Jul 20164.5%   11 Jan 2021 18 Jul 2016

75,000.000 46.88110.894000Local1.000000
110.894000 46.88 0.00Base

0.00
0.00
0.00 83,170.50

83,170.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC21685WDD6 COOPERATIEVE RABOBANK UA 18 Jul 20163.875%   08 Feb 2022 18 Jul 2016

75,000.000 1,275.52108.237000Local1.000000
108.237000 1,275.52 0.00Base

0.00
0.00
0.00 81,177.75

81,177.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC22160KAE5 COSTCO WHOLESALE CORP 18 Jul 20161.125%   15 Dec 2017 18 Jul 2016

50,000.000 48.44100.386000Local1.000000
100.386000 48.44 0.00Base

0.00
0.00
0.00 50,193.00

50,193.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC222213AJ9 COUNCIL OF EUROPE 18 Jul 20161.125%   31 May 2018 18 Jul 2016

50,000.000 71.88100.317000Local1.000000
100.317000 71.88 0.00Base

0.00
0.00
0.00 50,158.50

50,158.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC22541HCC4 CREDIT SUISSE NEW YORK 18 Jul 20166%   15 Feb 2018 18 Jul 2016

50,000.000 1,258.33105.663000Local1.000000
105.663000 1,258.33 0.00Base

0.00
0.00
0.00 52,831.50

52,831.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC22546QAC1 CREDIT SUISSE NEW YORK 18 Jul 20165.3%   13 Aug 2019 18 Jul 2016

175,000.000 3,941.87109.607000Local1.000000
109.607000 3,941.87 0.00Base

0.00
0.00
0.00 191,812.25

191,812.25
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ASSET TRANSFER AT MARKET NON CASH USD/DTC22822VAC5 CROWN CASTLE INTL CORP 18 Jul 20163.7%   15 Jun 2026 18 Jul 2016

25,000.000 179.86103.725000Local1.000000
103.725000 179.86 0.00Base

0.00
0.00
0.00 25,931.25

25,931.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC233331AT4 DTE ENERGY CO 18 Jul 20162.4%   01 Dec 2019 18 Jul 2016

50,000.000 150.00101.581000Local1.000000
101.581000 150.00 0.00Base

0.00
0.00
0.00 50,790.50

50,790.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC23338VAF3 DTE ELECTRIC CO 18 Jul 20163.7%   01 Jun 2046 18 Jul 2016

50,000.000 303.19106.364000Local1.000000
106.364000 303.19 0.00Base

0.00
0.00
0.00 53,182.00

53,182.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC235851AP7 DANAHER CORP 18 Jul 20162.4%   15 Sep 2020 18 Jul 2016

50,000.000 403.33103.421000Local1.000000
103.421000 403.33 0.00Base

0.00
0.00
0.00 51,710.50

51,710.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC244199BE4 DEERE + COMPANY 18 Jul 20162.6%   08 Jun 2022 18 Jul 2016

50,000.000 137.22103.603000Local1.000000
103.603000 137.22 0.00Base

0.00
0.00
0.00 51,801.50

51,801.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC24422ESY6 JOHN DEERE CAPITAL CORP 18 Jul 20162.375%   14 Jul 2020 18 Jul 2016

50,000.000 6.60103.146000Local1.000000
103.146000 6.60 0.00Base

0.00
0.00
0.00 51,573.00

51,573.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC24422ETC3 JOHN DEERE CAPITAL CORP 18 Jul 20163.4%   11 Sep 2025 18 Jul 2016

50,000.000 590.28108.301000Local1.000000
108.301000 590.28 0.00Base

0.00
0.00
0.00 54,150.50

54,150.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC24422ETE9 JOHN DEERE CAPITAL CORP 18 Jul 20161.95%   08 Jan 2019 18 Jul 2016

75,000.000 32.50101.860000Local1.000000
101.860000 32.50 0.00Base

0.00
0.00
0.00 76,395.00

76,395.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC24713GAB8 DELPHI AUTOMOTIVE PLC 18 Jul 20164.25%   15 Jan 2026 18 Jul 2016

50,000.000 5.90108.788000Local1.000000 0.00 0.00 54,394.00
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108.788000 5.90 0.00Base 0.00 54,394.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25152R2U6 DEUTSCHE BANK AG 18 Jul 20162.95%   20 Aug 2020 18 Jul 2016

75,000.000 897.2998.959000Local1.000000
98.959000 897.29 0.00Base

0.00
0.00
0.00 74,219.25

74,219.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC25152RVS9 DEUTSCHE BANK AG LONDON 18 Jul 20162.5%   13 Feb 2019 18 Jul 2016

50,000.000 531.2599.296000Local1.000000
99.296000 531.25 0.00Base

0.00
0.00
0.00 49,648.00

49,648.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25179MAP8 DEVON ENERGY CORPORATION 18 Jul 20163.25%   15 May 2022 18 Jul 2016

75,000.000 413.0299.150000Local1.000000
99.150000 413.02 0.00Base

0.00
0.00
0.00 74,362.50

74,362.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC25243YAU3 DIAGEO CAPITAL PLC 18 Jul 20162.625%   29 Apr 2023 18 Jul 2016

50,000.000 280.73103.218000Local1.000000
103.218000 280.73 0.00Base

0.00
0.00
0.00 51,609.00

51,609.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25272KAA1 DIAMOND 1 FIN/DIAMOND 2 18 Jul 20163.48%   01 Jun 2019 18 Jul 2016

25,000.000 108.75102.745000Local1.000000
102.745000 108.75 0.00Base

0.00
0.00
0.00 25,686.25

25,686.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC25272KAD5 DIAMOND 1 FIN/DIAMOND 2 18 Jul 20164.42%   15 Jun 2021 18 Jul 2016

75,000.000 414.38104.530000Local1.000000
104.530000 414.38 0.00Base

0.00
0.00
0.00 78,397.50

78,397.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC25272KAK9 DIAMOND 1 FIN/DIAMOND 2 18 Jul 20166.02%   15 Jun 2026 18 Jul 2016

25,000.000 188.13106.875000Local1.000000
106.875000 188.13 0.00Base

0.00
0.00
0.00 26,718.75

26,718.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC25272KAR4 DIAMOND 1 FIN/DIAMOND 2 18 Jul 20168.35%   15 Jul 2046 18 Jul 2016

25,000.000 260.94113.881000Local1.000000
113.881000 260.94 0.00Base

0.00
0.00
0.00 28,470.25

28,470.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PCK0 WALT DISNEY COMPANY/THE 18 Jul 20165.5%   15 Mar 2019 18 Jul 2016
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50,000.000 924.30111.171000Local1.000000
111.171000 924.30 0.00Base

0.00
0.00
0.00 55,585.50

55,585.50

PERSHING LLC USD/DTC25468PCM6 WALT DISNEY COMPANY/THE 05 Jul 20161.35%   16 Aug 2016 08 Jul 2016

240,000.000 1,278.00100.073000Local1.000000
100.073000 1,278.00 120.09Base

120.09
0.00
0.00 240,055.11

240,055.11

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PCV6 WALT DISNEY COMPANY/THE 18 Jul 20161.1%   01 Dec 2017 18 Jul 2016

50,000.000 68.75100.326000Local1.000000
100.326000 68.75 0.00Base

0.00
0.00
0.00 50,163.00

50,163.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PDF0 WALT DISNEY COMPANY/THE 18 Jul 20163.15%   17 Sep 2025 18 Jul 2016

50,000.000 520.63108.887000Local1.000000
108.887000 520.63 0.00Base

0.00
0.00
0.00 54,443.50

54,443.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC25468PDK9 WALT DISNEY COMPANY/THE 18 Jul 20163%   13 Feb 2026 18 Jul 2016

75,000.000 1,175.00106.496000Local1.000000
106.496000 1,175.00 0.00Base

0.00
0.00
0.00 79,872.00

79,872.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC25470DAH2 DISCOVERY COMMUNICATIONS 18 Jul 20163.25%   01 Apr 2023 18 Jul 2016

50,000.000 473.9698.270000Local1.000000
98.270000 473.96 0.00Base

0.00
0.00
0.00 49,135.00

49,135.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC256677AD7 DOLLAR GENERAL CORP 18 Jul 20164.15%   01 Nov 2025 18 Jul 2016

50,000.000 432.29109.908000Local1.000000
109.908000 432.29 0.00Base

0.00
0.00
0.00 54,954.00

54,954.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC257375AF2 DOMINION GAS HLDGS LLC 18 Jul 20164.8%   01 Nov 2043 18 Jul 2016

50,000.000 500.00108.358000Local1.000000
108.358000 500.00 0.00Base

0.00
0.00
0.00 54,179.00

54,179.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543CC5 DOW CHEMICAL CO/THE 18 Jul 20164.25%   15 Nov 2020 18 Jul 2016

50,000.000 360.07108.898000Local1.000000
108.898000 360.07 0.00Base

0.00
0.00
0.00 54,449.00

54,449.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC260543CH4 DOW CHEMICAL CO/THE 18 Jul 20163%   15 Nov 2022 18 Jul 2016

50,000.000 254.17103.732000Local1.000000
103.732000 254.17 0.00Base

0.00
0.00
0.00 51,866.00

51,866.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543CK7 DOW CHEMICAL CO/THE 18 Jul 20164.25%   01 Oct 2034 18 Jul 2016

75,000.000 929.69104.194000Local1.000000
104.194000 929.69 0.00Base

0.00
0.00
0.00 78,145.50

78,145.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC263534BT5 E.I. DU PONT DE NEMOURS 18 Jul 20166%   15 Jul 2018 18 Jul 2016

50,000.000 8.33109.174000Local1.000000
109.174000 8.33 0.00Base

0.00
0.00
0.00 54,587.00

54,587.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC264411AD1 DUKE REALTY LP 18 Jul 20163.875%   15 Feb 2021 18 Jul 2016

50,000.000 812.67105.888000Local1.000000
105.888000 812.67 0.00Base

0.00
0.00
0.00 52,944.00

52,944.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC26441CAH8 DUKE ENERGY CORP 18 Jul 20161.625%   15 Aug 2017 18 Jul 2016

75,000.000 511.19100.439000Local1.000000
100.439000 511.19 0.00Base

0.00
0.00
0.00 75,329.25

75,329.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC26442CAM6 DUKE ENERGY CAROLINAS 18 Jul 20164.25%   15 Dec 2041 18 Jul 2016

75,000.000 274.48112.053000Local1.000000
112.053000 274.48 0.00Base

0.00
0.00
0.00 84,039.75

84,039.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC26875PAN1 EOG RESOURCES INC 18 Jul 20163.9%   01 Apr 2035 18 Jul 2016

50,000.000 568.75101.500000Local1.000000
101.500000 568.75 0.00Base

0.00
0.00
0.00 50,750.00

50,750.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC26884ABC6 ERP OPERATING LP 18 Jul 20162.375%   01 Jul 2019 18 Jul 2016

75,000.000 74.22102.016000Local1.000000
102.016000 74.22 0.00Base

0.00
0.00
0.00 76,512.00

76,512.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC277432AR1 EASTMAN CHEMICAL CO 18 Jul 20163.8%   15 Mar 2025 18 Jul 2016

50,000.000 638.61106.456000Local1.000000 0.00 0.00 53,228.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

106.456000 638.61 0.00Base 0.00 53,228.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC278062AB0 EATON CORP 18 Jul 20161.5%   02 Nov 2017 18 Jul 2016

50,000.000 154.17100.320000Local1.000000
100.320000 154.17 0.00Base

0.00
0.00
0.00 50,160.00

50,160.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC278642AL7 EBAY INC 18 Jul 20163.45%   01 Aug 2024 18 Jul 2016

50,000.000 790.62102.738000Local1.000000
102.738000 790.62 0.00Base

0.00
0.00
0.00 51,369.00

51,369.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC278865AL4 ECOLAB INC 18 Jul 20164.35%   08 Dec 2021 18 Jul 2016

50,000.000 229.58112.520000Local1.000000
112.520000 229.58 0.00Base

0.00
0.00
0.00 56,260.00

56,260.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC279158AE9 ECOPETROL SA 18 Jul 20167.375%   18 Sep 2043 18 Jul 2016

75,000.000 1,813.02102.500000Local1.000000
102.500000 1,813.02 0.00Base

0.00
0.00
0.00 76,875.00

76,875.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC292505AJ3 ENCANA CORP 18 Jul 20163.9%   15 Nov 2021 18 Jul 2016

50,000.000 330.4299.407000Local1.000000
99.407000 330.42 0.00Base

0.00
0.00
0.00 49,703.50

49,703.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC29273RAH2 ENERGY TRANSFER PARTNERS 18 Jul 20166.7%   01 Jul 2018 18 Jul 2016

75,000.000 209.37106.936000Local1.000000
106.936000 209.37 0.00Base

0.00
0.00
0.00 80,202.00

80,202.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29273RAT6 ENERGY TRANSFER PARTNERS 18 Jul 20165.15%   01 Feb 2043 18 Jul 2016

50,000.000 1,180.2194.402000Local1.000000
94.402000 1,180.21 0.00Base

0.00
0.00
0.00 47,201.00

47,201.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29273RBG3 ENERGY TRANSFER PARTNERS 18 Jul 20164.75%   15 Jan 2026 18 Jul 2016

50,000.000 6.60105.004000Local1.000000
105.004000 6.60 0.00Base

0.00
0.00
0.00 52,502.00

52,502.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29364NAT5 ENTERGY MISSISSIPPI INC 18 Jul 20162.85%   01 Jun 2028 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 249.37101.759000Local1.000000
101.759000 249.37 0.00Base

0.00
0.00
0.00 50,879.50

50,879.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC29379VAC7 ENTERPRISE PRODUCTS OPER 18 Jul 20166.5%   31 Jan 2019 18 Jul 2016

50,000.000 1,489.58111.593000Local1.000000
111.593000 1,489.58 0.00Base

0.00
0.00
0.00 55,796.50

55,796.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC29379VBA0 ENTERPRISE PRODUCTS OPER 18 Jul 20164.85%   15 Mar 2044 18 Jul 2016

75,000.000 1,222.60109.508000Local1.000000
109.508000 1,222.60 0.00Base

0.00
0.00
0.00 82,131.00

82,131.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29379VBK8 ENTERPRISE PRODUCTS OPER 18 Jul 20162.85%   15 Apr 2021 18 Jul 2016

50,000.000 368.13103.814000Local1.000000
103.814000 368.13 0.00Base

0.00
0.00
0.00 51,907.00

51,907.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29874QCK8 EUROPEAN BK RECON + DEV 18 Jul 20161%   17 Sep 2018 18 Jul 2016

75,000.000 247.92100.021000Local1.000000
100.021000 247.92 0.00Base

0.00
0.00
0.00 75,015.75

75,015.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC29874QCL6 EUROPEAN BK RECON + DEV 18 Jul 20161.625%   15 Nov 2018 18 Jul 2016

50,000.000 137.67101.443000Local1.000000
101.443000 137.67 0.00Base

0.00
0.00
0.00 50,721.50

50,721.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GC4 EUROPEAN INVESTMENT BANK 18 Jul 20161%   15 Jun 2018 18 Jul 2016

75,000.000 64.58100.129000Local1.000000
100.129000 64.58 0.00Base

0.00
0.00
0.00 75,096.75

75,096.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GH3 EUROPEAN INVESTMENT BANK 18 Jul 20161.875%   15 Mar 2019 18 Jul 2016

75,000.000 472.66102.100000Local1.000000
102.100000 472.66 0.00Base

0.00
0.00
0.00 76,575.00

76,575.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GL4 EUROPEAN INVESTMENT BANK 18 Jul 20162.5%   15 Apr 2021 18 Jul 2016

75,000.000 473.96105.125000Local1.000000
105.125000 473.96 0.00Base

0.00
0.00
0.00 78,843.75

78,843.75
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Broker NameTrd Date Stl Date

Units/Original Face
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ASSET TRANSFER AT MARKET NON CASH USD/DTC298785GM2 EUROPEAN INVESTMENT BANK 18 Jul 20161.75%   17 Jun 2019 18 Jul 2016

50,000.000 70.49101.854000Local1.000000
101.854000 70.49 0.00Base

0.00
0.00
0.00 50,927.00

50,927.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC298785HB5 EUROPEAN INVESTMENT BANK 18 Jul 20161.25%   15 May 2019 18 Jul 2016

175,000.000 370.66100.574000Local1.000000
100.574000 370.66 0.00Base

0.00
0.00
0.00 176,004.50

176,004.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC30161NAN1 EXELON CORP 18 Jul 20163.95%   15 Jun 2025 18 Jul 2016

75,000.000 255.10108.405000Local1.000000
108.405000 255.10 0.00Base

0.00
0.00
0.00 81,303.75

81,303.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC30216BFQ0 EXPORT DEVELOPMNT CANADA 18 Jul 20161%   15 Jun 2018 18 Jul 2016

75,000.000 64.58100.229000Local1.000000
100.229000 64.58 0.00Base

0.00
0.00
0.00 75,171.75

75,171.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC30219GAH1 EXPRESS SCRIPTS HOLDING 18 Jul 20162.25%   15 Jun 2019 18 Jul 2016

50,000.000 96.88101.620000Local1.000000
101.620000 96.88 0.00Base

0.00
0.00
0.00 50,810.00

50,810.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30219GAL2 EXPRESS SCRIPTS HOLDING 18 Jul 20163.3%   25 Feb 2021 18 Jul 2016

50,000.000 646.25104.864000Local1.000000
104.864000 646.25 0.00Base

0.00
0.00
0.00 52,432.00

52,432.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30231GAL6 EXXON MOBIL CORPORATION 18 Jul 20161.305%   06 Mar 2018 18 Jul 2016

50,000.000 235.63100.512000Local1.000000
100.512000 235.63 0.00Base

0.00
0.00
0.00 50,256.00

50,256.00

PERSHING LLC USD/DTC30231GAP7 EXXON MOBIL CORPORATION 01 Jul 20161.708%   01 Mar 2019 07 Jul 2016

510,000.000 3,000.39101.654000Local1.000000
101.654000 3,000.39 259.22Base

259.22
0.00
0.00 518,176.18

518,176.18

ASSET TRANSFER AT MARKET NON CASH USD/DTC30231GAR3 EXXON MOBIL CORPORATION 18 Jul 20162.726%   01 Mar 2023 18 Jul 2016

75,000.000 755.33104.079000Local1.000000 0.00 0.00 78,059.25
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104.079000 755.33 0.00Base 0.00 78,059.25

PERSHING LLC USD/FED3128M6AU2 FED HM LN PC POOL G04219 30 Jun 20165.5%   01 Apr 2038 CANCEL

-414,992.380 -317.01112.500000Local
8,980,000.000

1.000000
112.500000 -317.01 -233.43Base

-233.43
0.00
0.00 -466,633.00

-466,633.00

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

405,174.640 309.51112.500000Local
8,980,000.000

1.000000
112.500000 309.51 233.43Base

233.43
0.00
0.00 455,588.04

455,588.04

PRINCIPAL PAYMENTS CORP BDS USD/DTC01 Jul 2016 2728 Jul 2016

9,817.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,817.74

9,817.74
3128M6AU2 Total

0.00 0.00-7.50 -1,227.220.000 Local

-7.50 0.00 0.00 -1,227.2217,960,000.000 Base

PERSHING LLC USD/FED3128M9SD5 FED HM LN PC POOL G07416 30 Jun 20163.5%   01 Jul 2043 CANCEL

-3,594,826.490 -1,747.49105.628906Local
4,700,000.000

1.000000
105.628906 -1,747.49 -1,898.59Base

-1,898.59
0.00
0.00 -3,795,277.31

-3,795,277.31

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,536,904.630 1,719.35105.628905Local
4,700,000.000

1.000000
105.628905 1,719.35 1,898.59Base

1,898.59
0.00
0.00 3,734,095.07

3,734,095.07

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

57,921.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 57,921.86

57,921.86
3128M9SD5 Total

0.00 0.00-28.14 -3,260.380.000 Local

-28.14 0.00 0.00 -3,260.389,400,000.000 Base

PERSHING LLC USD/FED3128MJTU4 FED HM LN PC POOL G08562 30 Jun 20163.5%   01 Jan 2044 CANCEL

-5,056,158.750 -2,457.85105.628906Local
7,500,000.000

1.000000
105.628906 -2,457.85 -2,670.38Base

-2,670.38
0.00
0.00 -5,338,094.81

-5,338,094.81
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

4,936,687.430 2,399.78105.628906Local
7,500,000.000

1.000000
105.628906 2,399.78 2,670.38Base

2,670.38
0.00
0.00 5,211,898.55

5,211,898.55

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

119,471.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 119,471.32

119,471.32
3128MJTU4 Total

0.00 0.00-58.07 -6,724.940.000 Local

-58.07 0.00 0.00 -6,724.9415,000,000.000 Base

PERSHING LLC USD/FED3128MJUV0 FED HM LN PC POOL G08595 30 Jun 20164%   01 Jul 2044 CANCEL

-607,823.840 -337.68107.093750Local
915,000.000

1.000000
107.093750 -337.68 -325.47Base

-325.47
0.00
0.00 -650,615.87

-650,615.87

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

589,852.860 327.70107.093748Local
915,000.000

1.000000
107.093748 327.70 325.47Base

325.47
0.00
0.00 631,370.07

631,370.07

PRINCIPAL PAYMENTS CORP BDS USD/DTC01 Jul 2016 2728 Jul 2016

17,970.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,970.98

17,970.98
3128MJUV0 Total

0.00 0.00-9.98 -1,274.820.000 Local

-9.98 0.00 0.00 -1,274.821,830,000.000 Base

PERSHING LLC USD/FED3128MJV56 FED HM LN PC POOL G08635 30 Jun 20163%   01 Apr 2045 CANCEL

-3,755,506.590 -1,564.79103.718750Local
4,045,000.000

1.000000
103.718750 -1,564.79 -1,947.58Base

-1,947.58
0.00
0.00 -3,893,216.91

-3,893,216.91

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,711,331.470 1,546.39103.718750Local
4,045,000.000

1.000000
103.718750 1,546.39 1,947.58Base

1,947.58
0.00
0.00 3,847,399.03

3,847,399.03
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PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

44,175.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,175.12

44,175.12
3128MJV56 Total

0.00 0.00-18.40 -1,642.760.000 Local

-18.40 0.00 0.00 -1,642.768,090,000.000 Base

PERSHING LLC USD/FED3128MJWB2 FED HM LN PC POOL G08641 30 Jun 20163.5%   01 May 2045 CANCEL

-6,338,564.820 -3,081.25105.500000Local
7,000,000.000

1.000000
105.500000 -3,081.25 -3,343.59Base

-3,343.59
0.00
0.00 -6,683,842.30

-6,683,842.30

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

6,233,230.850 3,030.04105.500000Local
7,000,000.000

1.000000
105.500000 3,030.04 3,343.59Base

3,343.59
0.00
0.00 6,572,714.96

6,572,714.96

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

105,333.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 105,333.97

105,333.97
3128MJWB2 Total

0.00 0.00-51.21 -5,793.370.000 Local

-51.21 0.00 0.00 -5,793.3714,000,000.000 Base

PERSHING LLC USD/FED3128MJWL0 FED HM LN PC POOL G08650 30 Jun 20163.5%   01 Jun 2045 CANCEL

-3,655,829.600 -1,777.14105.500000Local
4,000,000.000

1.000000
105.500000 -1,777.14 -1,928.45Base

-1,928.45
0.00
0.00 -3,854,971.78

-3,854,971.78

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,604,002.680 1,751.95105.500000Local
4,000,000.000

1.000000
105.500000 1,751.95 1,928.45Base

1,928.45
0.00
0.00 3,800,294.38

3,800,294.38

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

51,826.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,826.92

51,826.92
3128MJWL0 Total
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0.00 0.00-25.19 -2,850.480.000 Local

-25.19 0.00 0.00 -2,850.488,000,000.000 Base

PERSHING LLC USD/FED3128MJWM8 FED HM LN PC POOL G08651 30 Jun 20164%   01 Jun 2045 CANCEL

-9,412,887.670 -5,229.38107.093750Local
10,720,000.000

1.000000
107.093750 -5,229.38 -5,040.31Base

-5,040.31
0.00
0.00 -10,075,574.08

-10,075,574.08

PERSHING LLC USD/FED30 Jun 2016 1218 Jul 2016

9,216,117.140 5,229.38107.092563Local
10,720,000.000

1.000000
107.092563 5,229.38 5,040.31Base

5,040.31
0.00
0.00 9,864,735.83

9,864,735.83

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

196,770.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 196,770.53

196,770.53
3128MJWM8 Total

0.00 0.000.00 -14,067.720.000 Local

0.00 0.00 0.00 -14,067.7221,440,000.000 Base

PERSHING LLC USD/FED3128MMRN5 FED HM LN PC POOL G18492 30 Jun 20163%   01 Jan 2029 CANCEL

-2,601,614.550 -1,084.01104.890625Local
3,920,000.000

1.000000
104.890625 -1,084.01 -1,364.42Base

-1,364.42
0.00
0.00 -2,727,485.34

-2,727,485.34

PERSHING LLC USD/DTC30 Jun 2016

2,550,440.870 1,062.52112.716284Local
3,920,000.000

1.000000
112.716284 1,062.52 1,364.42Base

1,364.42
0.00
0.00 2,873,397.77

2,873,397.77

PERSHING LLC USD/DTC30 Jun 2016 CANCEL

-2,550,440.870 -1,062.52112.716284Local
3,920,000.000

1.000000
112.716284 -1,062.52 -1,364.42Base

-1,364.42
0.00
0.00 -2,873,397.77

-2,873,397.77

PERSHING LLC USD/FED30 Jun 2016

2,550,440.870 1,062.52112.716284Local
3,920,000.000

1.000000
112.716284 1,062.52 1,364.42Base

1,364.42
0.00
0.00 2,873,397.77

2,873,397.77

PERSHING LLC USD/FED30 Jun 2016 CANCEL

-2,550,440.870 -1,062.52112.716284Local1.000000 -1,364.42 0.00 -2,873,397.77
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3,920,000.000 112.716284 -1,062.52 -1,364.42Base 0.00 -2,873,397.77

PERSHING LLC USD/FED30 Jun 2016 2026 Jul 2016

2,550,440.870 1,062.52104.874503Local
3,920,000.000

1.000000
104.874503 1,062.52 1,364.42Base

1,364.42
0.00
0.00 2,673,397.77

2,673,397.77

PRINCIPAL PAYMENTS CORP BDS USD/DTC25 Jul 2016 25 Jul 2016

51,173.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,173.68

51,173.68
3128MMRN5 Total

0.00 0.00-21.49 -2,913.890.000 Local

-21.49 0.00 0.00 -2,913.8923,520,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A1W95 FEDERAL HOME LOAN BANK 18 Jul 20162.25%   11 Jun 2021 18 Jul 2016

125,000.000 273.44104.362000Local1.000000
104.362000 273.44 0.00Base

0.00
0.00
0.00 130,452.50

130,452.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A2UW4 FEDERAL HOME LOAN BANK 18 Jul 20162.875%   13 Sep 2024 18 Jul 2016

75,000.000 736.71108.218000Local1.000000
108.218000 736.71 0.00Base

0.00
0.00
0.00 81,163.50

81,163.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A7CX1 FEDERAL HOME LOAN BANK 18 Jul 20160.875%   19 Mar 2018 18 Jul 2016

200,000.000 568.75100.120000Local1.000000
100.120000 568.75 0.00Base

0.00
0.00
0.00 200,240.00

200,240.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3130A8DB6 FEDERAL HOME LOAN BANK 18 Jul 20161.125%   21 Jun 2019 18 Jul 2016

50,000.000 39.06100.485000Local1.000000
100.485000 39.06 0.00Base

0.00
0.00
0.00 50,242.50

50,242.50

PERSHING LLC USD/FED3132M6W48 FED HM LN PC POOL Q26367 30 Jun 20164%   01 May 2044 CANCEL

-3,676,285.550 -2,042.38108.125000Local
4,600,000.000

1.000000
108.125000 -2,042.38 -1,987.49Base

-1,987.49
0.00
0.00 -3,972,996.26

-3,972,996.26

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,588,319.060 1,993.56108.127771Local1.000000 1,987.49 0.00 3,877,981.96
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,600,000.000 108.127771 1,993.56 1,987.49Base 0.00 3,877,981.96

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2728 Jul 2016

87,874.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,874.49

87,874.49

POSITION ADJUSTMENT USD/DTC29 Jul 2016 29 Jul 2016

92.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
3132M6W48 Total

0.00 0.00-48.82 -7,139.810.000 Local

-48.82 0.00 0.00 -7,139.819,200,000.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/FED313378QK0 FEDERAL HOME LOAN BANK 18 Jul 20161.875%   08 Mar 2019 18 Jul 2016

75,000.000 500.00102.356000Local1.000000
102.356000 500.00 0.00Base

0.00
0.00
0.00 76,767.00

76,767.00

PERSHING LLC USD/FED313379EE5 FEDERAL HOME LOAN BANK 01 Jul 20161.625%   14 Jun 2019 07 Jul 2016

1,600,000.000 1,661.11102.385000Local1.000000
102.385000 1,661.11 245.72Base

245.72
0.00
0.00 1,637,914.28

1,637,914.28

ASSET TRANSFER AT MARKET NON CASH USD/FED3134A4KX1 FREDDIE MAC 18 Jul 20166.25%   15 Jul 2032 18 Jul 2016

100,000.000 17.36151.199000Local1.000000
151.199000 17.36 0.00Base

0.00
0.00
0.00 151,199.00

151,199.00

ASSET TRANSFER AT MARKET NON CASH USD/FED31359MFP3 FANNIE MAE 18 Jul 20167.25%   15 May 2030 18 Jul 2016

125,000.000 1,535.59158.214000Local1.000000
158.214000 1,535.59 0.00Base

0.00
0.00
0.00 197,767.50

197,767.50

ASSET TRANSFER AT MARKET NON CASH USD/FED31359MGK3 FANNIE MAE 18 Jul 20166.625%   15 Nov 2030 18 Jul 2016

75,000.000 841.93151.895000Local1.000000
151.895000 841.93 0.00Base

0.00
0.00
0.00 113,921.25

113,921.25

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0D75 FANNIE MAE 18 Jul 20161.5%   22 Jun 2020 18 Jul 2016

175,000.000 175.00101.262000Local1.000000 0.00 0.00 177,208.50
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.262000 175.00 0.00Base 0.00 177,208.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0H63 FANNIE MAE 18 Jul 20161.375%   28 Jan 2019 18 Jul 2016

325,000.000 2,085.41101.226000Local1.000000
101.226000 2,085.41 0.00Base

0.00
0.00
0.00 328,984.50

328,984.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0PQ0 FANNIE MAE 18 Jul 20160.875%   26 Oct 2017 18 Jul 2016

125,000.000 243.05100.172000Local1.000000
100.172000 243.05 0.00Base

0.00
0.00
0.00 125,215.00

125,215.00

PERSHING LLC USD/FED3135G0RT2 FANNIE MAE 01 Jul 20160.875%   20 Dec 2017 07 Jul 2016

500,000.000 206.60100.412000Local1.000000
100.412000 206.60 75.31Base

75.31
0.00
0.00 501,984.69

501,984.69

PERSHING LLC USD/FED3135G0WJ8 FANNIE MAE 01 Jul 20160.875%   21 May 2018 07 Jul 2016

925,000.000 1,034.20100.405000Local1.000000
100.405000 1,034.20 139.31Base

139.31
0.00
0.00 928,606.94

928,606.94

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

75,000.000 99.87100.112000Local1.000000
100.112000 99.87 0.00Base

0.00
0.00
0.00 75,084.00

75,084.00
3135G0WJ8 Total

139.31 0.001,134.07 1,003,690.941,000,000.000 Local

1,134.07 139.31 0.00 1,003,690.94Base

PERSHING LLC USD/FED3135G0ZA4 FANNIE MAE 01 Jul 20161.875%   19 Feb 2019 07 Jul 2016

950,000.000 6,828.13102.872000Local1.000000
102.872000 6,828.13 146.59Base

146.59
0.00
0.00 977,137.41

977,137.41

ASSET TRANSFER AT MARKET NON CASH USD/FED3135G0ZG1 FANNIE MAE 18 Jul 20161.75%   12 Sep 2019 18 Jul 2016

125,000.000 753.47102.290000Local1.000000
102.290000 753.47 0.00Base

0.00
0.00
0.00 127,862.50

127,862.50

PERSHING LLC USD/FED3135G0ZR7 FANNIE MAE 01 Jul 20162.625%   06 Sep 2024 07 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

630,000.000 5,558.44108.030000Local1.000000
108.030000 5,558.44 102.09Base

102.09
0.00
0.00 680,486.91

680,486.91

PERSHING LLC USD/FED3137EADB2 FREDDIE MAC 01 Jul 20162.375%   13 Jan 2022 07 Jul 2016

3,675,000.000 42,185.94106.143000Local1.000000
106.143000 42,185.94 585.11Base

585.11
0.00
0.00 3,900,170.14

3,900,170.14

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

125,000.000 24.20105.404000Local1.000000
105.404000 24.20 0.00Base

0.00
0.00
0.00 131,755.00

131,755.00
3137EADB2 Total

585.11 0.0042,210.14 4,031,925.143,800,000.000 Local

42,210.14 585.11 0.00 4,031,925.14Base

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADK2 FREDDIE MAC 18 Jul 20161.25%   01 Aug 2019 18 Jul 2016

175,000.000 1,002.60100.765000Local1.000000
100.765000 1,002.60 0.00Base

0.00
0.00
0.00 176,338.75

176,338.75

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADL0 FREDDIE MAC 18 Jul 20161%   29 Sep 2017 18 Jul 2016

175,000.000 520.14100.306000Local1.000000
100.306000 520.14 0.00Base

0.00
0.00
0.00 175,535.50

175,535.50

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADM8 FREDDIE MAC 18 Jul 20161.25%   02 Oct 2019 18 Jul 2016

125,000.000 451.39100.704000Local1.000000
100.704000 451.39 0.00Base

0.00
0.00
0.00 125,880.00

125,880.00

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EADP1 FREDDIE MAC 18 Jul 20160.875%   07 Mar 2018 18 Jul 2016

125,000.000 391.92100.123000Local1.000000
100.123000 391.92 0.00Base

0.00
0.00
0.00 125,153.75

125,153.75

PERSHING LLC USD/FED3137EADR7 FREDDIE MAC 01 Jul 20161.375%   01 May 2020 07 Jul 2016

400,000.000 1,008.33101.653000Local1.000000
101.653000 1,008.33 60.99Base

60.99
0.00
0.00 406,551.01

406,551.01
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED3137EAEA3 FREDDIE MAC 18 Jul 20160.75%   09 Apr 2018 18 Jul 2016

75,000.000 154.6999.923000Local1.000000
99.923000 154.69 0.00Base

0.00
0.00
0.00 74,942.25

74,942.25

PERSHING LLC USD/FED3138EGFA7 FNMA POOL AL0160 30 Jun 20161%   01 May 2041 CANCEL

-3,491,482.600 -2,182.18109.578125Local
12,585,000.000

1.000000
109.578125 -2,182.18 -1,912.95Base

-1,912.95
0.00
0.00 -3,823,988.22

-3,823,988.22

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,404,156.040 2,127.60109.578124Local
12,585,000.000

1.000000
109.578124 2,127.60 1,912.95Base

1,912.95
0.00
0.00 3,728,297.41

3,728,297.41

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Jul 2016 29 Jul 2016

87,326.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,326.56

87,326.56
3138EGFA7 Total

0.00 0.00-54.58 -8,364.250.000 Local

-54.58 0.00 0.00 -8,364.2525,170,000.000 Base

PERSHING LLC USD/FED3138EHSV5 FNMA POOL AL1431 30 Jun 20161%   01 Nov 2041 CANCEL

-4,864,974.510 -3,040.61109.578125Local
11,000,000.000

1.000000
109.578125 -3,040.61 -2,665.47Base

-2,665.47
0.00
0.00 -5,328,282.38

-5,328,282.38

PERSHING LLC USD/FED30 Jun 2016 1420 Jul 2016

4,810,006.300 3,006.25109.578125Local
11,000,000.000

1.000000
109.578125 3,006.25 2,665.47Base

2,665.47
0.00
0.00 5,268,049.25

5,268,049.25

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Jul 2016 29 Jul 2016

54,968.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,968.21

54,968.21
3138EHSV5 Total

0.00 0.00-34.36 -5,264.920.000 Local

-34.36 0.00 0.00 -5,264.9222,000,000.000 Base
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED3138EJRY6 FNMA POOL AL2302 30 Jun 20161%   01 Aug 2041 CANCEL

-3,636,014.400 -2,272.51109.625000Local
8,000,000.000

1.000000
109.625000 -2,272.51 -1,992.99Base

-1,992.99
0.00
0.00 -3,983,987.80

-3,983,987.80

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,549,132.720 2,218.21109.624999Local
8,000,000.000

1.000000
109.624999 2,218.21 1,992.99Base

1,992.99
0.00
0.00 3,888,743.75

3,888,743.75

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Jul 2016 29 Jul 2016

86,881.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 86,881.68

86,881.68
3138EJRY6 Total

0.00 0.00-54.30 -8,362.370.000 Local

-54.30 0.00 0.00 -8,362.3716,000,000.000 Base

PERSHING LLC USD/FED3138WAHE0 FNMA POOL AS1128 30 Jun 20164.5%   01 Nov 2043 CANCEL

-5,079,221.520 -3,174.51109.253906Local
12,000,000.000

1.000000
109.253906 -3,174.51 -2,774.62Base

-2,774.62
0.00
0.00 -5,546,473.30

-5,546,473.30

PERSHING LLC USD/FED30 Jun 2016 1218 Jul 2016

4,896,828.360 3,060.52109.253919Local
12,000,000.000

1.000000
109.253919 3,060.52 2,774.62Base

2,774.62
0.00
0.00 5,347,202.30

5,347,202.30

PERSHING LLC USD/DTC18 Jul 2016

4,896,828.960 3,060.52109.253906Local
12,000,000.000

1.000000
109.253906 3,060.52 2,774.62Base

2,774.62
0.00
0.00 5,347,202.30

5,347,202.30

PERSHING LLC USD/DTC18 Jul 2016 CANCEL

-4,896,828.960 -3,060.52109.253906Local
12,000,000.000

1.000000
109.253906 -3,060.52 -2,774.62Base

-2,774.62
0.00
0.00 -5,347,202.30

-5,347,202.30

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

182,392.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 182,392.56

182,392.56

POSITION ADJUSTMENT USD/DTC29 Jul 2016 29 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.600 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
3138WAHE0 Total

0.00 0.00-113.99 -16,878.440.000 Local

-113.99 0.00 0.00 -16,878.4448,000,000.000 Base

PERSHING LLC USD/FED3138WCZR7 FNMA POOL AS3451 30 Jun 20164%   01 Sep 2044 CANCEL

-4,463,296.190 -2,479.61107.253906Local
5,900,000.000

1.000000
107.253906 -2,479.61 -2,393.53Base

-2,393.53
0.00
0.00 -4,784,665.98

-4,784,665.98

PERSHING LLC USD/FED30 Jun 2016 915 Jul 2016

4,335,072.550 2,408.37107.253906Local
5,900,000.000

1.000000
107.253906 2,408.37 2,393.53Base

2,393.53
0.00
0.00 4,647,141.12

4,647,141.12

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

128,223.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,223.64

128,223.64
3138WCZR7 Total

0.00 0.00-71.24 -9,301.220.000 Local

-71.24 0.00 0.00 -9,301.2211,800,000.000 Base

PERSHING LLC USD/FED3138WDU58 FNMA POOL AS4203 30 Jun 20162%   01 Jan 2030 CANCEL

-201,420.590 -55.95100.062500Local
235,000.000

1.000000
100.062500 -55.95 -100.77Base

-100.77
0.00
0.00 -201,445.71

-201,445.71

PERSHING LLC USD/DTC30 Jun 2016 1218 Jul 2016

200,157.320 55.95100.062325Local
235,000.000

1.000000
100.062325 55.95 100.77Base

100.77
0.00
0.00 200,181.30

200,181.30

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

1,263.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,263.27

1,263.27
3138WDU58 Total

0.00 0.000.00 -1.140.000 Local
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Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 -1.14470,000.000 Base

PERSHING LLC USD/FED3138WEWB1 FNMA POOL AS5141 30 Jun 20163.5%   01 Jun 2045 CANCEL

-4,327,914.090 -2,103.85105.503906Local
4,600,000.000

1.000000
105.503906 -2,103.85 -2,283.06Base

-2,283.06
0.00
0.00 -4,563,835.37

-4,563,835.37

PERSHING LLC USD/FED30 Jun 2016 1218 Jul 2016

4,288,361.730 2,084.62105.503906Local
4,600,000.000

1.000000
105.503906 2,084.62 2,283.06Base

2,283.06
0.00
0.00 4,522,106.08

4,522,106.08

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

39,552.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,552.36

39,552.36
3138WEWB1 Total

0.00 0.00-19.23 -2,176.930.000 Local

-19.23 0.00 0.00 -2,176.939,200,000.000 Base

PERSHING LLC USD/FED3138WFWA0 FNMA POOL AS6040 30 Jun 20163.5%   01 Oct 2045 CANCEL

-4,421,874.720 -2,149.52105.503906Local
4,800,000.000

1.000000
105.503906 -2,149.52 -2,332.63Base

-2,332.63
0.00
0.00 -4,662,917.93

-4,662,917.93

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

4,339,967.760 2,109.71105.503906Local
4,800,000.000

1.000000
105.503906 2,109.71 2,332.63Base

2,332.63
0.00
0.00 4,576,502.89

4,576,502.89

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

81,906.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,906.96

81,906.96
3138WFWA0 Total

0.00 0.00-39.81 -4,508.080.000 Local

-39.81 0.00 0.00 -4,508.089,600,000.000 Base

PERSHING LLC USD/FED3138WPJG0 FNMA POOL AT2062 30 Jun 20162.5%   01 Apr 2028 CANCEL

-3,300,636.450 -1,146.05103.453125Local
4,890,000.000

1.000000
103.453125 -1,146.05 -1,707.31Base

-1,707.31
0.00
0.00 -3,412,904.25

-3,412,904.25
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Base Currency: USD - US DOLLAR

July 1, 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,249,977.770 1,128.46103.453124Local
4,890,000.000

1.000000
103.453124 1,128.46 1,707.31Base

1,707.31
0.00
0.00 3,360,496.25

3,360,496.25

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

50,658.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,658.64

50,658.64

POSITION ADJUSTMENT USD/DTC29 Jul 2016 29 Jul 2016

0.040 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
3138WPJG0 Total

0.00 0.00-17.59 -1,749.360.000 Local

-17.59 0.00 0.00 -1,749.369,780,000.000 Base

PERSHING LLC USD/FED3138XPXU2 FNMA POOL AW0690 30 Jun 20164%   01 May 2044 CANCEL

-3,292,017.650 -1,828.90107.191406Local
5,250,000.000

1.000000
107.191406 -1,828.90 -1,764.38Base

-1,764.38
0.00
0.00 -3,526,995.63

-3,526,995.63

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,286,538.800 1,825.85107.191406Local
5,250,000.000

1.000000
107.191406 1,825.85 1,764.38Base

1,764.38
0.00
0.00 3,521,122.77

3,521,122.77

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Jul 2016 29 Jul 2016

5,478.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,478.85

5,478.85
3138XPXU2 Total

0.00 0.00-3.05 -394.010.000 Local

-3.05 0.00 0.00 -394.0110,500,000.000 Base

PERSHING LLC USD/FED3138YXKM6 FNMA POOL AZ5699 30 Jun 20163.5%   01 Aug 2045 CANCEL

-3,658,631.650 -1,778.50105.503906Local
3,900,000.000

1.000000
105.503906 -1,778.50 -1,930.00Base

-1,930.00
0.00
0.00 -3,858,069.31

-3,858,069.31
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FUND:
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

3,602,404.420 1,778.50105.503147Local
3,900,000.000

1.000000
105.503147 1,778.50 1,930.00Base

1,930.00
0.00
0.00 3,798,720.05

3,798,720.05

PRINCIPAL PAYMENTS CORP BDS USD/DTC25 Jul 2016 25 Jul 2016

56,227.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,227.23

56,227.23
3138YXKM6 Total

0.00 0.000.00 -3,122.030.000 Local

0.00 0.00 0.00 -3,122.037,800,000.000 Base

PERSHING LLC USD/FED31412PFL0 FNMA POOL 930871 30 Jun 20165%   01 Apr 2039 CANCEL

-930,160.810 -645.95111.250000Local
15,994,869.000

1.000000
111.250000 -645.95 -517.40Base

-517.40
0.00
0.00 -1,034,286.50

-1,034,286.50

PERSHING LLC USD/FED30 Jun 2016 1420 Jul 2016

907,633.320 630.30111.250000Local
15,994,869.000

1.000000
111.250000 630.30 517.40Base

517.40
0.00
0.00 1,009,224.67

1,009,224.67

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

22,527.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,527.49

22,527.49
31412PFL0 Total

0.00 0.00-15.65 -2,534.340.000 Local

-15.65 0.00 0.00 -2,534.3431,989,738.000 Base

PERSHING LLC USD/FED31417AKQ1 FNMA POOL AB3902 30 Jun 20163%   01 Nov 2026 CANCEL

-1,656,689.900 -690.29104.835937Local
4,500,000.000

1.000000
104.835937 -690.29 -868.40Base

-868.40
0.00
0.00 -1,735,937.98

-1,735,937.98

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

1,619,671.280 674.87104.836519Local
4,500,000.000

1.000000
104.836519 674.87 868.40Base

868.40
0.00
0.00 1,697,138.60

1,697,138.60
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

37,009.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,009.62

37,009.62

PRINCIPAL PAYMENTS CORP BDS USD/DTC29 Jul 2016 29 Jul 2016

9.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
31417AKQ1 Total

0.00 0.00-15.42 -1,789.760.000 Local

-15.42 0.00 0.00 -1,789.769,000,000.000 Base

PERSHING LLC USD/FED31417EUN9 FNMA POOL AB7788 30 Jun 20162.5%   01 Feb 2043 CANCEL

-1,999,613.440 -694.31101.000000Local
2,450,000.000

1.000000
101.000000 -694.31 -1,009.80Base

-1,009.80
0.00
0.00 -2,018,599.77

-2,018,599.77

PERSHING LLC USD/FED30 Jun 2016 1420 Jul 2016

1,987,456.240 690.09101.000000Local
2,450,000.000

1.000000
101.000000 690.09 1,009.80Base

1,009.80
0.00
0.00 2,006,321.01

2,006,321.01

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Jul 2016 29 Jul 2016

12,157.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,157.20

12,157.20
31417EUN9 Total

0.00 0.00-4.22 -121.560.000 Local

-4.22 0.00 0.00 -121.564,900,000.000 Base

PERSHING LLC USD/FED31417GQP4 FNMA POOL AB9461 30 Jun 20163%   01 May 2043 CANCEL

-4,997,026.020 -2,082.09103.875000Local
6,425,000.000

1.000000
103.875000 -2,082.09 -2,595.33Base

-2,595.33
0.00
0.00 -5,188,065.45

-5,188,065.45

PERSHING LLC USD/FED30 Jun 2016

4,997,026.020 2,082.09103.875000Local
6,425,000.000

1.000000
103.875000 2,082.09 2,595.33Base

2,595.33
0.00
0.00 5,188,065.45

5,188,065.45
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED30 Jun 2016 CANCEL

-4,997,026.020 -2,082.09103.875000Local
6,425,000.000

1.000000
103.875000 -2,082.09 -2,595.33Base

-2,595.33
0.00
0.00 -5,188,065.45

-5,188,065.45

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

4,933,694.980 2,054.69103.875020Local
6,425,000.000

1.000000
103.875020 2,054.69 2,595.33Base

2,595.33
0.00
0.00 5,122,281.36

5,122,281.36

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Jul 2016 29 Jul 2016

63,331.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,331.04

63,331.04
31417GQP4 Total

0.00 0.00-27.40 -2,453.050.000 Local

-27.40 0.00 0.00 -2,453.0525,700,000.000 Base

PERSHING LLC USD/FED31417KMR5 FNMA POOL AC1267 30 Jun 20164%   01 Aug 2039 CANCEL

-2,992,997.600 -1,662.78107.750000Local
10,000,000.000

1.000000
107.750000 -1,662.78 -1,612.48Base

-1,612.48
0.00
0.00 -3,223,342.43

-3,223,342.43

PERSHING LLC USD/FED30 Jun 2016 1218 Jul 2016

2,950,202.730 1,639.00107.749998Local
10,000,000.000

1.000000
107.749998 1,639.00 1,612.48Base

1,612.48
0.00
0.00 3,177,230.93

3,177,230.93

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

42,794.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,794.87

42,794.87
31417KMR5 Total

0.00 0.00-23.78 -3,316.630.000 Local

-23.78 0.00 0.00 -3,316.6320,000,000.000 Base

PERSHING LLC USD/FED31417SYQ7 FNMA POOL AC6118 30 Jun 20164.5%   01 Nov 2039 CANCEL

-524,474.670 -327.80109.500000Local
2,435,827.000

1.000000
109.500000 -327.80 -287.15Base

-287.15
0.00
0.00 -574,012.61

-574,012.61
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

513,825.410 321.14109.500000Local
2,435,827.000

1.000000
109.500000 321.14 287.15Base

287.15
0.00
0.00 562,351.67

562,351.67

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

10,649.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,649.26

10,649.26
31417SYQ7 Total

0.00 0.00-6.66 -1,011.680.000 Local

-6.66 0.00 0.00 -1,011.684,871,654.000 Base

PERSHING LLC USD/FED31418AR26 FNMA POOL MA1404 30 Jun 20163.5%   01 Apr 2043 CANCEL

-5,345,005.900 -2,598.27106.125000Local
6,500,000.000

1.000000
106.125000 -2,598.27 -2,836.19Base

-2,836.19
0.00
0.00 -5,669,551.32

-5,669,551.32

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

5,291,272.220 2,572.15106.125000Local
6,500,000.000

1.000000
106.125000 2,572.15 2,836.19Base

2,836.19
0.00
0.00 5,612,526.45

5,612,526.45

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

53,733.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,733.68

53,733.68
31418AR26 Total

0.00 0.00-26.12 -3,291.190.000 Local

-26.12 0.00 0.00 -3,291.1913,000,000.000 Base

PERSHING LLC USD/FED31418RHT1 FNMA POOL AD3841 30 Jun 20164.5%   01 Apr 2040 CANCEL

-1,351,948.380 -844.97109.500000Local
9,350,000.000

1.000000
109.500000 -844.97 -740.19Base

-740.19
0.00
0.00 -1,479,643.29

-1,479,643.29

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

1,327,194.820 829.50109.500000Local
9,350,000.000

1.000000
109.500000 829.50 740.19Base

740.19
0.00
0.00 1,452,538.14

1,452,538.14
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/FED30 Jun 2016

1,351,948.380 844.97109.500000Local
9,350,000.000

1.000000
109.500000 844.97 740.19Base

740.19
0.00
0.00 1,479,643.29

1,479,643.29

PERSHING LLC USD/FED30 Jun 2016 CANCEL

-1,351,948.380 -844.97109.500000Local
9,350,000.000

1.000000
109.500000 -844.97 -740.19Base

-740.19
0.00
0.00 -1,479,643.29

-1,479,643.29

PERSHING LLC USD/FED30 Jun 2016

1,351,948.380 844.97109.500000Local
9,350,000.000

1.000000
109.500000 844.97 740.19Base

740.19
0.00
0.00 1,479,643.29

1,479,643.29

PERSHING LLC USD/FED30 Jun 2016 CANCEL

-1,351,948.380 -844.97109.500000Local
9,350,000.000

1.000000
109.500000 -844.97 -740.19Base

-740.19
0.00
0.00 -1,479,643.29

-1,479,643.29

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

24,753.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,753.56

24,753.56
31418RHT1 Total

0.00 0.00-15.47 -2,351.590.000 Local

-15.47 0.00 0.00 -2,351.5956,100,000.000 Base

PERSHING LLC USD/FED31418WPW4 FNMA POOL AD8536 30 Jun 20165%   01 Aug 2040 CANCEL

-2,483,562.240 -1,724.70111.312500Local
11,872,881.000

1.000000
111.312500 -1,724.70 -1,382.26Base

-1,382.26
0.00
0.00 -2,763,132.96

-2,763,132.96

PERSHING LLC USD/FED30 Jun 2016 06 Jul 2016

2,417,156.390 1,678.58111.312499Local
11,872,881.000

1.000000
111.312499 1,678.58 1,382.26Base

1,382.26
0.00
0.00 2,689,214.94

2,689,214.94

PRINCIPAL PAYMENTS CORP BDS USD/FED01 Jul 2016 2526 Jul 2016

66,405.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66,405.85

66,405.85
31418WPW4 Total
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00-46.12 -7,512.170.000 Local

-46.12 0.00 0.00 -7,512.1723,745,762.000 Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC31428XAY2 FEDEX CORP 18 Jul 20164%   15 Jan 2024 18 Jul 2016

50,000.000 5.56110.032000Local1.000000
110.032000 5.56 0.00Base

0.00
0.00
0.00 55,016.00

55,016.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31428XBE5 FEDEX CORP 18 Jul 20164.75%   15 Nov 2045 18 Jul 2016

50,000.000 402.43113.756000Local1.000000
113.756000 402.43 0.00Base

0.00
0.00
0.00 56,878.00

56,878.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31620MAM8 FIDELITY NATIONAL INFORM 18 Jul 20163.875%   05 Jun 2024 18 Jul 2016

50,000.000 220.66105.454000Local1.000000
105.454000 220.66 0.00Base

0.00
0.00
0.00 52,727.00

52,727.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31620MAP1 FIDELITY NATIONAL INFORM 18 Jul 20163.625%   15 Oct 2020 18 Jul 2016

75,000.000 687.24105.699000Local1.000000
105.699000 687.24 0.00Base

0.00
0.00
0.00 79,274.25

79,274.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC316773CQ1 FIFTH THIRD BANCORP 18 Jul 20162.3%   01 Mar 2019 18 Jul 2016

75,000.000 646.87101.613000Local1.000000
101.613000 646.87 0.00Base

0.00
0.00
0.00 76,209.75

76,209.75

PERSHING LLC USD/DTC341081FK8 FLORIDA POWER + LIGHT CO 07 Jul 20163.25%   01 Jun 2024 12 Jul 2016

1,150,000.000 4,256.60108.163000Local1.000000
108.163000 4,256.60 621.94Base

621.94
0.00
0.00 1,243,252.56

1,243,252.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

50,000.000 203.12107.038000Local1.000000
107.038000 203.12 0.00Base

0.00
0.00
0.00 53,519.00

53,519.00
341081FK8 Total

621.94 0.004,459.72 1,296,771.561,200,000.000 Local

4,459.72 621.94 0.00 1,296,771.56Base
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC341081FL6 FLORIDA POWER + LIGHT CO 18 Jul 20164.05%   01 Oct 2044 18 Jul 2016

75,000.000 885.94113.722000Local1.000000
113.722000 885.94 0.00Base

0.00
0.00
0.00 85,291.50

85,291.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC341099CL1 DUKE ENERGY FLORIDA LLC 18 Jul 20166.4%   15 Jun 2038 18 Jul 2016

75,000.000 413.33141.532000Local1.000000
141.532000 413.33 0.00Base

0.00
0.00
0.00 106,149.00

106,149.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC345370CQ1 FORD MOTOR COMPANY 18 Jul 20164.75%   15 Jan 2043 18 Jul 2016

75,000.000 9.90109.868000Local1.000000
109.868000 9.90 0.00Base

0.00
0.00
0.00 82,401.00

82,401.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC345397VP5 FORD MOTOR CREDIT CO LLC 18 Jul 20166.625%   15 Aug 2017 18 Jul 2016

175,000.000 4,862.93105.395000Local1.000000
105.395000 4,862.93 0.00Base

0.00
0.00
0.00 184,441.25

184,441.25

PERSHING LLC USD/DTC345397XU2 FORD MOTOR CREDIT CO LLC 07 Jul 20164.389%   08 Jan 2026 12 Jul 2016

1,600,000.000 780.27109.879000Local1.000000
109.879000 780.27 879.03Base

879.03
0.00
0.00 1,757,184.97

1,757,184.97

EXCHANGE OFFER (NON CASH) USD/DTC36164NFH3 GE CAPITAL INTL FUNDING 01 Jul 20164.418%   15 Nov 2035 08 Jul 2016

2,100,000.000 11,854.97110.568000Local1.000000
110.568000 11,854.97 0.00Base

0.00
0.00
0.00 2,321,928.00

2,321,928.00

PERSHING LLC USD/DTC36164QNA2 GE CAPITAL INTL FUNDING 11 Jul 20164.418%   15 Nov 2035 14 Jul 2016

2,100,000.000 15,205.28115.696000Local1.000000
115.696000 15,205.28 1,214.81Base

1,214.81
0.00
0.00 2,428,401.19

2,428,401.19

ASSET TRANSFER AT MARKET NON CASH USD/DTC369604BH5 GENERAL ELECTRIC CO 18 Jul 20164.5%   11 Mar 2044 18 Jul 2016

75,000.000 1,171.88118.023000Local1.000000
118.023000 1,171.88 0.00Base

0.00
0.00
0.00 88,517.25

88,517.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC369622SM8 GENERAL ELECTRIC CO 18 Jul 20165.3%   11 Feb 2021 18 Jul 2016

50,000.000 1,140.97114.977000Local1.000000 0.00 0.00 57,488.50
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July 1, 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

114.977000 1,140.97 0.00Base 0.00 57,488.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G3H5 GENERAL ELECTRIC CO 18 Jul 20165.625%   15 Sep 2017 18 Jul 2016

75,000.000 1,417.97105.242000Local1.000000
105.242000 1,417.97 0.00Base

0.00
0.00
0.00 78,931.50

78,931.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G3P7 GENERAL ELECTRIC CO 18 Jul 20165.875%   14 Jan 2038 18 Jul 2016

75,000.000 24.48135.698000Local1.000000
135.698000 24.48 0.00Base

0.00
0.00
0.00 101,773.50

101,773.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G5J9 GENERAL ELECTRIC CO 18 Jul 20164.65%   17 Oct 2021 18 Jul 2016

75,000.000 862.19113.857000Local1.000000
113.857000 862.19 0.00Base

0.00
0.00
0.00 85,392.75

85,392.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G7G3 GENERAL ELECTRIC CO 18 Jul 20162.3%   14 Jan 2019 18 Jul 2016

50,000.000 6.39102.780000Local1.000000
102.780000 6.39 0.00Base

0.00
0.00
0.00 51,390.00

51,390.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC36962G7K4 GENERAL ELECTRIC CO 18 Jul 20163.45%   15 May 2024 18 Jul 2016

75,000.000 438.44108.765000Local1.000000
108.765000 438.44 0.00Base

0.00
0.00
0.00 81,573.75

81,573.75

PERSHING LLC USD/DTC36962GXZ2 GENERAL ELECTRIC CO 01 Jul 20166.75%   15 Mar 2032 07 Jul 2016

730,000.000 15,330.00141.630000Local1.000000
141.630000 15,330.00 516.95Base

516.95
0.00
0.00 1,033,382.05

1,033,382.05

ASSET TRANSFER AT MARKET NON CASH USD/DTC370334BV5 GENERAL MILLS INC 18 Jul 20162.2%   21 Oct 2019 18 Jul 2016

50,000.000 259.72101.737000Local1.000000
101.737000 259.72 0.00Base

0.00
0.00
0.00 50,868.50

50,868.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045VAD2 GENERAL MOTORS CO 18 Jul 20163.5%   02 Oct 2018 18 Jul 2016

50,000.000 505.56103.328000Local1.000000
103.328000 505.56 0.00Base

0.00
0.00
0.00 51,664.00

51,664.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045VAL4 GENERAL MOTORS CO 18 Jul 20166.75%   01 Apr 2046 18 Jul 2016
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July 1, 2016

Price Interest
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 1,340.63124.501000Local1.000000
124.501000 1,340.63 0.00Base

0.00
0.00
0.00 62,250.50

62,250.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045XAR7 GENERAL MOTORS FINL CO 18 Jul 20163.15%   15 Jan 2020 18 Jul 2016

50,000.000 4.38101.211000Local1.000000
101.211000 4.38 0.00Base

0.00
0.00
0.00 50,605.50

50,605.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045XAS5 GENERAL MOTORS FINL CO 18 Jul 20164%   15 Jan 2025 18 Jul 2016

50,000.000 5.56100.999000Local1.000000
100.999000 5.56 0.00Base

0.00
0.00
0.00 50,499.50

50,499.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045XAY2 GENERAL MOTORS FINL CO 18 Jul 20163.2%   13 Jul 2020 18 Jul 2016

50,000.000 13.33101.659000Local1.000000
101.659000 13.33 0.00Base

0.00
0.00
0.00 50,829.50

50,829.50

PERSHING LLC USD/DTC373334JR3 GEORGIA POWER COMPANY 01 Jul 20165.4%   01 Jun 2040 07 Jul 2016

275,000.000 1,485.00123.947000Local1.000000
123.947000 1,485.00 170.43Base

170.43
0.00
0.00 340,683.82

340,683.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558AU7 GILEAD SCIENCES INC 18 Jul 20164.4%   01 Dec 2021 18 Jul 2016

50,000.000 275.00112.774000Local1.000000
112.774000 275.00 0.00Base

0.00
0.00
0.00 56,387.00

56,387.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558BA0 GILEAD SCIENCES INC 18 Jul 20164.5%   01 Feb 2045 18 Jul 2016

50,000.000 1,031.25112.709000Local1.000000
112.709000 1,031.25 0.00Base

0.00
0.00
0.00 56,354.50

56,354.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558BD4 GILEAD SCIENCES INC 18 Jul 20164.75%   01 Mar 2046 18 Jul 2016

50,000.000 890.62116.977000Local1.000000
116.977000 890.62 0.00Base

0.00
0.00
0.00 58,488.50

58,488.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558BF9 GILEAD SCIENCES INC 18 Jul 20163.65%   01 Mar 2026 18 Jul 2016

50,000.000 684.37109.342000Local1.000000
109.342000 684.37 0.00Base

0.00
0.00
0.00 54,671.00

54,671.00
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC377372AH0 GLAXOSMITHKLINE CAP INC 18 Jul 20162.8%   18 Mar 2023 18 Jul 2016

50,000.000 458.89104.719000Local1.000000
104.719000 458.89 0.00Base

0.00
0.00
0.00 52,359.50

52,359.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC377372AJ6 GLAXOSMITHKLINE CAP INC 18 Jul 20164.2%   18 Mar 2043 18 Jul 2016

50,000.000 688.33114.030000Local1.000000
114.030000 688.33 0.00Base

0.00
0.00
0.00 57,015.00

57,015.00

PERSHING LLC USD/DTC38141EC23 GOLDMAN SACHS GROUP INC 01 Jul 20163.85%   08 Jul 2024 07 Jul 2016

3,565,000.000 68,244.99106.764000Local1.000000
106.764000 68,244.99 1,903.07Base

1,903.07
0.00
0.00 3,804,233.53

3,804,233.53

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141EC31 GOLDMAN SACHS GROUP INC 18 Jul 20164.8%   08 Jul 2044 18 Jul 2016

75,000.000 80.00110.843000Local1.000000
110.843000 80.00 0.00Base

0.00
0.00
0.00 83,132.25

83,132.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GES9 GOLDMAN SACHS GROUP INC 18 Jul 20165.95%   15 Jan 2027 18 Jul 2016

75,000.000 12.40115.806000Local1.000000
115.806000 12.40 0.00Base

0.00
0.00
0.00 86,854.50

86,854.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GRD8 GOLDMAN SACHS GROUP INC 18 Jul 20163.625%   22 Jan 2023 18 Jul 2016

50,000.000 876.04104.848000Local1.000000
104.848000 876.04 0.00Base

0.00
0.00
0.00 52,424.00

52,424.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GVM3 GOLDMAN SACHS GROUP INC 18 Jul 20164%   03 Mar 2024 18 Jul 2016

75,000.000 1,108.33107.083000Local1.000000
107.083000 1,108.33 0.00Base

0.00
0.00
0.00 80,312.25

80,312.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141GVT8 GOLDMAN SACHS GROUP INC 18 Jul 20162%   25 Apr 2019 18 Jul 2016

75,000.000 337.50100.709000Local1.000000
100.709000 337.50 0.00Base

0.00
0.00
0.00 75,531.75

75,531.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC38143U8F1 GOLDMAN SACHS GROUP INC 18 Jul 20162.875%   25 Feb 2021 18 Jul 2016

50,000.000 563.02102.271000Local1.000000 0.00 0.00 51,135.50
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July 1, 2016

Price Interest
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.271000 563.02 0.00Base 0.00 51,135.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC38145XAA1 GOLDMAN SACHS GROUP INC 18 Jul 20162.625%   31 Jan 2019 18 Jul 2016

75,000.000 902.35102.201000Local1.000000
102.201000 902.35 0.00Base

0.00
0.00
0.00 76,650.75

76,650.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC38147MAA3 GOLDMAN SACHS GROUP INC 18 Jul 20162.9%   19 Jul 2018 18 Jul 2016

75,000.000 1,069.37102.619000Local1.000000
102.619000 1,069.37 0.00Base

0.00
0.00
0.00 76,964.25

76,964.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC38148FAB5 GOLDMAN SACHS GROUP INC 18 Jul 20162.55%   23 Oct 2019 18 Jul 2016

50,000.000 293.96101.936000Local1.000000
101.936000 293.96 0.00Base

0.00
0.00
0.00 50,968.00

50,968.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC38148LAC0 GOLDMAN SACHS GROUP INC 18 Jul 20163.5%   23 Jan 2025 18 Jul 2016

75,000.000 1,261.46102.946000Local1.000000
102.946000 1,261.46 0.00Base

0.00
0.00
0.00 77,209.50

77,209.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC40414LAH2 HCP INC 18 Jul 20162.625%   01 Feb 2020 18 Jul 2016

50,000.000 601.56100.986000Local1.000000
100.986000 601.56 0.00Base

0.00
0.00
0.00 50,493.00

50,493.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC40414LAL3 HCP INC 18 Jul 20163.875%   15 Aug 2024 18 Jul 2016

75,000.000 1,219.0099.872000Local1.000000
99.872000 1,219.00 0.00Base

0.00
0.00
0.00 74,904.00

74,904.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC404280AH2 HSBC HOLDINGS PLC 18 Jul 20166.5%   15 Sep 2037 18 Jul 2016

325,000.000 7,100.35125.033000Local1.000000
125.033000 7,100.35 0.00Base

0.00
0.00
0.00 406,357.25

406,357.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC404280AK5 HSBC HOLDINGS PLC 18 Jul 20165.1%   05 Apr 2021 18 Jul 2016

75,000.000 1,073.13110.320000Local1.000000
110.320000 1,073.13 0.00Base

0.00
0.00
0.00 82,740.00

82,740.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC40428HPH9 HSBC USA INC 18 Jul 20161.625%   16 Jan 2018 18 Jul 2016
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175,000.000 0.0099.654000Local1.000000
99.654000 0.00 0.00Base

0.00
0.00
0.00 174,394.50

174,394.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC40429CGD8 HSBC FINANCE CORP 18 Jul 20166.676%   15 Jan 2021 18 Jul 2016

50,000.000 9.27111.558000Local1.000000
111.558000 9.27 0.00Base

0.00
0.00
0.00 55,779.00

55,779.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC406216AY7 HALLIBURTON CO 18 Jul 20167.45%   15 Sep 2039 18 Jul 2016

50,000.000 1,252.01143.061000Local1.000000
143.061000 1,252.01 0.00Base

0.00
0.00
0.00 71,530.50

71,530.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC406216BK6 HALLIBURTON CO 18 Jul 20165%   15 Nov 2045 18 Jul 2016

50,000.000 423.61113.338000Local1.000000
113.338000 423.61 0.00Base

0.00
0.00
0.00 56,669.00

56,669.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC416518AB4 HARTFORD FINL SVCS GRP 18 Jul 20165.125%   15 Apr 2022 18 Jul 2016

50,000.000 647.74113.382000Local1.000000
113.382000 647.74 0.00Base

0.00
0.00
0.00 56,691.00

56,691.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42217KAW6 WELLTOWER INC 18 Jul 20165.25%   15 Jan 2022 18 Jul 2016

75,000.000 10.94111.662000Local1.000000
111.662000 10.94 0.00Base

0.00
0.00
0.00 83,746.50

83,746.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC423074AX1 KRAFT HEINZ FOODS CO 18 Jul 20163.95%   15 Jul 2025 18 Jul 2016

75,000.000 8.23109.953000Local1.000000
109.953000 8.23 0.00Base

0.00
0.00
0.00 82,464.75

82,464.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC427866AU2 HERSHEY COMPANY 18 Jul 20163.2%   21 Aug 2025 18 Jul 2016

50,000.000 644.44104.354000Local1.000000
104.354000 644.44 0.00Base

0.00
0.00
0.00 52,177.00

52,177.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42809HAD9 HESS CORP 18 Jul 20165.6%   15 Feb 2041 18 Jul 2016

50,000.000 1,174.44103.186000Local1.000000
103.186000 1,174.44 0.00Base

0.00
0.00
0.00 51,593.00

51,593.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC428236BX0 HP INC 18 Jul 20164.05%   15 Sep 2022 18 Jul 2016

50,000.000 680.63105.515000Local1.000000
105.515000 680.63 0.00Base

0.00
0.00
0.00 52,757.50

52,757.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAC3 HP ENTERPRISE CO 18 Jul 20162.85%   05 Oct 2018 18 Jul 2016

25,000.000 199.90102.491000Local1.000000
102.491000 199.90 0.00Base

0.00
0.00
0.00 25,622.75

25,622.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAE9 HP ENTERPRISE CO 18 Jul 20163.6%   15 Oct 2020 18 Jul 2016

25,000.000 227.50104.483000Local1.000000
104.483000 227.50 0.00Base

0.00
0.00
0.00 26,120.75

26,120.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAP4 HP ENTERPRISE CO 18 Jul 20164.9%   15 Oct 2025 18 Jul 2016

25,000.000 309.65106.530000Local1.000000
106.530000 309.65 0.00Base

0.00
0.00
0.00 26,632.50

26,632.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAQ2 HP ENTERPRISE CO 18 Jul 20166.2%   15 Oct 2035 18 Jul 2016

25,000.000 391.81103.960000Local1.000000
103.960000 391.81 0.00Base

0.00
0.00
0.00 25,990.00

25,990.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42824CAR0 HP ENTERPRISE CO 18 Jul 20166.35%   15 Oct 2045 18 Jul 2016

25,000.000 401.28102.603000Local1.000000
102.603000 401.28 0.00Base

0.00
0.00
0.00 25,650.75

25,650.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BB7 HOME DEPOT INC 18 Jul 20162.25%   10 Sep 2018 18 Jul 2016

50,000.000 393.75102.693000Local1.000000
102.693000 393.75 0.00Base

0.00
0.00
0.00 51,346.50

51,346.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BC5 HOME DEPOT INC 18 Jul 20163.75%   15 Feb 2024 18 Jul 2016

50,000.000 786.46111.425000Local1.000000
111.425000 786.46 0.00Base

0.00
0.00
0.00 55,712.50

55,712.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BE1 HOME DEPOT INC 18 Jul 20162%   15 Jun 2019 18 Jul 2016

50,000.000 86.11102.633000Local1.000000 0.00 0.00 51,316.50
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102.633000 86.11 0.00Base 0.00 51,316.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076BH4 HOME DEPOT INC 18 Jul 20164.25%   01 Apr 2046 18 Jul 2016

50,000.000 619.79118.018000Local1.000000
118.018000 619.79 0.00Base

0.00
0.00
0.00 59,009.00

59,009.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC438516AX4 HONEYWELL INTERNATIONAL 18 Jul 20165.3%   01 Mar 2018 18 Jul 2016

50,000.000 993.75106.860000Local1.000000
106.860000 993.75 0.00Base

0.00
0.00
0.00 53,430.00

53,430.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC44266RAC1 HOWARD HUGHES MEDICAL IN 18 Jul 20163.5%   01 Sep 2023 18 Jul 2016

50,000.000 656.25109.728000Local1.000000
109.728000 656.25 0.00Base

0.00
0.00
0.00 54,864.00

54,864.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC444859BC5 HUMANA INC 18 Jul 20162.625%   01 Oct 2019 18 Jul 2016

50,000.000 382.81102.195000Local1.000000
102.195000 382.81 0.00Base

0.00
0.00
0.00 51,097.50

51,097.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC452151LF8 ILLINOIS ST 18 Jul 20165.1%   01 Jun 2033 18 Jul 2016

75,000.000 478.1396.251000Local
75,000.000

1.000000
96.251000 478.13 0.00Base

0.00
0.00
0.00 72,188.25

72,188.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC452308AU3 ILLINOIS TOOL WORKS INC 18 Jul 20161.95%   01 Mar 2019 18 Jul 2016

50,000.000 365.62101.838000Local1.000000
101.838000 365.62 0.00Base

0.00
0.00
0.00 50,919.00

50,919.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AJ9 INTEL CORP 18 Jul 20163.3%   01 Oct 2021 18 Jul 2016

50,000.000 481.25108.773000Local1.000000
108.773000 481.25 0.00Base

0.00
0.00
0.00 54,386.50

54,386.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AQ3 INTEL CORP 18 Jul 20162.45%   29 Jul 2020 18 Jul 2016

75,000.000 852.39103.845000Local1.000000
103.845000 852.39 0.00Base

0.00
0.00
0.00 77,883.75

77,883.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AU4 INTEL CORP 18 Jul 20162.6%   19 May 2026 18 Jul 2016
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25,000.000 102.92101.714000Local1.000000
101.714000 102.92 0.00Base

0.00
0.00
0.00 25,428.50

25,428.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140AV2 INTEL CORP 18 Jul 20164.1%   19 May 2046 18 Jul 2016

25,000.000 162.29106.843000Local1.000000
106.843000 162.29 0.00Base

0.00
0.00
0.00 26,710.75

26,710.75

ASSET TRANSFER AT MARKET NON CASH USD/FED4581X0CD8 INTER AMERICAN DEVEL BK 18 Jul 20162.125%   09 Nov 2020 18 Jul 2016

50,000.000 197.74103.446000Local1.000000
103.446000 197.74 0.00Base

0.00
0.00
0.00 51,723.00

51,723.00

ASSET TRANSFER AT MARKET NON CASH USD/FED4581X0CP1 INTER AMERICAN DEVEL BK 18 Jul 20161.875%   16 Jun 2020 18 Jul 2016

50,000.000 78.12102.355000Local1.000000
102.355000 78.12 0.00Base

0.00
0.00
0.00 51,177.50

51,177.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC45866FAC8 INTERCONTINENTALEXCHANGE 18 Jul 20162.75%   01 Dec 2020 18 Jul 2016

50,000.000 171.87104.390000Local1.000000
104.390000 171.87 0.00Base

0.00
0.00
0.00 52,195.00

52,195.00

ASSET TRANSFER AT MARKET NON CASH USD/FED459058DH3 INTL BK RECON + DEVELOP 18 Jul 20162.125%   01 Nov 2020 18 Jul 2016

50,000.000 221.35103.569000Local1.000000
103.569000 221.35 0.00Base

0.00
0.00
0.00 51,784.50

51,784.50

ASSET TRANSFER AT MARKET NON CASH USD/FED459058ER0 INTL BK RECON + DEVELOP 18 Jul 20161%   05 Oct 2018 18 Jul 2016

175,000.000 490.97100.199000Local1.000000
100.199000 490.97 0.00Base

0.00
0.00
0.00 175,348.25

175,348.25

ASSET TRANSFER AT MARKET NON CASH USD/FED45905CAA2 INTL BK RECON + DEVELOP 18 Jul 20164.75%   15 Feb 2035 18 Jul 2016

50,000.000 996.18134.445000Local1.000000
134.445000 996.18 0.00Base

0.00
0.00
0.00 67,222.50

67,222.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC459200BB6 IBM CORP 18 Jul 20165.875%   29 Nov 2032 18 Jul 2016

50,000.000 383.51130.107000Local1.000000
130.107000 383.51 0.00Base

0.00
0.00
0.00 65,053.50

65,053.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC459200JC6 IBM CORP 18 Jul 20162.875%   09 Nov 2022 18 Jul 2016

175,000.000 936.37105.535000Local1.000000
105.535000 936.37 0.00Base

0.00
0.00
0.00 184,686.25

184,686.25

ASSET TRANSFER AT MARKET NON CASH USD/FED45950KCD0 INTL FINANCE CORP 18 Jul 20161.75%   16 Sep 2019 18 Jul 2016

50,000.000 291.67101.944000Local1.000000
101.944000 291.67 0.00Base

0.00
0.00
0.00 50,972.00

50,972.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC460146CJ0 INTERNATIONAL PAPER CO 18 Jul 20163.65%   15 Jun 2024 18 Jul 2016

50,000.000 157.15104.994000Local1.000000
104.994000 157.15 0.00Base

0.00
0.00
0.00 52,497.00

52,497.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC46132FAD2 INVESCO FINANCE PLC 18 Jul 20163.75%   15 Jan 2026 18 Jul 2016

75,000.000 7.81106.285000Local1.000000
106.285000 7.81 0.00Base

0.00
0.00
0.00 79,713.75

79,713.75

PERSHING LLC USD/DTC46625HHF0 JPMORGAN CHASE + CO 01 Jul 20166.4%   15 May 2038 07 Jul 2016

1,500,000.000 13,866.67139.342000Local1.000000
139.342000 13,866.67 1,045.07Base

1,045.07
0.00
0.00 2,089,084.93

2,089,084.93

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJJ0 JPMORGAN CHASE + CO 18 Jul 20163.375%   01 May 2023 18 Jul 2016

125,000.000 878.91101.578000Local1.000000
101.578000 878.91 0.00Base

0.00
0.00
0.00 126,972.50

126,972.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJL5 JPMORGAN CHASE + CO 18 Jul 20161.625%   15 May 2018 18 Jul 2016

75,000.000 206.51100.571000Local1.000000
100.571000 206.51 0.00Base

0.00
0.00
0.00 75,428.25

75,428.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJR2 JPMORGAN CHASE + CO 18 Jul 20162.35%   28 Jan 2019 18 Jul 2016

75,000.000 822.50101.993000Local1.000000
101.993000 822.50 0.00Base

0.00
0.00
0.00 76,494.75

76,494.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJT8 JPMORGAN CHASE + CO 18 Jul 20163.875%   01 Feb 2024 18 Jul 2016

75,000.000 1,332.03108.166000Local1.000000 0.00 0.00 81,124.50
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

108.166000 1,332.03 0.00Base 0.00 81,124.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJU5 JPMORGAN CHASE + CO 18 Jul 20164.85%   01 Feb 2044 18 Jul 2016

75,000.000 1,667.19121.386000Local1.000000
121.386000 1,667.19 0.00Base

0.00
0.00
0.00 91,039.50

91,039.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HJZ4 JPMORGAN CHASE + CO 18 Jul 20164.125%   15 Dec 2026 18 Jul 2016

75,000.000 266.41106.735000Local1.000000
106.735000 266.41 0.00Base

0.00
0.00
0.00 80,051.25

80,051.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625HLL2 JPMORGAN CHASE + CO 18 Jul 20164.95%   01 Jun 2045 18 Jul 2016

75,000.000 464.06111.701000Local1.000000
111.701000 464.06 0.00Base

0.00
0.00
0.00 83,775.75

83,775.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC478160BH6 JOHNSON + JOHNSON 18 Jul 20163.375%   05 Dec 2023 18 Jul 2016

50,000.000 192.19110.876000Local1.000000
110.876000 192.19 0.00Base

0.00
0.00
0.00 55,438.00

55,438.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC478160BY9 JOHNSON + JOHNSON 18 Jul 20162.45%   01 Mar 2026 18 Jul 2016

50,000.000 459.37103.258000Local1.000000
103.258000 459.37 0.00Base

0.00
0.00
0.00 51,629.00

51,629.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC478373AB9 JOHNSON CONTROLS INC 18 Jul 20161.4%   02 Nov 2017 18 Jul 2016

50,000.000 143.89100.167000Local1.000000
100.167000 143.89 0.00Base

0.00
0.00
0.00 50,083.50

50,083.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC478373AC7 JOHNSON CONTROLS INC 18 Jul 20163.625%   02 Jul 2024 18 Jul 2016

50,000.000 70.49106.493000Local1.000000
106.493000 70.49 0.00Base

0.00
0.00
0.00 53,246.50

53,246.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC48126BAA1 JPMORGAN CHASE + CO 18 Jul 20165.4%   06 Jan 2042 18 Jul 2016

75,000.000 112.50125.429000Local1.000000
125.429000 112.50 0.00Base

0.00
0.00
0.00 94,071.75

94,071.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC487836BC1 KELLOGG CO 18 Jul 20164.15%   15 Nov 2019 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 351.60107.584000Local1.000000
107.584000 351.60 0.00Base

0.00
0.00
0.00 53,792.00

53,792.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC49326EEE9 KEYCORP 18 Jul 20162.3%   13 Dec 2018 18 Jul 2016

50,000.000 105.42101.547000Local1.000000
101.547000 105.42 0.00Base

0.00
0.00
0.00 50,773.50

50,773.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC49326EEF6 KEYCORP 18 Jul 20162.9%   15 Sep 2020 18 Jul 2016

75,000.000 731.04103.301000Local1.000000
103.301000 731.04 0.00Base

0.00
0.00
0.00 77,475.75

77,475.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC494368BT9 KIMBERLY CLARK CORP 18 Jul 20161.4%   15 Feb 2019 18 Jul 2016

50,000.000 280.00100.991000Local1.000000
100.991000 280.00 0.00Base

0.00
0.00
0.00 50,495.50

50,495.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC494550BT2 KINDER MORGAN ENER PART 18 Jul 20163.5%   01 Mar 2021 18 Jul 2016

50,000.000 656.25101.691000Local1.000000
101.691000 656.25 0.00Base

0.00
0.00
0.00 50,845.50

50,845.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC494550BW5 KINDER MORGAN ENER PART 18 Jul 20165.4%   01 Sep 2044 18 Jul 2016

50,000.000 1,012.50101.243000Local1.000000
101.243000 1,012.50 0.00Base

0.00
0.00
0.00 50,621.50

50,621.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456BAE1 KINDER MORGAN INC/DELAWA 18 Jul 20163.05%   01 Dec 2019 18 Jul 2016

50,000.000 190.62102.277000Local1.000000
102.277000 190.62 0.00Base

0.00
0.00
0.00 51,138.50

51,138.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456BAF8 KINDER MORGAN INC/DELAWA 18 Jul 20164.3%   01 Jun 2025 18 Jul 2016

75,000.000 403.12104.584000Local1.000000
104.584000 403.12 0.00Base

0.00
0.00
0.00 78,438.00

78,438.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456BAJ0 KINDER MORGAN INC/DELAWA 18 Jul 20165.05%   15 Feb 2046 18 Jul 2016

75,000.000 1,588.6599.866000Local1.000000
99.866000 1,588.65 0.00Base

0.00
0.00
0.00 74,899.50

74,899.50
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC500255AV6 KOHL S CORPORATION 18 Jul 20165.55%   17 Jul 2045 18 Jul 2016

25,000.000 689.8994.434000Local1.000000
94.434000 689.89 0.00Base

0.00
0.00
0.00 23,608.50

23,608.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769CU6 KFW 18 Jul 20164.5%   16 Jul 2018 18 Jul 2016

125,000.000 0.00107.050000Local1.000000
107.050000 0.00 0.00Base

0.00
0.00
0.00 133,812.50

133,812.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769EX8 KFW 18 Jul 20162.625%   25 Jan 2022 18 Jul 2016

75,000.000 935.16106.066000Local1.000000
106.066000 935.16 0.00Base

0.00
0.00
0.00 79,549.50

79,549.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769FK5 KFW 18 Jul 20162.125%   17 Jan 2023 18 Jul 2016

175,000.000 1,849.04103.457000Local1.000000
103.457000 1,849.04 0.00Base

0.00
0.00
0.00 181,049.75

181,049.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769FR0 KFW 18 Jul 20161%   11 Jun 2018 18 Jul 2016

50,000.000 48.61100.172000Local1.000000
100.172000 48.61 0.00Base

0.00
0.00
0.00 50,086.00

50,086.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769GA6 KFW 18 Jul 20161.875%   01 Apr 2019 18 Jul 2016

50,000.000 273.44102.221000Local1.000000
102.221000 273.44 0.00Base

0.00
0.00
0.00 51,110.50

51,110.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC500769GG3 KFW 18 Jul 20160.875%   15 Dec 2017 18 Jul 2016

125,000.000 94.18100.040000Local1.000000
100.040000 94.18 0.00Base

0.00
0.00
0.00 125,050.00

125,050.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC50076QAR7 KRAFT HEINZ FOODS CO 18 Jul 20166.875%   26 Jan 2039 18 Jul 2016

75,000.000 2,434.89140.622000Local1.000000
140.622000 2,434.89 0.00Base

0.00
0.00
0.00 105,466.50

105,466.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC50076QAX4 KRAFT HEINZ FOODS CO 18 Jul 20166.125%   23 Aug 2018 18 Jul 2016

50,000.000 1,216.49109.539000Local1.000000 0.00 0.00 54,769.50
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

109.539000 1,216.49 0.00Base 0.00 54,769.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC501044CS8 KROGER CO 18 Jul 20163.85%   01 Aug 2023 18 Jul 2016

125,000.000 2,205.73109.975000Local1.000000
109.975000 2,205.73 0.00Base

0.00
0.00
0.00 137,468.75

137,468.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC50540RAR3 LABORATORY CORP OF AMER 18 Jul 20162.625%   01 Feb 2020 18 Jul 2016

50,000.000 601.56102.111000Local1.000000
102.111000 601.56 0.00Base

0.00
0.00
0.00 51,055.50

51,055.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC532457BA5 ELI LILLY + CO 18 Jul 20165.55%   15 Mar 2037 18 Jul 2016

50,000.000 932.71130.371000Local1.000000
130.371000 932.71 0.00Base

0.00
0.00
0.00 65,185.50

65,185.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC534187AW9 LINCOLN NATIONAL CORP 18 Jul 20166.3%   09 Oct 2037 18 Jul 2016

75,000.000 1,273.13118.988000Local1.000000
118.988000 1,273.13 0.00Base

0.00
0.00
0.00 89,241.00

89,241.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC539830BC2 LOCKHEED MARTIN CORP 18 Jul 20163.6%   01 Mar 2035 18 Jul 2016

75,000.000 1,012.50102.472000Local1.000000
102.472000 1,012.50 0.00Base

0.00
0.00
0.00 76,854.00

76,854.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC539830BL2 LOCKHEED MARTIN CORP 18 Jul 20164.7%   15 May 2046 18 Jul 2016

50,000.000 398.19119.947000Local1.000000
119.947000 398.19 0.00Base

0.00
0.00
0.00 59,973.50

59,973.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC544646XZ0 LOS ANGELES CA UNIF SCH DIST 18 Jul 20165.75%   01 Jul 2034 18 Jul 2016

50,000.000 119.79132.516000Local
50,000.000

1.000000
132.516000 119.79 0.00Base

0.00
0.00
0.00 66,258.00

66,258.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661DE4 LOWE S COS INC 18 Jul 20164.25%   15 Sep 2044 18 Jul 2016

50,000.000 714.24112.788000Local1.000000
112.788000 714.24 0.00Base

0.00
0.00
0.00 56,394.00

56,394.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661DH7 LOWE S COS INC 18 Jul 20163.375%   15 Sep 2025 18 Jul 2016
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July 1, 2016

Price Interest
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 567.19108.969000Local1.000000
108.969000 567.19 0.00Base

0.00
0.00
0.00 54,484.50

54,484.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661DJ3 LOWE S COS INC 18 Jul 20164.375%   15 Sep 2045 18 Jul 2016

50,000.000 735.24116.677000Local1.000000
116.677000 735.24 0.00Base

0.00
0.00
0.00 58,338.50

58,338.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC549271AG9 LUBRIZOL CORP 18 Jul 20168.875%   01 Feb 2019 18 Jul 2016

50,000.000 2,033.85118.364000Local1.000000
118.364000 2,033.85 0.00Base

0.00
0.00
0.00 59,182.00

59,182.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC552081AM3 LYONDELLBASELL IND NV 18 Jul 20164.625%   26 Feb 2055 18 Jul 2016

50,000.000 899.3198.723000Local1.000000
98.723000 899.31 0.00Base

0.00
0.00
0.00 49,361.50

49,361.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC553794AB4 MUFG AMERICAS HLDGS CORP 18 Jul 20162.25%   10 Feb 2020 18 Jul 2016

50,000.000 487.50100.513000Local1.000000
100.513000 487.50 0.00Base

0.00
0.00
0.00 50,256.50

50,256.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC55616XAL1 MACYS RETAIL HLDGS INC 18 Jul 20163.625%   01 Jun 2024 18 Jul 2016

50,000.000 226.5699.542000Local1.000000
99.542000 226.56 0.00Base

0.00
0.00
0.00 49,771.00

49,771.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC559080AK2 MAGELLAN MIDSTREAM PARTN 18 Jul 20165%   01 Mar 2026 18 Jul 2016

75,000.000 1,416.67114.247000Local1.000000
114.247000 1,416.67 0.00Base

0.00
0.00
0.00 85,685.25

85,685.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC563469TZ8 MANITOBA (PROVINCE OF) 18 Jul 20161.125%   01 Jun 2018 18 Jul 2016

50,000.000 70.31100.316000Local1.000000
100.316000 70.31 0.00Base

0.00
0.00
0.00 50,158.00

50,158.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC565849AK2 MARATHON OIL CORP 18 Jul 20162.8%   01 Nov 2022 18 Jul 2016

50,000.000 291.6791.341000Local1.000000
91.341000 291.67 0.00Base

0.00
0.00
0.00 45,670.50

45,670.50
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC56585AAG7 MARATHON PETROLEUM CORP 18 Jul 20163.625%   15 Sep 2024 18 Jul 2016

75,000.000 913.8099.368000Local1.000000
99.368000 913.80 0.00Base

0.00
0.00
0.00 74,526.00

74,526.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC571748AZ5 MARSH + MCLENNAN COS INC 18 Jul 20163.75%   14 Mar 2026 18 Jul 2016

50,000.000 635.42106.092000Local1.000000
106.092000 635.42 0.00Base

0.00
0.00
0.00 53,046.00

53,046.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC575718AE1 MASS INSTITUTE OF TECH 18 Jul 20163.959%   01 Jul 2038 18 Jul 2016

75,000.000 123.72114.115000Local
75,000.000

1.000000
114.115000 123.72 0.00Base

0.00
0.00
0.00 85,586.25

85,586.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC577081AZ5 MATTEL INC 18 Jul 20162.35%   06 May 2019 18 Jul 2016

50,000.000 228.47101.661000Local1.000000
101.661000 228.47 0.00Base

0.00
0.00
0.00 50,830.50

50,830.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEB6 MCDONALD S CORP 18 Jul 20165.8%   15 Oct 2017 18 Jul 2016

50,000.000 733.06105.632000Local1.000000
105.632000 733.06 0.00Base

0.00
0.00
0.00 52,816.00

52,816.00

PERSHING LLC USD/DTC58013MEC4 MCDONALD S CORP 01 Jul 20166.3%   15 Oct 2037 07 Jul 2016

300,000.000 4,305.00134.331000Local1.000000
134.331000 4,305.00 201.50Base

201.50
0.00
0.00 402,791.50

402,791.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEQ3 MCDONALD S CORP 18 Jul 20161.875%   29 May 2019 18 Jul 2016

50,000.000 122.40101.153000Local1.000000
101.153000 122.40 0.00Base

0.00
0.00
0.00 50,576.50

50,576.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEX8 MCDONALD S CORP 18 Jul 20162.75%   09 Dec 2020 18 Jul 2016

50,000.000 141.32104.570000Local1.000000
104.570000 141.32 0.00Base

0.00
0.00
0.00 52,285.00

52,285.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58013MEY6 MCDONALD S CORP 18 Jul 20163.7%   30 Jan 2026 18 Jul 2016

50,000.000 1,115.13109.079000Local1.000000 0.00 0.00 54,539.50

Books Closed Prepared by State StreetPage 3441



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

109.079000 1,115.13 0.00Base 0.00 54,539.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC581557BD6 MCKESSON CORP 18 Jul 20162.284%   15 Mar 2019 18 Jul 2016

50,000.000 383.84102.016000Local1.000000
102.016000 383.84 0.00Base

0.00
0.00
0.00 51,008.00

51,008.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58155QAG8 MCKESSON CORP 18 Jul 20162.85%   15 Mar 2023 18 Jul 2016

50,000.000 478.96101.852000Local1.000000
101.852000 478.96 0.00Base

0.00
0.00
0.00 50,926.00

50,926.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055AT3 MEDTRONIC INC 18 Jul 20165.55%   15 Mar 2040 18 Jul 2016

50,000.000 932.71129.466000Local1.000000
129.466000 932.71 0.00Base

0.00
0.00
0.00 64,733.00

64,733.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055BA3 MEDTRONIC INC 18 Jul 20161.375%   01 Apr 2018 18 Jul 2016

50,000.000 200.52100.593000Local1.000000
100.593000 200.52 0.00Base

0.00
0.00
0.00 50,296.50

50,296.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055BT2 MEDTRONIC INC 18 Jul 20164.375%   15 Mar 2035 18 Jul 2016

50,000.000 735.24114.752000Local1.000000
114.752000 735.24 0.00Base

0.00
0.00
0.00 57,376.00

57,376.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC585055BU9 MEDTRONIC INC 18 Jul 20164.625%   15 Mar 2045 18 Jul 2016

50,000.000 777.26121.701000Local1.000000
121.701000 777.26 0.00Base

0.00
0.00
0.00 60,850.50

60,850.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC586054AB4 MEMORIAL SLOAN KETTERING 18 Jul 20164.125%   01 Jul 2052 18 Jul 2016

50,000.000 85.94109.249000Local1.000000
109.249000 85.94 0.00Base

0.00
0.00
0.00 54,624.50

54,624.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC589331AS6 MERCK + CO INC 18 Jul 20163.6%   15 Sep 2042 18 Jul 2016

50,000.000 605.00104.678000Local1.000000
104.678000 605.00 0.00Base

0.00
0.00
0.00 52,339.00

52,339.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC589331AT4 MERCK + CO INC 18 Jul 20162.4%   15 Sep 2022 18 Jul 2016
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50,000.000 403.33102.691000Local1.000000
102.691000 403.33 0.00Base

0.00
0.00
0.00 51,345.50

51,345.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC58933YAT2 MERCK + CO INC 18 Jul 20163.7%   10 Feb 2045 18 Jul 2016

75,000.000 1,202.50107.340000Local1.000000
107.340000 1,202.50 0.00Base

0.00
0.00
0.00 80,505.00

80,505.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC59156RBB3 METLIFE INC 18 Jul 20164.368%   15 Sep 2023 18 Jul 2016

75,000.000 282.10110.381000Local1.000000
110.381000 282.10 0.00Base

0.00
0.00
0.00 82,785.75

82,785.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918AD6 MICROSOFT CORP 18 Jul 20165.2%   01 Jun 2039 18 Jul 2016

75,000.000 487.50124.501000Local1.000000
124.501000 487.50 0.00Base

0.00
0.00
0.00 93,375.75

93,375.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918AW4 MICROSOFT CORP 18 Jul 20163.625%   15 Dec 2023 18 Jul 2016

50,000.000 156.08110.222000Local1.000000
110.222000 156.08 0.00Base

0.00
0.00
0.00 55,111.00

55,111.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918BG8 MICROSOFT CORP 18 Jul 20162%   03 Nov 2020 18 Jul 2016

75,000.000 304.17102.558000Local1.000000
102.558000 304.17 0.00Base

0.00
0.00
0.00 76,918.50

76,918.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918BK9 MICROSOFT CORP 18 Jul 20164.2%   03 Nov 2035 18 Jul 2016

100,000.000 851.67113.878000Local1.000000
113.878000 851.67 0.00Base

0.00
0.00
0.00 113,878.00

113,878.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918BL7 MICROSOFT CORP 18 Jul 20164.45%   03 Nov 2045 18 Jul 2016

50,000.000 451.18115.086000Local1.000000
115.086000 451.18 0.00Base

0.00
0.00
0.00 57,543.00

57,543.00

PERSHING LLC USD/DTC595620AM7 MIDAMERICAN ENERGY CO 05 Jul 20163.5%   15 Oct 2024 08 Jul 2016

1,475,000.000 11,902.43109.934000Local1.000000
109.934000 11,902.43 810.76Base

810.76
0.00
0.00 1,620,715.74

1,620,715.74
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC59562HAJ7 MIDAMERICAN FUNDING LLC 18 Jul 20166.927%   01 Mar 2029 18 Jul 2016

75,000.000 1,948.22138.748000Local1.000000
138.748000 1,948.22 0.00Base

0.00
0.00
0.00 104,061.00

104,061.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC609207AB1 MONDELEZ INTERNATIONAL 18 Jul 20164%   01 Feb 2024 18 Jul 2016

50,000.000 916.67109.422000Local1.000000
109.422000 916.67 0.00Base

0.00
0.00
0.00 54,711.00

54,711.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC61166WAQ4 MONSANTO CO 18 Jul 20164.7%   15 Jul 2064 18 Jul 2016

50,000.000 6.5393.514000Local1.000000
93.514000 6.53 0.00Base

0.00
0.00
0.00 46,757.00

46,757.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC6174467U7 MORGAN STANLEY 18 Jul 20162.125%   25 Apr 2018 18 Jul 2016

50,000.000 239.06100.905000Local1.000000
100.905000 239.06 0.00Base

0.00
0.00
0.00 50,452.50

50,452.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC6174467Y9 MORGAN STANLEY 18 Jul 20164.35%   08 Sep 2026 18 Jul 2016

75,000.000 1,160.00105.450000Local1.000000
105.450000 1,160.00 0.00Base

0.00
0.00
0.00 79,087.50

79,087.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC6174468B8 MORGAN STANLEY 18 Jul 20162.2%   07 Dec 2018 18 Jul 2016

75,000.000 178.75100.949000Local1.000000
100.949000 178.75 0.00Base

0.00
0.00
0.00 75,711.75

75,711.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDJ2 MORGAN STANLEY 18 Jul 20163.75%   25 Feb 2023 18 Jul 2016

75,000.000 1,101.56106.072000Local1.000000
106.072000 1,101.56 0.00Base

0.00
0.00
0.00 79,554.00

79,554.00

PERSHING LLC USD/DTC61746BDQ6 MORGAN STANLEY 01 Jul 20163.875%   29 Apr 2024 07 Jul 2016

935,000.000 6,843.68107.340000Local1.000000
107.340000 6,843.68 501.81Base

501.81
0.00
0.00 1,003,127.19

1,003,127.19

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDR4 MORGAN STANLEY 18 Jul 20162.375%   23 Jul 2019 18 Jul 2016

75,000.000 855.98101.361000Local1.000000 0.00 0.00 76,020.75
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101.361000 855.98 0.00Base 0.00 76,020.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDX1 MORGAN STANLEY 18 Jul 20162.45%   01 Feb 2019 18 Jul 2016

75,000.000 862.61101.725000Local1.000000
101.725000 862.61 0.00Base

0.00
0.00
0.00 76,293.75

76,293.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC61746BDZ6 MORGAN STANLEY 18 Jul 20163.875%   27 Jan 2026 18 Jul 2016

75,000.000 1,364.32105.834000Local1.000000
105.834000 1,364.32 0.00Base

0.00
0.00
0.00 79,375.50

79,375.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC61761JB32 MORGAN STANLEY 18 Jul 20162.8%   16 Jun 2020 18 Jul 2016

75,000.000 175.00102.349000Local1.000000
102.349000 175.00 0.00Base

0.00
0.00
0.00 76,761.75

76,761.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC61761JZN2 MORGAN STANLEY 18 Jul 20163.95%   23 Apr 2027 18 Jul 2016

50,000.000 455.35101.554000Local1.000000
101.554000 455.35 0.00Base

0.00
0.00
0.00 50,777.00

50,777.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC620076BF5 MOTOROLA SOLUTIONS INC 18 Jul 20164%   01 Sep 2024 18 Jul 2016

50,000.000 750.0098.990000Local1.000000
98.990000 750.00 0.00Base

0.00
0.00
0.00 49,495.00

49,495.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC637071AJ0 NATIONAL OILWELL VARCO I 18 Jul 20162.6%   01 Dec 2022 18 Jul 2016

125,000.000 406.2594.978000Local1.000000
94.978000 406.25 0.00Base

0.00
0.00
0.00 118,722.50

118,722.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC637432MT9 NATIONAL RURAL UTIL COOP 18 Jul 20161%   30 Apr 2043 18 Jul 2016

125,000.000 1,088.5499.390000Local1.000000
99.390000 1,088.54 0.00Base

0.00
0.00
0.00 124,237.50

124,237.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC63946BAD2 NBCUNIVERSAL MEDIA LLC 18 Jul 20165.15%   30 Apr 2020 18 Jul 2016

75,000.000 815.42113.358000Local1.000000
113.358000 815.42 0.00Base

0.00
0.00
0.00 85,018.50

85,018.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC63946BAF7 NBCUNIVERSAL MEDIA LLC 18 Jul 20166.4%   30 Apr 2040 18 Jul 2016
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75,000.000 1,013.33141.273000Local1.000000
141.273000 1,013.33 0.00Base

0.00
0.00
0.00 105,954.75

105,954.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC646139X83 NEW JERSEY ST TURNPIKE AUTH 18 Jul 20167.102%   01 Jan 2041 18 Jul 2016

75,000.000 221.94153.134000Local
75,000.000

1.000000
153.134000 221.94 0.00Base

0.00
0.00
0.00 114,850.50

114,850.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC64972FT63 NEW YORK CITY NY MUNI WTR FIN 18 Jul 20165.44%   15 Jun 2043 18 Jul 2016

50,000.000 234.22137.332000Local1.000000
137.332000 234.22 0.00Base

0.00
0.00
0.00 68,666.00

68,666.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC651229AU0 NEWELL BRANDS INC 18 Jul 20163.15%   01 Apr 2021 18 Jul 2016

75,000.000 695.62104.301000Local1.000000
104.301000 695.62 0.00Base

0.00
0.00
0.00 78,225.75

78,225.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC651639AN6 NEWMONT MINING CORP 18 Jul 20163.5%   15 Mar 2022 18 Jul 2016

50,000.000 588.19104.367000Local1.000000
104.367000 588.19 0.00Base

0.00
0.00
0.00 52,183.50

52,183.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC65334HAE2 NEXEN ENERGY ULC 18 Jul 20165.875%   10 Mar 2035 18 Jul 2016

175,000.000 3,598.43120.790000Local1.000000
120.790000 3,598.43 0.00Base

0.00
0.00
0.00 211,382.50

211,382.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC65473QAT0 NISOURCE FINANCE CORP 18 Jul 20166.8%   15 Jan 2019 18 Jul 2016

50,000.000 9.44112.414000Local1.000000
112.414000 9.44 0.00Base

0.00
0.00
0.00 56,207.00

56,207.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC655044AG0 NOBLE ENERGY INC 18 Jul 20165.25%   15 Nov 2043 18 Jul 2016

50,000.000 444.79102.335000Local1.000000
102.335000 444.79 0.00Base

0.00
0.00
0.00 51,167.50

51,167.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC655844BJ6 NORFOLK SOUTHERN CORP 18 Jul 20163%   01 Apr 2022 18 Jul 2016

50,000.000 437.50104.270000Local1.000000
104.270000 437.50 0.00Base

0.00
0.00
0.00 52,135.00

52,135.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC655844BN7 NORFOLK SOUTHERN CORP 18 Jul 20164.8%   15 Aug 2043 18 Jul 2016

50,000.000 1,006.67117.441000Local1.000000
117.441000 1,006.67 0.00Base

0.00
0.00
0.00 58,720.50

58,720.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC666807BH4 NORTHROP GRUMMAN CORP 18 Jul 20164.75%   01 Jun 2043 18 Jul 2016

50,000.000 296.87120.825000Local1.000000
120.825000 296.87 0.00Base

0.00
0.00
0.00 60,412.50

60,412.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC66989GAA8 NOVARTIS SECS INVEST LTD 18 Jul 20165.125%   10 Feb 2019 18 Jul 2016

50,000.000 1,110.42109.851000Local1.000000
109.851000 1,110.42 0.00Base

0.00
0.00
0.00 54,925.50

54,925.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC66989HAG3 NOVARTIS CAPITAL CORP 18 Jul 20163.4%   06 May 2024 18 Jul 2016

50,000.000 330.56108.753000Local1.000000
108.753000 330.56 0.00Base

0.00
0.00
0.00 54,376.50

54,376.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC66989HAK4 NOVARTIS CAPITAL CORP 18 Jul 20164%   20 Nov 2045 18 Jul 2016

75,000.000 466.67114.911000Local1.000000
114.911000 466.67 0.00Base

0.00
0.00
0.00 86,183.25

86,183.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC67021CAL1 NSTAR ELECTRIC CO 18 Jul 20162.7%   01 Jun 2026 18 Jul 2016

75,000.000 281.25101.345000Local1.000000
101.345000 281.25 0.00Base

0.00
0.00
0.00 76,008.75

76,008.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC670346AM7 NUCOR CORP 18 Jul 20164%   01 Aug 2023 18 Jul 2016

50,000.000 916.67108.112000Local1.000000
108.112000 916.67 0.00Base

0.00
0.00
0.00 54,056.00

54,056.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC674599BY0 OCCIDENTAL PETROLEUM COR 18 Jul 20164.1%   01 Feb 2021 18 Jul 2016

50,000.000 939.58109.546000Local1.000000
109.546000 939.58 0.00Base

0.00
0.00
0.00 54,773.00

54,773.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC676167BH1 OEKB OEST. KONTROLLBANK 18 Jul 20161.125%   29 May 2018 18 Jul 2016

75,000.000 110.16100.233000Local1.000000 0.00 0.00 75,174.75
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100.233000 110.16 0.00Base 0.00 75,174.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC676167BK4 OEKB OEST. KONTROLLBANK 18 Jul 20161.625%   12 Mar 2019 18 Jul 2016

50,000.000 279.86101.331000Local1.000000
101.331000 279.86 0.00Base

0.00
0.00
0.00 50,665.50

50,665.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC68233JAF1 ONCOR ELECTRIC DELIVERY 18 Jul 20167.5%   01 Sep 2038 18 Jul 2016

75,000.000 2,109.38147.119000Local1.000000
147.119000 2,109.38 0.00Base

0.00
0.00
0.00 110,339.25

110,339.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC68268NAJ2 ONEOK PARTNERS LP 18 Jul 20163.375%   01 Oct 2022 18 Jul 2016

50,000.000 492.1997.180000Local1.000000
97.180000 492.19 0.00Base

0.00
0.00
0.00 48,590.00

48,590.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC6832348K7 ONTARIO (PROVINCE OF) 18 Jul 20164.4%   14 Apr 2020 18 Jul 2016

75,000.000 843.33110.755000Local1.000000
110.755000 843.33 0.00Base

0.00
0.00
0.00 83,066.25

83,066.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC683234C63 ONTARIO (PROVINCE OF) 18 Jul 20162.5%   10 Sep 2021 18 Jul 2016

50,000.000 437.50104.166000Local1.000000
104.166000 437.50 0.00Base

0.00
0.00
0.00 52,083.00

52,083.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68323ABM5 ONTARIO (PROVINCE OF) 18 Jul 20161.1%   25 Oct 2017 18 Jul 2016

75,000.000 185.62100.178000Local1.000000
100.178000 185.62 0.00Base

0.00
0.00
0.00 75,133.50

75,133.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XAQ8 ORACLE CORP 18 Jul 20162.375%   15 Jan 2019 18 Jul 2016

50,000.000 3.30102.706000Local1.000000
102.706000 3.30 0.00Base

0.00
0.00
0.00 51,353.00

51,353.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XAX3 ORACLE CORP 18 Jul 20162.25%   08 Oct 2019 18 Jul 2016

125,000.000 765.63103.145000Local1.000000
103.145000 765.63 0.00Base

0.00
0.00
0.00 128,931.25

128,931.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBB0 ORACLE CORP 18 Jul 20162.5%   15 May 2022 18 Jul 2016
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75,000.000 317.71102.532000Local1.000000
102.532000 317.71 0.00Base

0.00
0.00
0.00 76,899.00

76,899.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBC8 ORACLE CORP 18 Jul 20162.95%   15 May 2025 18 Jul 2016

25,000.000 124.97103.762000Local1.000000
103.762000 124.97 0.00Base

0.00
0.00
0.00 25,940.50

25,940.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBE4 ORACLE CORP 18 Jul 20163.9%   15 May 2035 18 Jul 2016

25,000.000 165.21103.043000Local1.000000
103.043000 165.21 0.00Base

0.00
0.00
0.00 25,760.75

25,760.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389XBG9 ORACLE CORP 18 Jul 20164.375%   15 May 2055 18 Jul 2016

25,000.000 185.33104.857000Local1.000000
104.857000 185.33 0.00Base

0.00
0.00
0.00 26,214.25

26,214.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC685218AA7 ORANGE SA 18 Jul 20162.75%   06 Feb 2019 18 Jul 2016

50,000.000 611.11102.874000Local1.000000
102.874000 611.11 0.00Base

0.00
0.00
0.00 51,437.00

51,437.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC693475AP0 PNC FINANCIAL SERVICES 18 Jul 20163.9%   29 Apr 2024 18 Jul 2016

75,000.000 625.63106.960000Local1.000000
106.960000 625.63 0.00Base

0.00
0.00
0.00 80,220.00

80,220.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC693476BN2 PNC FINANCIAL SERVICES 18 Jul 20163.3%   08 Mar 2022 18 Jul 2016

75,000.000 880.00106.270000Local1.000000
106.270000 880.00 0.00Base

0.00
0.00
0.00 79,702.50

79,702.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC69352PAE3 PPL CAPITAL FUNDING INC 18 Jul 20163.5%   01 Dec 2022 18 Jul 2016

125,000.000 546.87104.498000Local1.000000
104.498000 546.87 0.00Base

0.00
0.00
0.00 130,622.50

130,622.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC694308GE1 PACIFIC GAS + ELECTRIC 18 Jul 20166.05%   01 Mar 2034 18 Jul 2016

75,000.000 1,701.56132.933000Local1.000000
132.933000 1,701.56 0.00Base

0.00
0.00
0.00 99,699.75

99,699.75

Books Closed Prepared by State StreetPage 3449



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC694308HC4 PACIFIC GAS + ELECTRIC 18 Jul 20163.25%   15 Jun 2023 18 Jul 2016

75,000.000 209.90106.194000Local1.000000
106.194000 209.90 0.00Base

0.00
0.00
0.00 79,645.50

79,645.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC698299AW4 REPUBLIC OF PANAMA 18 Jul 20166.7%   26 Jan 2036 18 Jul 2016

75,000.000 2,372.92136.750000Local
75,000.000

1.000000
136.750000 2,372.92 0.00Base

0.00
0.00
0.00 102,562.50

102,562.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC70109HAL9 PARKER HANNIFIN CORP 18 Jul 20163.3%   21 Nov 2024 18 Jul 2016

75,000.000 378.13106.779000Local1.000000
106.779000 378.13 0.00Base

0.00
0.00
0.00 80,084.25

80,084.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448CM8 PEPSICO INC 18 Jul 20163.6%   01 Mar 2024 18 Jul 2016

50,000.000 675.00109.923000Local1.000000
109.923000 675.00 0.00Base

0.00
0.00
0.00 54,961.50

54,961.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448CS5 PEPSICO INC 18 Jul 20161.85%   30 Apr 2020 18 Jul 2016

50,000.000 195.28101.618000Local1.000000
101.618000 195.28 0.00Base

0.00
0.00
0.00 50,809.00

50,809.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448CZ9 PEPSICO INC 18 Jul 20164.6%   17 Jul 2045 18 Jul 2016

50,000.000 1,143.61119.821000Local1.000000
119.821000 1,143.61 0.00Base

0.00
0.00
0.00 59,910.50

59,910.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448DD7 PEPSICO INC 18 Jul 20164.45%   14 Apr 2046 18 Jul 2016

50,000.000 568.61118.056000Local1.000000
118.056000 568.61 0.00Base

0.00
0.00
0.00 59,028.00

59,028.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448DE5 PEPSICO INC 18 Jul 20161.5%   22 Feb 2019 18 Jul 2016

50,000.000 295.83100.981000Local1.000000
100.981000 295.83 0.00Base

0.00
0.00
0.00 50,490.50

50,490.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448DF2 PEPSICO INC 18 Jul 20162.85%   24 Feb 2026 18 Jul 2016

50,000.000 562.08105.113000Local1.000000 0.00 0.00 52,556.50
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105.113000 562.08 0.00Base 0.00 52,556.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC715638BM3 REPUBLIC OF PERU 18 Jul 20165.625%   18 Nov 2050 18 Jul 2016

75,000.000 679.69128.250000Local1.000000
128.250000 679.69 0.00Base

0.00
0.00
0.00 96,187.50

96,187.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC715638BU5 REPUBLIC OF PERU 18 Jul 20164.125%   25 Aug 2027 18 Jul 2016

75,000.000 1,211.72111.875000Local1.000000
111.875000 1,211.72 0.00Base

0.00
0.00
0.00 83,906.25

83,906.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC716442AH1 PETRO CANADA 18 Jul 20165.35%   15 Jul 2033 18 Jul 2016

50,000.000 7.43109.625000Local1.000000
109.625000 7.43 0.00Base

0.00
0.00
0.00 54,812.50

54,812.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBE1 PETROLEOS MEXICANOS 18 Jul 20165.5%   27 Jun 2044 18 Jul 2016

50,000.000 145.1493.750000Local1.000000
93.750000 145.14 0.00Base

0.00
0.00
0.00 46,875.00

46,875.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBG6 PETROLEOS MEXICANOS 18 Jul 20163.5%   30 Jan 2023 18 Jul 2016

50,000.000 806.9496.400000Local1.000000
96.400000 806.94 0.00Base

0.00
0.00
0.00 48,200.00

48,200.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBJ0 PETROLEOS MEXICANOS 18 Jul 20163.5%   18 Jul 2018 18 Jul 2016

50,000.000 865.28101.650000Local1.000000
101.650000 865.28 0.00Base

0.00
0.00
0.00 50,825.00

50,825.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBR2 PETROLEOS MEXICANOS 18 Jul 20166.375%   23 Jan 2045 18 Jul 2016

175,000.000 5,361.19103.900000Local1.000000
103.900000 5,361.19 0.00Base

0.00
0.00
0.00 181,825.00

181,825.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71654QBV3 PETROLEOS MEXICANOS 18 Jul 20164.25%   15 Jan 2025 18 Jul 2016

50,000.000 5.9098.850000Local1.000000
98.850000 5.90 0.00Base

0.00
0.00
0.00 49,425.00

49,425.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC71656LBH3 PETROLEOS MEXICANOS 18 Jul 20165.5%   04 Feb 2019 18 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

75,000.000 1,856.25106.150000Local1.000000
106.150000 1,856.25 0.00Base

0.00
0.00
0.00 79,612.50

79,612.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC717081DL4 PFIZER INC 18 Jul 20162.1%   15 May 2019 18 Jul 2016

50,000.000 177.92102.285000Local1.000000
102.285000 177.92 0.00Base

0.00
0.00
0.00 51,142.50

51,142.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC717081DM2 PFIZER INC 18 Jul 20163.4%   15 May 2024 18 Jul 2016

50,000.000 288.06109.095000Local1.000000
109.095000 288.06 0.00Base

0.00
0.00
0.00 54,547.50

54,547.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172AH2 PHILIP MORRIS INTL INC 18 Jul 20164.5%   26 Mar 2020 18 Jul 2016

50,000.000 687.50111.230000Local1.000000
111.230000 687.50 0.00Base

0.00
0.00
0.00 55,615.00

55,615.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172AW9 PHILIP MORRIS INTL INC 18 Jul 20164.125%   04 Mar 2043 18 Jul 2016

50,000.000 756.25110.149000Local1.000000
110.149000 756.25 0.00Base

0.00
0.00
0.00 55,074.50

55,074.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172BF5 PHILIP MORRIS INTL INC 18 Jul 20161.875%   15 Jan 2019 18 Jul 2016

75,000.000 3.91101.698000Local1.000000
101.698000 3.91 0.00Base

0.00
0.00
0.00 76,273.50

76,273.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172BT5 PHILIP MORRIS INTL INC 18 Jul 20162.75%   25 Feb 2026 18 Jul 2016

50,000.000 538.54103.151000Local1.000000
103.151000 538.54 0.00Base

0.00
0.00
0.00 51,575.50

51,575.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC718286BB2 REPUBLIC OF PHILIPPINES 18 Jul 20167.75%   14 Jan 2031 18 Jul 2016

175,000.000 75.35156.155000Local1.000000
156.155000 75.35 0.00Base

0.00
0.00
0.00 273,271.25

273,271.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC718546AC8 PHILLIPS 66 18 Jul 20164.3%   01 Apr 2022 18 Jul 2016

50,000.000 627.08109.400000Local1.000000
109.400000 627.08 0.00Base

0.00
0.00
0.00 54,700.00

54,700.00
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC72650RBF8 PLAINS ALL AMER PIPELINE 18 Jul 20163.6%   01 Nov 2024 18 Jul 2016

50,000.000 375.0096.561000Local1.000000
96.561000 375.00 0.00Base

0.00
0.00
0.00 48,280.50

48,280.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC731011AU6 REPUBLIC OF POLAND 18 Jul 20163.25%   06 Apr 2026 18 Jul 2016

50,000.000 451.39104.360000Local1.000000
104.360000 451.39 0.00Base

0.00
0.00
0.00 52,180.00

52,180.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC73358WXQ2 PORT AUTH OF NEW YORK   NEW JE 18 Jul 20164.81%   15 Oct 2065 18 Jul 2016

50,000.000 607.93122.543000Local
50,000.000

1.000000
122.543000 607.93 0.00Base

0.00
0.00
0.00 61,271.50

61,271.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74005PBQ6 PRAXAIR INC 18 Jul 20163.2%   30 Jan 2026 18 Jul 2016

50,000.000 737.78107.849000Local1.000000
107.849000 737.78 0.00Base

0.00
0.00
0.00 53,924.50

53,924.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC740189AG0 PRECISION CASTPARTS CORP 18 Jul 20162.5%   15 Jan 2023 18 Jul 2016

50,000.000 3.47103.397000Local1.000000
103.397000 3.47 0.00Base

0.00
0.00
0.00 51,698.50

51,698.50

PERSHING LLC USD/DTC742718BH1 PROCTER + GAMBLE CO/THE 06 Jul 20166.45%   15 Jan 2026 11 Jul 2016

3,210,000.000 101,222.00136.757000Local1.000000
136.757000 101,222.00 2,194.95Base

2,194.95
0.00
0.00 4,387,704.75

4,387,704.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC743315AN3 PROGRESSIVE CORP 18 Jul 20163.75%   23 Aug 2021 18 Jul 2016

75,000.000 1,117.19108.930000Local1.000000
108.930000 1,117.19 0.00Base

0.00
0.00
0.00 81,697.50

81,697.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74340XBE0 PROLOGIS LP 18 Jul 20163.75%   01 Nov 2025 18 Jul 2016

75,000.000 585.94106.958000Local1.000000
106.958000 585.94 0.00Base

0.00
0.00
0.00 80,218.50

80,218.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74432QBN4 PRUDENTIAL FINANCIAL INC 18 Jul 20166.625%   21 Jun 2040 18 Jul 2016

50,000.000 230.03129.132000Local1.000000 0.00 0.00 64,566.00
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face
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129.132000 230.03 0.00Base 0.00 64,566.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC74432QBZ7 PRUDENTIAL FINANCIAL INC 18 Jul 20163.5%   15 May 2024 18 Jul 2016

75,000.000 444.79103.833000Local1.000000
103.833000 444.79 0.00Base

0.00
0.00
0.00 77,874.75

77,874.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC744448CD1 PUBLIC SERVICE COLORADO 18 Jul 20163.2%   15 Nov 2020 18 Jul 2016

50,000.000 271.11106.532000Local1.000000
106.532000 271.11 0.00Base

0.00
0.00
0.00 53,266.00

53,266.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC74456QBA3 PUB SVC ELEC + GAS 18 Jul 20163.65%   01 Sep 2042 18 Jul 2016

75,000.000 1,026.56105.066000Local1.000000
105.066000 1,026.56 0.00Base

0.00
0.00
0.00 78,799.50

78,799.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC747525AD5 QUALCOMM INC 18 Jul 20162.25%   20 May 2020 18 Jul 2016

75,000.000 262.50102.715000Local1.000000
102.715000 262.50 0.00Base

0.00
0.00
0.00 77,036.25

77,036.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC748149AF8 PROVINCE OF QUEBEC 18 Jul 20162.75%   25 Aug 2021 18 Jul 2016

75,000.000 807.81105.491000Local1.000000
105.491000 807.81 0.00Base

0.00
0.00
0.00 79,118.25

79,118.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC748149AG6 PROVINCE OF QUEBEC 18 Jul 20162.625%   13 Feb 2023 18 Jul 2016

75,000.000 836.72104.450000Local1.000000
104.450000 836.72 0.00Base

0.00
0.00
0.00 78,337.50

78,337.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74834LAU4 QUEST DIAGNOSTICS INC 18 Jul 20162.7%   01 Apr 2019 18 Jul 2016

50,000.000 393.75101.891000Local1.000000
101.891000 393.75 0.00Base

0.00
0.00
0.00 50,945.50

50,945.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC74834LAY6 QUEST DIAGNOSTICS INC 18 Jul 20164.7%   30 Mar 2045 18 Jul 2016

50,000.000 691.94107.628000Local1.000000
107.628000 691.94 0.00Base

0.00
0.00
0.00 53,814.00

53,814.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC755111BT7 RAYTHEON COMPANY 18 Jul 20163.125%   15 Oct 2020 18 Jul 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face
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50,000.000 394.96106.695000Local1.000000
106.695000 394.96 0.00Base

0.00
0.00
0.00 53,347.50

53,347.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC7591EPAK6 REGIONS FINANCIAL CORP 18 Jul 20163.2%   08 Feb 2021 18 Jul 2016

50,000.000 702.22102.870000Local1.000000
102.870000 702.22 0.00Base

0.00
0.00
0.00 51,435.00

51,435.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC760759AP5 REPUBLIC SERVICES INC 18 Jul 20163.55%   01 Jun 2022 18 Jul 2016

50,000.000 221.87107.341000Local1.000000
107.341000 221.87 0.00Base

0.00
0.00
0.00 53,670.50

53,670.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC760942BA9 REPUBLICA ORIENT URUGUAY 18 Jul 20165.1%   18 Jun 2050 18 Jul 2016

75,000.000 297.50102.125000Local
75,000.000

1.000000
102.125000 297.50 0.00Base

0.00
0.00
0.00 76,593.75

76,593.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC761713BA3 REYNOLDS AMERICAN INC 18 Jul 20165.7%   15 Aug 2035 18 Jul 2016

50,000.000 1,195.42124.980000Local1.000000
124.980000 1,195.42 0.00Base

0.00
0.00
0.00 62,490.00

62,490.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC761713BC9 REYNOLDS AMERICAN INC 18 Jul 20162.3%   12 Jun 2018 18 Jul 2016

50,000.000 108.61101.647000Local1.000000
101.647000 108.61 0.00Base

0.00
0.00
0.00 50,823.50

50,823.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC767201AS5 RIO TINTO FIN USA LTD 18 Jul 20163.75%   15 Jun 2025 18 Jul 2016

75,000.000 242.19106.055000Local1.000000
106.055000 242.19 0.00Base

0.00
0.00
0.00 79,541.25

79,541.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC76720AAC0 RIO TINTO FIN USA PLC 18 Jul 20163.5%   22 Mar 2022 18 Jul 2016

50,000.000 554.17106.105000Local1.000000
106.105000 554.17 0.00Base

0.00
0.00
0.00 53,052.50

53,052.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC775109AW1 ROGERS COMMUNICATIONS IN 18 Jul 20163%   15 Mar 2023 18 Jul 2016

50,000.000 504.17103.743000Local1.000000
103.743000 504.17 0.00Base

0.00
0.00
0.00 51,871.50

51,871.50
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ASSET TRANSFER AT MARKET NON CASH USD/DTC780082AE3 ROYAL BANK OF CANADA 18 Jul 20162.3%   22 Mar 2021 18 Jul 2016

50,000.000 364.17102.733000Local1.000000
102.733000 364.17 0.00Base

0.00
0.00
0.00 51,366.50

51,366.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC78008SVD5 ROYAL BANK OF CANADA 18 Jul 20161.5%   16 Jan 2018 18 Jul 2016

75,000.000 0.00100.282000Local1.000000
100.282000 0.00 0.00Base

0.00
0.00
0.00 75,211.50

75,211.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC78011DAC8 ROYAL BANK OF CANADA 18 Jul 20161.2%   19 Sep 2017 18 Jul 2016

75,000.000 292.50100.103000Local1.000000
100.103000 292.50 0.00Base

0.00
0.00
0.00 75,077.25

75,077.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC78012KKU0 ROYAL BANK OF CANADA 18 Jul 20162.5%   19 Jan 2021 18 Jul 2016

75,000.000 921.87103.181000Local1.000000
103.181000 921.87 0.00Base

0.00
0.00
0.00 77,385.75

77,385.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC80105NAG0 SANOFI 18 Jul 20164%   29 Mar 2021 18 Jul 2016

50,000.000 594.44110.484000Local1.000000
110.484000 594.44 0.00Base

0.00
0.00
0.00 55,242.00

55,242.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC80281LAC9 SANTANDER UK GROUP HLDGS 18 Jul 20162.875%   16 Oct 2020 18 Jul 2016

175,000.000 1,257.81100.080000Local1.000000
100.080000 1,257.81 0.00Base

0.00
0.00
0.00 175,140.00

175,140.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC80282KAE6 SANTANDER HOLDINGS USA 18 Jul 20164.5%   17 Jul 2025 18 Jul 2016

75,000.000 1,678.13103.719000Local1.000000
103.719000 1,678.13 0.00Base

0.00
0.00
0.00 77,789.25

77,789.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC80283LAM5 SANTANDER UK PLC 18 Jul 20163.05%   23 Aug 2018 18 Jul 2016

50,000.000 605.76102.054000Local1.000000
102.054000 605.76 0.00Base

0.00
0.00
0.00 51,027.00

51,027.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582AJ1 SHELL INTERNATIONAL FIN 18 Jul 20164.3%   22 Sep 2019 18 Jul 2016

50,000.000 680.83108.789000Local1.000000 0.00 0.00 54,394.50
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108.789000 680.83 0.00Base 0.00 54,394.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582AN2 SHELL INTERNATIONAL FIN 18 Jul 20165.5%   25 Mar 2040 18 Jul 2016

50,000.000 847.92123.866000Local1.000000
123.866000 847.92 0.00Base

0.00
0.00
0.00 61,933.00

61,933.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582BF8 SHELL INTERNATIONAL FIN 18 Jul 20164.375%   11 May 2045 18 Jul 2016

175,000.000 1,382.38109.914000Local1.000000
109.914000 1,382.38 0.00Base

0.00
0.00
0.00 192,349.50

192,349.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC822582BR2 SHELL INTERNATIONAL FIN 18 Jul 20161.375%   10 May 2019 18 Jul 2016

50,000.000 126.04100.269000Local1.000000
100.269000 126.04 0.00Base

0.00
0.00
0.00 50,134.50

50,134.50

PERSHING LLC USD/DTC822582BS0 SHELL INTERNATIONAL FIN 01 Jul 20161.875%   10 May 2021 07 Jul 2016

250,000.000 742.19100.558000Local1.000000
100.558000 742.19 125.70Base

125.70
0.00
0.00 251,269.30

251,269.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC828807CD7 SIMON PROPERTY GROUP LP 18 Jul 20165.65%   01 Feb 2020 18 Jul 2016

50,000.000 1,294.79112.865000Local1.000000
112.865000 1,294.79 0.00Base

0.00
0.00
0.00 56,432.50

56,432.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC828807CJ4 SIMON PROPERTY GROUP LP 18 Jul 20162.15%   15 Sep 2017 18 Jul 2016

50,000.000 361.32100.900000Local1.000000
100.900000 361.32 0.00Base

0.00
0.00
0.00 50,450.00

50,450.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC832696AF5 JM SMUCKER CO 18 Jul 20162.5%   15 Mar 2020 18 Jul 2016

50,000.000 420.14102.622000Local1.000000
102.622000 420.14 0.00Base

0.00
0.00
0.00 51,311.00

51,311.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC836205AM6 REPUBLIC OF SOUTH AFRICA 18 Jul 20166.875%   27 May 2019 18 Jul 2016

175,000.000 1,637.59112.000000Local1.000000
112.000000 1,637.59 0.00Base

0.00
0.00
0.00 196,000.00

196,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC837004CH1 SOUTH CAROLINA ELEC+GAS 18 Jul 20164.5%   01 Jun 2064 18 Jul 2016
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50,000.000 281.25104.059000Local1.000000
104.059000 281.25 0.00Base

0.00
0.00
0.00 52,029.50

52,029.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC842400FW8 SOUTHERN CAL EDISON 18 Jul 20163.9%   15 Mar 2043 18 Jul 2016

75,000.000 983.13108.509000Local1.000000
108.509000 983.13 0.00Base

0.00
0.00
0.00 81,381.75

81,381.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC842434CM2 SOUTHERN CALIF GAS CO 18 Jul 20163.15%   15 Sep 2024 18 Jul 2016

50,000.000 529.38106.692000Local1.000000
106.692000 529.38 0.00Base

0.00
0.00
0.00 53,346.00

53,346.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC842434CP5 SOUTHERN CALIF GAS CO 18 Jul 20163.2%   15 Jun 2025 18 Jul 2016

75,000.000 206.67106.429000Local1.000000
106.429000 206.67 0.00Base

0.00
0.00
0.00 79,821.75

79,821.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC842587CQ8 SOUTHERN CO 18 Jul 20161.85%   01 Jul 2019 18 Jul 2016

75,000.000 200.42101.020000Local1.000000
101.020000 200.42 0.00Base

0.00
0.00
0.00 75,765.00

75,765.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC84265VAJ4 SOUTHERN COPPER CORP 18 Jul 20165.875%   23 Apr 2045 18 Jul 2016

25,000.000 338.63101.898000Local1.000000
101.898000 338.63 0.00Base

0.00
0.00
0.00 25,474.50

25,474.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC844741BA5 SOUTHWEST AIRLINES CO 18 Jul 20162.75%   06 Nov 2019 18 Jul 2016

50,000.000 267.36102.915000Local1.000000
102.915000 267.36 0.00Base

0.00
0.00
0.00 51,457.50

51,457.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC84756NAC3 SPECTRA ENERGY PARTNERS 18 Jul 20162.95%   25 Sep 2018 18 Jul 2016

50,000.000 454.79101.664000Local1.000000
101.664000 454.79 0.00Base

0.00
0.00
0.00 50,832.00

50,832.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC854502AF8 STANLEY BLACK + DECKER I 18 Jul 20161%   15 Dec 2053 18 Jul 2016

75,000.000 275.52105.372000Local1.000000
105.372000 275.52 0.00Base

0.00
0.00
0.00 79,029.00

79,029.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC855244AD1 STARBUCKS CORP 18 Jul 20163.85%   01 Oct 2023 18 Jul 2016

50,000.000 561.46111.469000Local1.000000
111.469000 561.46 0.00Base

0.00
0.00
0.00 55,734.50

55,734.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC85590AAQ7 STARWOOD HOTELS + RESORT 18 Jul 20163.75%   15 Mar 2025 18 Jul 2016

50,000.000 630.21104.437000Local1.000000
104.437000 630.21 0.00Base

0.00
0.00
0.00 52,218.50

52,218.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC857524AB8 REPUBLIC OF POLAND 18 Jul 20165%   23 Mar 2022 18 Jul 2016

75,000.000 1,177.08114.155000Local1.000000
114.155000 1,177.08 0.00Base

0.00
0.00
0.00 85,616.25

85,616.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC85771PAK8 STATOIL ASA 18 Jul 20162.65%   15 Jan 2024 18 Jul 2016

125,000.000 9.20101.475000Local1.000000
101.475000 9.20 0.00Base

0.00
0.00
0.00 126,843.75

126,843.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC85771PAN2 STATOIL ASA 18 Jul 20163.7%   01 Mar 2024 18 Jul 2016

50,000.000 693.75108.450000Local1.000000
108.450000 693.75 0.00Base

0.00
0.00
0.00 54,225.00

54,225.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC85771PAR3 STATOIL ASA 18 Jul 20161.95%   08 Nov 2018 18 Jul 2016

50,000.000 184.17101.478000Local1.000000
101.478000 184.17 0.00Base

0.00
0.00
0.00 50,739.00

50,739.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC863667AH4 STRYKER CORP 18 Jul 20163.375%   01 Nov 2025 18 Jul 2016

50,000.000 351.56104.919000Local1.000000
104.919000 351.56 0.00Base

0.00
0.00
0.00 52,459.50

52,459.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC867224AA5 SUNCOR ENERGY INC 18 Jul 20163.6%   01 Dec 2024 18 Jul 2016

50,000.000 225.00105.348000Local1.000000
105.348000 225.00 0.00Base

0.00
0.00
0.00 52,674.00

52,674.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC86765BAQ2 SUNOCO LOGISTICS PARTNER 18 Jul 20165.35%   15 May 2045 18 Jul 2016

50,000.000 453.26102.136000Local1.000000 0.00 0.00 51,068.00
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.136000 453.26 0.00Base 0.00 51,068.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC867914BF9 SUNTRUST BANKS INC 18 Jul 20162.35%   01 Nov 2018 18 Jul 2016

50,000.000 244.79101.477000Local1.000000
101.477000 244.79 0.00Base

0.00
0.00
0.00 50,738.50

50,738.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC87165BAA1 SYNCHRONY FINANCIAL 18 Jul 20161.875%   15 Aug 2017 18 Jul 2016

50,000.000 393.23100.070000Local1.000000
100.070000 393.23 0.00Base

0.00
0.00
0.00 50,035.00

50,035.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC871829AZ0 SYSCO CORPORATION 18 Jul 20163.75%   01 Oct 2025 18 Jul 2016

25,000.000 273.44107.444000Local1.000000
107.444000 273.44 0.00Base

0.00
0.00
0.00 26,861.00

26,861.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC875484AG2 TANGER PROPERTIES LP 18 Jul 20163.875%   01 Dec 2023 18 Jul 2016

50,000.000 242.19103.610000Local1.000000
103.610000 242.19 0.00Base

0.00
0.00
0.00 51,805.00

51,805.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC87612EBB1 TARGET CORP 18 Jul 20162.3%   26 Jun 2019 18 Jul 2016

50,000.000 63.89103.129000Local1.000000
103.129000 63.89 0.00Base

0.00
0.00
0.00 51,564.50

51,564.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC879385AD4 TELEFONICA EUROPE BV 18 Jul 20168.25%   15 Sep 2030 18 Jul 2016

50,000.000 1,386.46142.710000Local1.000000
142.710000 1,386.46 0.00Base

0.00
0.00
0.00 71,355.00

71,355.00

ASSET TRANSFER AT MARKET NON CASH USD/FED880591EP3 TENN VALLEY AUTHORITY 18 Jul 20163.5%   15 Dec 2042 18 Jul 2016

75,000.000 226.04110.121000Local1.000000
110.121000 226.04 0.00Base

0.00
0.00
0.00 82,590.75

82,590.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC88166HAD9 TEVA PHARMA FIN IV LLC 18 Jul 20162.25%   18 Mar 2020 18 Jul 2016

50,000.000 368.75100.701000Local1.000000
100.701000 368.75 0.00Base

0.00
0.00
0.00 50,350.50

50,350.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC882508AY0 TEXAS INSTRUMENTS INC 18 Jul 20162.75%   12 Mar 2021 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

50,000.000 473.61105.628000Local1.000000
105.628000 473.61 0.00Base

0.00
0.00
0.00 52,814.00

52,814.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC883556BB7 THERMO FISHER SCIENTIFIC 18 Jul 20161.85%   15 Jan 2018 18 Jul 2016

75,000.000 3.85100.694000Local1.000000
100.694000 3.85 0.00Base

0.00
0.00
0.00 75,520.50

75,520.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC883556BF8 THERMO FISHER SCIENTIFIC 18 Jul 20164.15%   01 Feb 2024 18 Jul 2016

50,000.000 951.04109.175000Local1.000000
109.175000 951.04 0.00Base

0.00
0.00
0.00 54,587.50

54,587.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC884903BT1 THOMSON REUTERS CORP 18 Jul 20163.85%   29 Sep 2024 18 Jul 2016

50,000.000 486.60106.153000Local1.000000
106.153000 486.60 0.00Base

0.00
0.00
0.00 53,076.50

53,076.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC88579YAG6 3M COMPANY 18 Jul 20161.625%   15 Jun 2019 18 Jul 2016

50,000.000 69.97101.572000Local1.000000
101.572000 69.97 0.00Base

0.00
0.00
0.00 50,786.00

50,786.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AD7 TIME WARNER INC 18 Jul 20166.5%   15 Nov 2036 18 Jul 2016

75,000.000 826.04127.761000Local1.000000
127.761000 826.04 0.00Base

0.00
0.00
0.00 95,820.75

95,820.75

PERSHING LLC USD/DTC887317AU9 TIME WARNER INC 01 Jul 20164.65%   01 Jun 2044 07 Jul 2016

1,250,000.000 5,812.50107.331000Local1.000000
107.331000 5,812.50 670.82Base

670.82
0.00
0.00 1,340,966.68

1,340,966.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC18 Jul 2016 18 Jul 2016

50,000.000 290.62109.472000Local1.000000
109.472000 290.62 0.00Base

0.00
0.00
0.00 54,736.00

54,736.00
887317AU9 Total

670.82 0.006,103.12 1,395,702.681,300,000.000 Local

6,103.12 670.82 0.00 1,395,702.68Base
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Broker NameTrd Date Stl Date

Units/Original Face
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ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AV7 TIME WARNER INC 18 Jul 20163.55%   01 Jun 2024 18 Jul 2016

50,000.000 221.87106.069000Local1.000000
106.069000 221.87 0.00Base

0.00
0.00
0.00 53,034.50

53,034.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317AX3 TIME WARNER INC 18 Jul 20164.85%   15 Jul 2045 18 Jul 2016

75,000.000 10.10113.528000Local1.000000
113.528000 10.10 0.00Base

0.00
0.00
0.00 85,146.00

85,146.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JAL2 TIME WARNER CABLE LLC 18 Jul 20166.75%   01 Jul 2018 18 Jul 2016

50,000.000 140.63109.604000Local1.000000
109.604000 140.63 0.00Base

0.00
0.00
0.00 54,802.00

54,802.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JAY4 TIME WARNER CABLE LLC 18 Jul 20165.875%   15 Nov 2040 18 Jul 2016

75,000.000 746.61111.613000Local1.000000
111.613000 746.61 0.00Base

0.00
0.00
0.00 83,709.75

83,709.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JBA5 TIME WARNER CABLE LLC 18 Jul 20164%   01 Sep 2021 18 Jul 2016

50,000.000 750.00105.907000Local1.000000
105.907000 750.00 0.00Base

0.00
0.00
0.00 52,953.50

52,953.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732JBB3 TIME WARNER CABLE LLC 18 Jul 20165.5%   01 Sep 2041 18 Jul 2016

50,000.000 1,031.25108.121000Local1.000000
108.121000 1,031.25 0.00Base

0.00
0.00
0.00 54,060.50

54,060.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC89114QBC1 TORONTO DOMINION BANK 18 Jul 20162.5%   14 Dec 2020 18 Jul 2016

75,000.000 166.67102.833000Local1.000000
102.833000 166.67 0.00Base

0.00
0.00
0.00 77,124.75

77,124.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC89114QBE7 TORONTO DOMINION BANK 18 Jul 20161.95%   22 Jan 2019 18 Jul 2016

75,000.000 706.88101.362000Local1.000000
101.362000 706.88 0.00Base

0.00
0.00
0.00 76,021.50

76,021.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC89152UAG7 TOTAL CAPITAL SA 18 Jul 20162.125%   10 Aug 2018 18 Jul 2016

50,000.000 460.42101.556000Local1.000000 0.00 0.00 50,778.00
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Price Interest
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Broker NameTrd Date Stl Date
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101.556000 460.42 0.00Base 0.00 50,778.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89153VAL3 TOTAL CAPITAL INTL SA 18 Jul 20163.75%   10 Apr 2024 18 Jul 2016

50,000.000 500.00109.260000Local1.000000
109.260000 500.00 0.00Base

0.00
0.00
0.00 54,630.00

54,630.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89236TBB0 TOYOTA MOTOR CREDIT CORP 18 Jul 20162.1%   17 Jan 2019 18 Jul 2016

75,000.000 783.13101.804000Local1.000000
101.804000 783.13 0.00Base

0.00
0.00
0.00 76,353.00

76,353.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89236TCU7 TOYOTA MOTOR CREDIT CORP 18 Jul 20161.7%   19 Feb 2019 18 Jul 2016

50,000.000 347.08101.028000Local1.000000
101.028000 347.08 0.00Base

0.00
0.00
0.00 50,514.00

50,514.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC89352HAM1 TRANSCANADA PIPELINES 18 Jul 20164.625%   01 Mar 2034 18 Jul 2016

75,000.000 1,300.78107.946000Local1.000000
107.946000 1,300.78 0.00Base

0.00
0.00
0.00 80,959.50

80,959.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC900123AY6 REPUBLIC OF TURKEY 18 Jul 20166.875%   17 Mar 2036 18 Jul 2016

75,000.000 1,704.42124.778000Local1.000000
124.778000 1,704.42 0.00Base

0.00
0.00
0.00 93,583.50

93,583.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC900123CK4 REPUBLIC OF TURKEY 18 Jul 20164.875%   09 Oct 2026 18 Jul 2016

325,000.000 5,589.32106.334000Local1.000000
106.334000 5,589.32 0.00Base

0.00
0.00
0.00 345,585.50

345,585.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC90131HAA3 21ST CENTURY FOX AMERICA 18 Jul 20164%   01 Oct 2023 18 Jul 2016

50,000.000 583.33109.196000Local1.000000
109.196000 583.33 0.00Base

0.00
0.00
0.00 54,598.00

54,598.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC90131HAB1 21ST CENTURY FOX AMERICA 18 Jul 20165.4%   01 Oct 2043 18 Jul 2016

50,000.000 787.50120.183000Local1.000000
120.183000 787.50 0.00Base

0.00
0.00
0.00 60,091.50

60,091.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC902494AT0 TYSON FOODS INC 18 Jul 20164.5%   15 Jun 2022 18 Jul 2016

Books Closed Prepared by State StreetPage 3463



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date
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50,000.000 193.75111.061000Local1.000000
111.061000 193.75 0.00Base

0.00
0.00
0.00 55,530.50

55,530.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC907818DU9 UNION PACIFIC CORP 18 Jul 20164.75%   15 Dec 2043 18 Jul 2016

50,000.000 204.51120.376000Local1.000000
120.376000 204.51 0.00Base

0.00
0.00
0.00 60,188.00

60,188.00

PERSHING LLC USD/DTC907818DV7 UNION PACIFIC CORP 07 Jul 20163.75%   15 Mar 2024 12 Jul 2016

335,000.000 4,082.81111.559000Local1.000000
111.559000 4,082.81 186.86Base

186.86
0.00
0.00 373,535.79

373,535.79

ASSET TRANSFER AT MARKET NON CASH USD/DTC91086QAV0 UNITED MEXICAN STATES 18 Jul 20166.05%   11 Jan 2040 18 Jul 2016

50,000.000 42.01127.500000Local1.000000
127.500000 42.01 0.00Base

0.00
0.00
0.00 63,750.00

63,750.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91086QBA5 UNITED MEXICAN STATES 18 Jul 20163.625%   15 Mar 2022 18 Jul 2016

180,000.000 2,193.13106.250000Local1.000000
106.250000 2,193.13 0.00Base

0.00
0.00
0.00 191,250.00

191,250.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91086QBB3 UNITED MEXICAN STATES 18 Jul 20164.75%   08 Mar 2044 18 Jul 2016

180,000.000 3,040.00108.750000Local1.000000
108.750000 3,040.00 0.00Base

0.00
0.00
0.00 195,750.00

195,750.00

PERSHING LLC USD/DTC911312AJ5 UNITED PARCEL SERVICE 01 Jul 20166.2%   15 Jan 2038 07 Jul 2016

300,000.000 8,886.67145.356000Local1.000000
145.356000 8,886.67 218.03Base

218.03
0.00
0.00 435,849.97

435,849.97

ASSET TRANSFER AT MARKET NON CASH USD/DTC911312AQ9 UNITED PARCEL SERVICE 18 Jul 20162.45%   01 Oct 2022 18 Jul 2016

75,000.000 535.94103.473000Local1.000000
103.473000 535.94 0.00Base

0.00
0.00
0.00 77,604.75

77,604.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC91159HHH6 US BANCORP 18 Jul 20162.2%   25 Apr 2019 18 Jul 2016

50,000.000 247.50102.431000Local1.000000
102.431000 247.50 0.00Base

0.00
0.00
0.00 51,215.50

51,215.50
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ASSET TRANSFER AT MARKET NON CASH USD/FED912810DZ8 US TREASURY N/B 18 Jul 20168.875%   15 Aug 2017 18 Jul 2016

150,000.000 5,559.07108.836000Local1.000000
108.836000 5,559.07 0.00Base

0.00
0.00
0.00 163,254.00

163,254.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EA2 US TREASURY N/B 18 Jul 20169.125%   15 May 2018 18 Jul 2016

100,000.000 1,537.36115.297000Local1.000000
115.297000 1,537.36 0.00Base

0.00
0.00
0.00 115,297.00

115,297.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EB0 US TREASURY N/B 18 Jul 20169%   15 Nov 2018 18 Jul 2016

100,000.000 1,516.30119.035000Local1.000000
119.035000 1,516.30 0.00Base

0.00
0.00
0.00 119,035.00

119,035.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EC8 US TREASURY N/B 18 Jul 20168.875%   15 Feb 2019 18 Jul 2016

200,000.000 7,412.09120.734000Local1.000000
120.734000 7,412.09 0.00Base

0.00
0.00
0.00 241,468.00

241,468.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810ED6 US TREASURY N/B 18 Jul 20168.125%   15 Aug 2019 18 Jul 2016

200,000.000 6,785.71121.965000Local1.000000
121.965000 6,785.71 0.00Base

0.00
0.00
0.00 243,930.00

243,930.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EE4 US TREASURY N/B 18 Jul 20168.5%   15 Feb 2020 18 Jul 2016

100,000.000 3,549.45126.555000Local1.000000
126.555000 3,549.45 0.00Base

0.00
0.00
0.00 126,555.00

126,555.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EF1 US TREASURY N/B 18 Jul 20168.75%   15 May 2020 18 Jul 2016

100,000.000 1,474.18128.984000Local1.000000
128.984000 1,474.18 0.00Base

0.00
0.00
0.00 128,984.00

128,984.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EG9 US TREASURY N/B 18 Jul 20168.75%   15 Aug 2020 18 Jul 2016

200,000.000 7,307.69130.816000Local1.000000
130.816000 7,307.69 0.00Base

0.00
0.00
0.00 261,632.00

261,632.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EH7 US TREASURY N/B 18 Jul 20167.875%   15 Feb 2021 18 Jul 2016

100,000.000 3,288.46130.145000Local1.000000 0.00 0.00 130,145.00
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130.145000 3,288.46 0.00Base 0.00 130,145.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EJ3 US TREASURY N/B 18 Jul 20168.125%   15 May 2021 18 Jul 2016

100,000.000 1,368.89132.863000Local1.000000
132.863000 1,368.89 0.00Base

0.00
0.00
0.00 132,863.00

132,863.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EK0 US TREASURY N/B 18 Jul 20168.125%   15 Aug 2021 18 Jul 2016

100,000.000 3,392.86134.289000Local1.000000
134.289000 3,392.86 0.00Base

0.00
0.00
0.00 134,289.00

134,289.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EL8 US TREASURY N/B 18 Jul 20168%   15 Nov 2021 18 Jul 2016

350,000.000 4,717.39135.059000Local1.000000
135.059000 4,717.39 0.00Base

0.00
0.00
0.00 472,706.50

472,706.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EM6 US TREASURY N/B 18 Jul 20167.25%   15 Aug 2022 18 Jul 2016

150,000.000 4,541.21135.008000Local1.000000
135.008000 4,541.21 0.00Base

0.00
0.00
0.00 202,512.00

202,512.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EN4 US TREASURY N/B 18 Jul 20167.625%   15 Nov 2022 18 Jul 2016

100,000.000 1,284.65138.383000Local1.000000
138.383000 1,284.65 0.00Base

0.00
0.00
0.00 138,383.00

138,383.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EP9 US TREASURY N/B 18 Jul 20167.125%   15 Feb 2023 18 Jul 2016

150,000.000 4,462.91136.453000Local1.000000
136.453000 4,462.91 0.00Base

0.00
0.00
0.00 204,679.50

204,679.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EQ7 US TREASURY N/B 18 Jul 20166.25%   15 Aug 2023 18 Jul 2016

250,000.000 6,524.72132.801000Local1.000000
132.801000 6,524.72 0.00Base

0.00
0.00
0.00 332,002.50

332,002.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810ES3 US TREASURY N/B 18 Jul 20167.5%   15 Nov 2024 18 Jul 2016

150,000.000 1,895.38147.348000Local1.000000
147.348000 1,895.38 0.00Base

0.00
0.00
0.00 221,022.00

221,022.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810ET1 US TREASURY N/B 18 Jul 20167.625%   15 Feb 2025 18 Jul 2016
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150,000.000 4,776.10149.453000Local1.000000
149.453000 4,776.10 0.00Base

0.00
0.00
0.00 224,179.50

224,179.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EV6 US TREASURY N/B 18 Jul 20166.875%   15 Aug 2025 18 Jul 2016

150,000.000 4,306.32145.395000Local1.000000
145.395000 4,306.32 0.00Base

0.00
0.00
0.00 218,092.50

218,092.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EW4 US TREASURY N/B 18 Jul 20166%   15 Feb 2026 18 Jul 2016

300,000.000 7,516.48139.555000Local1.000000
139.555000 7,516.48 0.00Base

0.00
0.00
0.00 418,665.00

418,665.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EX2 US TREASURY N/B 18 Jul 20166.75%   15 Aug 2026 18 Jul 2016

700,000.000 19,730.77148.430000Local1.000000
148.430000 19,730.77 0.00Base

0.00
0.00
0.00 1,039,010.00

1,039,010.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EY0 US TREASURY N/B 18 Jul 20166.5%   15 Nov 2026 18 Jul 2016

900,000.000 9,855.98146.805000Local1.000000
146.805000 9,855.98 0.00Base

0.00
0.00
0.00 1,321,245.00

1,321,245.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810EZ7 US TREASURY N/B 18 Jul 20166.625%   15 Feb 2027 18 Jul 2016

650,000.000 17,982.14148.953000Local1.000000
148.953000 17,982.14 0.00Base

0.00
0.00
0.00 968,194.50

968,194.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FA1 US TREASURY N/B 18 Jul 20166.375%   15 Aug 2027 18 Jul 2016

700,000.000 18,634.61148.106000Local1.000000
148.106000 18,634.61 0.00Base

0.00
0.00
0.00 1,036,742.00

1,036,742.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FB9 US TREASURY N/B 18 Jul 20166.125%   15 Nov 2027 18 Jul 2016

1,700,000.000 17,542.80146.266000Local1.000000
146.266000 17,542.80 0.00Base

0.00
0.00
0.00 2,486,522.00

2,486,522.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FD5 TSY INFL IX N/B 18 Jul 20163.625%   15 Apr 2028 18 Jul 2016

14,763,698.250 134,527.14138.153999Local
9,975,000.000

1.000000
138.153999 134,527.14 0.00Base

0.00
0.00
0.00 20,396,639.68

20,396,639.68
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FE3 US TREASURY N/B 18 Jul 20165.5%   15 Aug 2028 18 Jul 2016

1,200,000.000 27,560.44141.641000Local1.000000
141.641000 27,560.44 0.00Base

0.00
0.00
0.00 1,699,692.00

1,699,692.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FF0 US TREASURY N/B 18 Jul 20165.25%   15 Nov 2028 18 Jul 2016

1,500,000.000 13,267.66139.481000Local1.000000
139.481000 13,267.66 0.00Base

0.00
0.00
0.00 2,092,215.00

2,092,215.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

750,000.000 6,633.83139.481000Local1.000000
139.481000 6,633.83 0.00Base

0.00
0.00
0.00 1,046,107.50

1,046,107.50
912810FF0 Total

0.00 0.0019,901.49 3,138,322.502,250,000.000 Local

19,901.49 0.00 0.00 3,138,322.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FG8 US TREASURY N/B 18 Jul 20165.25%   15 Feb 2029 18 Jul 2016

1,100,000.000 24,115.38140.113000Local1.000000
140.113000 24,115.38 0.00Base

0.00
0.00
0.00 1,541,243.00

1,541,243.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FH6 TSY INFL IX N/B 18 Jul 20163.875%   15 Apr 2029 18 Jul 2016

16,891,688.000 164,532.43143.818999Local
11,600,000.000

1.000000
143.818999 164,532.43 0.00Base

0.00
0.00
0.00 24,293,456.76

24,293,456.76

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FJ2 US TREASURY N/B 18 Jul 20166.125%   15 Aug 2029 18 Jul 2016

900,000.000 23,019.23151.656000Local1.000000
151.656000 23,019.23 0.00Base

0.00
0.00
0.00 1,364,904.00

1,364,904.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FM5 US TREASURY N/B 18 Jul 20166.25%   15 May 2030 18 Jul 2016

1,500,000.000 15,794.84155.918000Local1.000000
155.918000 15,794.84 0.00Base

0.00
0.00
0.00 2,338,770.00

2,338,770.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FP8 US TREASURY N/B 18 Jul 20165.375%   15 Feb 2031 18 Jul 2016

2,400,000.000 53,868.13147.266000Local1.000000
147.266000 53,868.13 0.00Base

0.00
0.00
0.00 3,534,384.00

3,534,384.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FQ6 TSY INFL IX N/B 18 Jul 20163.375%   15 Apr 2032 18 Jul 2016

4,012,263.500 34,038.47146.310000Local
2,975,000.000

1.000000
146.310000 34,038.47 0.00Base

0.00
0.00
0.00 5,870,342.73

5,870,342.73

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FR4 TSY INFL IX N/B 18 Jul 20162.375%   15 Jan 2025 18 Jul 2016

21,145,167.000 1,364.67119.077999Local
16,650,000.000

1.000000
119.077999 1,364.67 0.00Base

0.00
0.00
0.00 25,179,241.96

25,179,241.96

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FS2 TSY INFL IX N/B 18 Jul 20162%   15 Jan 2026 18 Jul 2016

14,352,828.000 780.05117.404999Local
11,900,000.000

1.000000
117.404999 780.05 0.00Base

0.00
0.00
0.00 16,850,937.71

16,850,937.71

ASSET TRANSFER AT MARKET NON CASH USD/FED912810FT0 US TREASURY N/B 18 Jul 20164.5%   15 Feb 2036 18 Jul 2016

2,600,000.000 48,857.14143.254000Local1.000000
143.254000 48,857.14 0.00Base

0.00
0.00
0.00 3,724,604.00

3,724,604.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PS1 TSY INFL IX N/B 18 Jul 20162.375%   15 Jan 2027 18 Jul 2016

11,633,090.000 750.78122.448999Local
9,800,000.000

1.000000
122.448999 750.78 0.00Base

0.00
0.00
0.00 14,244,602.37

14,244,602.37

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PT9 US TREASURY N/B 18 Jul 20164.75%   15 Feb 2037 18 Jul 2016

900,000.000 17,851.65148.012000Local1.000000
148.012000 17,851.65 0.00Base

0.00
0.00
0.00 1,332,108.00

1,332,108.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PU6 US TREASURY N/B 18 Jul 20165%   15 May 2037 18 Jul 2016

1,150,000.000 9,687.50152.887000Local1.000000
152.887000 9,687.50 0.00Base

0.00
0.00
0.00 1,758,200.50

1,758,200.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PV4 TSY INFL IX N/B 18 Jul 20161.75%   15 Jan 2028 18 Jul 2016

10,626,924.000 505.36116.768000Local
9,300,000.000

1.000000
116.768000 505.36 0.00Base

0.00
0.00
0.00 12,408,846.62

12,408,846.62

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PW2 US TREASURY N/B 18 Jul 20164.375%   15 Feb 2038 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,200,000.000 21,923.08141.887000Local1.000000
141.887000 21,923.08 0.00Base

0.00
0.00
0.00 1,702,644.00

1,702,644.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

450,000.000 8,221.15141.887000Local1.000000
141.887000 8,221.15 0.00Base

0.00
0.00
0.00 638,491.50

638,491.50
912810PW2 Total

0.00 0.0030,144.23 2,341,135.501,650,000.000 Local

30,144.23 0.00 0.00 2,341,135.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PX0 US TREASURY N/B 18 Jul 20164.5%   15 May 2038 18 Jul 2016

1,350,000.000 10,235.05144.422000Local1.000000
144.422000 10,235.05 0.00Base

0.00
0.00
0.00 1,949,697.00

1,949,697.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810PZ5 TSY INFL IX N/B 18 Jul 20162.5%   15 Jan 2029 18 Jul 2016

9,365,832.000 636.27126.556999Local
8,400,000.000

1.000000
126.556999 636.27 0.00Base

0.00
0.00
0.00 11,853,116.00

11,853,116.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QA9 US TREASURY N/B 18 Jul 20163.5%   15 Feb 2039 18 Jul 2016

2,250,000.000 32,884.61125.703000Local1.000000
125.703000 32,884.61 0.00Base

0.00
0.00
0.00 2,828,317.50

2,828,317.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QB7 US TREASURY N/B 18 Jul 20164.25%   15 May 2039 18 Jul 2016

2,100,000.000 15,036.68139.207000Local1.000000
139.207000 15,036.68 0.00Base

0.00
0.00
0.00 2,923,347.00

2,923,347.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QC5 US TREASURY N/B 18 Jul 20164.5%   15 Aug 2039 18 Jul 2016

2,250,000.000 42,280.22144.016000Local1.000000
144.016000 42,280.22 0.00Base

0.00
0.00
0.00 3,240,360.00

3,240,360.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QD3 US TREASURY N/B 18 Jul 20164.375%   15 Nov 2039 18 Jul 2016

2,400,000.000 17,690.22141.609000Local1.000000
141.609000 17,690.22 0.00Base

0.00
0.00
0.00 3,398,616.00

3,398,616.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

400,000.000 2,948.37141.609000Local1.000000
141.609000 2,948.37 0.00Base

0.00
0.00
0.00 566,436.00

566,436.00
912810QD3 Total

0.00 0.0020,638.59 3,965,052.002,800,000.000 Local

20,638.59 0.00 0.00 3,965,052.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QE1 US TREASURY N/B 18 Jul 20164.625%   15 Feb 2040 18 Jul 2016

4,000,000.000 77,252.75146.398000Local1.000000
146.398000 77,252.75 0.00Base

0.00
0.00
0.00 5,855,920.00

5,855,920.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QF8 TSY INFL IX N/B 18 Jul 20162.125%   15 Feb 2040 18 Jul 2016

9,995,729.000 88,698.36131.914999Local
9,025,000.000

1.000000
131.914999 88,698.36 0.00Base

0.00
0.00
0.00 13,185,865.91

13,185,865.91

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QH4 US TREASURY N/B 18 Jul 20164.375%   15 May 2040 18 Jul 2016

3,350,000.000 24,692.59141.672000Local1.000000
141.672000 24,692.59 0.00Base

0.00
0.00
0.00 4,746,012.00

4,746,012.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

525,000.000 3,869.74141.672000Local1.000000
141.672000 3,869.74 0.00Base

0.00
0.00
0.00 743,778.00

743,778.00
912810QH4 Total

0.00 0.0028,562.33 5,489,790.003,875,000.000 Local

28,562.33 0.00 0.00 5,489,790.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QK7 US TREASURY N/B 18 Jul 20163.875%   15 Aug 2040 18 Jul 2016

2,900,000.000 46,925.82132.246000Local1.000000
132.246000 46,925.82 0.00Base

0.00
0.00
0.00 3,835,134.00

3,835,134.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QL5 US TREASURY N/B 18 Jul 20164.25%   15 Nov 2040 18 Jul 2016

3,100,000.000 22,197.01139.555000Local1.000000
139.555000 22,197.01 0.00Base

0.00
0.00
0.00 4,326,205.00

4,326,205.00

PERSHING LLC USD/FED912810QN1 US TREASURY N/B 01 Jul 20164.75%   15 Feb 2041 07 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

335,000.000 6,251.34152.265625Local1.000000
152.265625 6,251.34 76.51Base

76.51
0.00
0.00 510,013.33

510,013.33

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

3,400,000.000 67,740.28149.563000Local1.000000
149.563000 67,740.28 0.00Base

0.00
0.00
0.00 5,085,142.00

5,085,142.00
912810QN1 Total

76.51 0.0073,991.62 5,595,155.333,735,000.000 Local

73,991.62 76.51 0.00 5,595,155.33Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QP6 TSY INFL IX N/B 18 Jul 20162.125%   15 Feb 2041 18 Jul 2016

15,577,245.000 138,226.65133.085000Local
14,250,000.000

1.000000
133.085000 138,226.65 0.00Base

0.00
0.00
0.00 20,730,976.51

20,730,976.51

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QQ4 US TREASURY N/B 18 Jul 20164.375%   15 May 2041 18 Jul 2016

2,650,000.000 19,532.95142.340000Local1.000000
142.340000 19,532.95 0.00Base

0.00
0.00
0.00 3,772,010.00

3,772,010.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QS0 US TREASURY N/B 18 Jul 20163.75%   15 Aug 2041 18 Jul 2016

2,950,000.000 46,195.05130.141000Local1.000000
130.141000 46,195.05 0.00Base

0.00
0.00
0.00 3,839,159.50

3,839,159.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

75,000.000 1,174.45130.141000Local1.000000
130.141000 1,174.45 0.00Base

0.00
0.00
0.00 97,605.75

97,605.75
912810QS0 Total

0.00 0.0047,369.50 3,936,765.253,025,000.000 Local

47,369.50 0.00 0.00 3,936,765.25Base

PERSHING LLC USD/FED912810QT8 US TREASURY N/B 01 Jul 20163.125%   15 Nov 2041 07 Jul 2016

50,000.000 225.03120.132813Local1.000000
120.132813 225.03 9.01Base

9.01
0.00
0.00 60,057.40

60,057.40

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016
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July 1, 2016

Price Interest
Stl Cur/Loc
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,650,000.000 13,952.11117.836000Local1.000000
117.836000 13,952.11 0.00Base

0.00
0.00
0.00 3,122,654.00

3,122,654.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 2,632.47117.836000Local1.000000
117.836000 2,632.47 0.00Base

0.00
0.00
0.00 589,180.00

589,180.00
912810QT8 Total

9.01 0.0016,809.61 3,771,891.403,200,000.000 Local

16,809.61 9.01 0.00 3,771,891.40Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QU5 US TREASURY N/B 18 Jul 20163.125%   15 Feb 2042 18 Jul 2016

3,300,000.000 43,063.19117.887000Local1.000000
117.887000 43,063.19 0.00Base

0.00
0.00
0.00 3,890,271.00

3,890,271.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QV3 TSY INFL IX N/B 18 Jul 20160.75%   15 Feb 2042 18 Jul 2016

14,554,787.500 45,583.67101.401999Local
13,750,000.000

1.000000
101.401999 45,583.67 0.00Base

0.00
0.00
0.00 14,758,845.62

14,758,845.62

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QW1 US TREASURY N/B 18 Jul 20163%   15 May 2042 18 Jul 2016

2,750,000.000 13,899.46115.363000Local1.000000
115.363000 13,899.46 0.00Base

0.00
0.00
0.00 3,172,482.50

3,172,482.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 1,642.66115.363000Local1.000000
115.363000 1,642.66 0.00Base

0.00
0.00
0.00 374,929.75

374,929.75
912810QW1 Total

0.00 0.0015,542.12 3,547,412.253,075,000.000 Local

15,542.12 0.00 0.00 3,547,412.25Base

PERSHING LLC USD/FED912810QX9 US TREASURY N/B 01 Jul 20162.75%   15 Aug 2042 07 Jul 2016

18,650,000.000 201,486.61111.832031Local1.000000
111.832031 201,486.61 3,128.50Base

3,128.50
0.00
0.00 20,853,545.33

20,853,545.33

PERSHING LLC USD/FED01 Jul 2016 07 Jul 2016
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July 1, 2016
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11,250,000.000 121,540.18111.070313Local1.000000
111.070313 121,540.18 1,874.31Base

1,874.31
0.00
0.00 12,493,535.85

12,493,535.85

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

4,250,000.000 49,022.57110.016000Local1.000000
110.016000 49,022.57 0.00Base

0.00
0.00
0.00 4,675,680.00

4,675,680.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

250,000.000 2,883.68110.016000Local1.000000
110.016000 2,883.68 0.00Base

0.00
0.00
0.00 275,040.00

275,040.00
912810QX9 Total

5,002.81 0.00374,933.04 38,297,801.1834,400,000.000 Local

374,933.04 5,002.81 0.00 38,297,801.18Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QY7 US TREASURY N/B 18 Jul 20162.75%   15 Nov 2042 18 Jul 2016

5,200,000.000 24,092.39109.887000Local1.000000
109.887000 24,092.39 0.00Base

0.00
0.00
0.00 5,714,124.00

5,714,124.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 3,822.35109.887000Local1.000000
109.887000 3,822.35 0.00Base

0.00
0.00
0.00 906,567.75

906,567.75
912810QY7 Total

0.00 0.0027,914.74 6,620,691.756,025,000.000 Local

27,914.74 0.00 0.00 6,620,691.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810QZ4 US TREASURY N/B 18 Jul 20163.125%   15 Feb 2043 18 Jul 2016

5,300,000.000 69,162.09117.727000Local1.000000
117.727000 69,162.09 0.00Base

0.00
0.00
0.00 6,239,531.00

6,239,531.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RA8 TSY INFL IX N/B 18 Jul 20160.625%   15 Feb 2043 18 Jul 2016

14,238,683.500 37,161.4098.620999Local
13,675,000.000

1.000000
98.620999 37,161.40 0.00Base

0.00
0.00
0.00 14,042,332.05

14,042,332.05

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RB6 US TREASURY N/B 18 Jul 20162.875%   15 May 2043 18 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7,450,000.000 36,085.94112.297000Local1.000000
112.297000 36,085.94 0.00Base

0.00
0.00
0.00 8,366,126.50

8,366,126.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

125,000.000 605.47112.297000Local1.000000
112.297000 605.47 0.00Base

0.00
0.00
0.00 140,371.25

140,371.25
912810RB6 Total

0.00 0.0036,691.41 8,506,497.757,575,000.000 Local

36,691.41 0.00 0.00 8,506,497.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RC4 US TREASURY N/B 18 Jul 20163.625%   15 Aug 2043 18 Jul 2016

6,200,000.000 93,851.65128.703000Local1.000000
128.703000 93,851.65 0.00Base

0.00
0.00
0.00 7,979,586.00

7,979,586.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 2,649.04128.703000Local1.000000
128.703000 2,649.04 0.00Base

0.00
0.00
0.00 225,230.25

225,230.25
912810RC4 Total

0.00 0.0096,500.69 8,204,816.256,375,000.000 Local

96,500.69 0.00 0.00 8,204,816.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RD2 US TREASURY N/B 18 Jul 20163.75%   15 Nov 2043 18 Jul 2016

7,450,000.000 47,068.61131.609000Local1.000000
131.609000 47,068.61 0.00Base

0.00
0.00
0.00 9,804,870.50

9,804,870.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RE0 US TREASURY N/B 18 Jul 20163.625%   15 Feb 2044 18 Jul 2016

7,500,000.000 113,530.22128.598000Local1.000000
128.598000 113,530.22 0.00Base

0.00
0.00
0.00 9,644,850.00

9,644,850.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RF7 TSY INFL IX N/B 18 Jul 20161.375%   15 Feb 2044 18 Jul 2016

14,046,276.250 80,650.32116.956999Local
13,675,000.000

1.000000
116.956999 80,650.32 0.00Base

0.00
0.00
0.00 16,428,103.31

16,428,103.31

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RG5 US TREASURY N/B 18 Jul 20163.375%   15 May 2044 18 Jul 2016
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7,550,000.000 42,930.37123.027000Local1.000000
123.027000 42,930.37 0.00Base

0.00
0.00
0.00 9,288,538.50

9,288,538.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RH3 US TREASURY N/B 18 Jul 20163.125%   15 Aug 2044 18 Jul 2016

7,550,000.000 98,523.35117.547000Local1.000000
117.547000 98,523.35 0.00Base

0.00
0.00
0.00 8,874,798.50

8,874,798.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 10,765.80117.547000Local1.000000
117.547000 10,765.80 0.00Base

0.00
0.00
0.00 969,762.75

969,762.75
912810RH3 Total

0.00 0.00109,289.15 9,844,561.258,375,000.000 Local

109,289.15 0.00 0.00 9,844,561.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RJ9 US TREASURY N/B 18 Jul 20163%   15 Nov 2044 18 Jul 2016

7,550,000.000 38,160.33114.816000Local1.000000
114.816000 38,160.33 0.00Base

0.00
0.00
0.00 8,668,608.00

8,668,608.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

300,000.000 1,516.30114.816000Local1.000000
114.816000 1,516.30 0.00Base

0.00
0.00
0.00 344,448.00

344,448.00
912810RJ9 Total

0.00 0.0039,676.63 9,013,056.007,850,000.000 Local

39,676.63 0.00 0.00 9,013,056.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RK6 US TREASURY N/B 18 Jul 20162.5%   15 Feb 2045 18 Jul 2016

7,550,000.000 78,818.68104.008000Local1.000000
104.008000 78,818.68 0.00Base

0.00
0.00
0.00 7,852,604.00

7,852,604.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,375,000.000 14,354.40104.008000Local1.000000
104.008000 14,354.40 0.00Base

0.00
0.00
0.00 1,430,110.00

1,430,110.00
912810RK6 Total

0.00 0.0093,173.08 9,282,714.008,925,000.000 Local

Books Closed Prepared by State StreetPage 3476



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

93,173.08 0.00 0.00 9,282,714.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RL4 TSY INFL IX N/B 18 Jul 20160.75%   15 Feb 2045 18 Jul 2016

13,901,731.500 43,538.39101.692999Local
13,675,000.000

1.000000
101.692999 43,538.39 0.00Base

0.00
0.00
0.00 14,137,087.81

14,137,087.81

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RM2 US TREASURY N/B 18 Jul 20163%   15 May 2045 18 Jul 2016

7,550,000.000 38,160.32114.836000Local1.000000
114.836000 38,160.32 0.00Base

0.00
0.00
0.00 8,670,118.00

8,670,118.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

625,000.000 3,158.97114.836000Local1.000000
114.836000 3,158.97 0.00Base

0.00
0.00
0.00 717,725.00

717,725.00
912810RM2 Total

0.00 0.0041,319.29 9,387,843.008,175,000.000 Local

41,319.29 0.00 0.00 9,387,843.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RN0 US TREASURY N/B 18 Jul 20162.875%   15 Aug 2045 18 Jul 2016

7,550,000.000 90,641.48112.176000Local1.000000
112.176000 90,641.48 0.00Base

0.00
0.00
0.00 8,469,288.00

8,469,288.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

125,000.000 1,500.69112.176000Local1.000000
112.176000 1,500.69 0.00Base

0.00
0.00
0.00 140,220.00

140,220.00
912810RN0 Total

0.00 0.0092,142.17 8,609,508.007,675,000.000 Local

92,142.17 0.00 0.00 8,609,508.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RP5 US TREASURY N/B 18 Jul 20163%   15 Nov 2045 18 Jul 2016

7,550,000.000 38,160.33114.945000Local1.000000
114.945000 38,160.33 0.00Base

0.00
0.00
0.00 8,678,347.50

8,678,347.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RQ3 US TREASURY N/B 18 Jul 20162.5%   15 Feb 2046 18 Jul 2016

7,000,000.000 73,076.93104.148000Local1.000000 0.00 0.00 7,290,360.00

Books Closed Prepared by State StreetPage 3477



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

104.148000 73,076.93 0.00Base 0.00 7,290,360.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 1,826.92104.148000Local1.000000
104.148000 1,826.92 0.00Base

0.00
0.00
0.00 182,259.00

182,259.00
912810RQ3 Total

0.00 0.0074,903.85 7,472,619.007,175,000.000 Local

74,903.85 0.00 0.00 7,472,619.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RR1 TSY INFL IX N/B 18 Jul 20161%   15 Feb 2046 18 Jul 2016

9,042,274.500 37,758.95109.361000Local
8,950,000.000

1.000000
109.361000 37,758.95 0.00Base

0.00
0.00
0.00 9,888,721.82

9,888,721.82

ASSET TRANSFER AT MARKET NON CASH USD/FED912810RS9 US TREASURY N/B 18 Jul 20162.5%   15 May 2046 18 Jul 2016

4,850,000.000 20,427.98104.246000Local1.000000
104.246000 20,427.98 0.00Base

0.00
0.00
0.00 5,055,931.00

5,055,931.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

100,000.000 421.20104.246000Local1.000000
104.246000 421.20 0.00Base

0.00
0.00
0.00 104,246.00

104,246.00
912810RS9 Total

0.00 0.0020,849.18 5,160,177.004,950,000.000 Local

20,849.18 0.00 0.00 5,160,177.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A34 US TREASURY N/B 18 Jul 20161.25%   30 Nov 2018 18 Jul 2016

1,050,000.000 1,685.45101.109000Local1.000000
101.109000 1,685.45 0.00Base

0.00
0.00
0.00 1,061,644.50

1,061,644.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A42 US TREASURY N/B 18 Jul 20162%   30 Nov 2020 18 Jul 2016

850,000.000 2,183.06103.824000Local1.000000
103.824000 2,183.06 0.00Base

0.00
0.00
0.00 882,504.00

882,504.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A75 US TREASURY N/B 18 Jul 20161.5%   31 Dec 2018 18 Jul 2016

1,200,000.000 782.61101.711000Local1.000000 0.00 0.00 1,220,532.00

Books Closed Prepared by State StreetPage 3478



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.711000 782.61 0.00Base 0.00 1,220,532.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 798.91101.711000Local1.000000
101.711000 798.91 0.00Base

0.00
0.00
0.00 1,245,959.75

1,245,959.75
912828A75 Total

0.00 0.001,581.52 2,466,491.752,425,000.000 Local

1,581.52 0.00 0.00 2,466,491.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828A83 US TREASURY N/B 18 Jul 20162.375%   31 Dec 2020 18 Jul 2016

850,000.000 877.72105.481000Local1.000000
105.481000 877.72 0.00Base

0.00
0.00
0.00 896,588.50

896,588.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B25 TSY INFL IX N/B 18 Jul 20160.625%   15 Jan 2024 18 Jul 2016

25,007,775.000 424.72104.424999Local
24,375,000.000

1.000000
104.424999 424.72 0.00Base

0.00
0.00
0.00 26,114,369.04

26,114,369.04

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B33 US TREASURY N/B 18 Jul 20161.5%   31 Jan 2019 18 Jul 2016

1,100,000.000 7,570.05101.738000Local1.000000
101.738000 7,570.05 0.00Base

0.00
0.00
0.00 1,119,118.00

1,119,118.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B58 US TREASURY N/B 18 Jul 20162.125%   31 Jan 2021 18 Jul 2016

900,000.000 8,774.38104.434000Local1.000000
104.434000 8,774.38 0.00Base

0.00
0.00
0.00 939,906.00

939,906.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B66 US TREASURY N/B 18 Jul 20162.75%   15 Feb 2024 18 Jul 2016

1,800,000.000 20,670.33109.328000Local1.000000
109.328000 20,670.33 0.00Base

0.00
0.00
0.00 1,967,904.00

1,967,904.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 2,009.61109.328000Local1.000000
109.328000 2,009.61 0.00Base

0.00
0.00
0.00 191,324.00

191,324.00
912828B66 Total

0.00 0.0022,679.94 2,159,228.001,975,000.000 Local
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

22,679.94 0.00 0.00 2,159,228.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828B90 US TREASURY N/B 18 Jul 20162%   28 Feb 2021 18 Jul 2016

900,000.000 6,750.00103.938000Local1.000000
103.938000 6,750.00 0.00Base

0.00
0.00
0.00 935,442.00

935,442.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 9,187.50103.938000Local1.000000
103.938000 9,187.50 0.00Base

0.00
0.00
0.00 1,273,240.50

1,273,240.50
912828B90 Total

0.00 0.0015,937.50 2,208,682.502,125,000.000 Local

15,937.50 0.00 0.00 2,208,682.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C24 US TREASURY N/B 18 Jul 20161.5%   28 Feb 2019 18 Jul 2016

1,150,000.000 6,468.75101.781000Local1.000000
101.781000 6,468.75 0.00Base

0.00
0.00
0.00 1,170,481.50

1,170,481.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C57 US TREASURY N/B 18 Jul 20162.25%   31 Mar 2021 18 Jul 2016

900,000.000 5,975.41105.121000Local1.000000
105.121000 5,975.41 0.00Base

0.00
0.00
0.00 946,089.00

946,089.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C65 US TREASURY N/B 18 Jul 20161.625%   31 Mar 2019 18 Jul 2016

1,200,000.000 5,754.10102.129000Local1.000000
102.129000 5,754.10 0.00Base

0.00
0.00
0.00 1,225,548.00

1,225,548.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828C99 TSY INFL IX N/B 18 Jul 20160.125%   15 Apr 2019 18 Jul 2016

30,367,654.500 9,541.75101.761999Local
29,725,000.000

1.000000
101.761999 9,541.75 0.00Base

0.00
0.00
0.00 30,902,732.57

30,902,732.57

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D23 US TREASURY N/B 18 Jul 20161.625%   30 Apr 2019 18 Jul 2016

1,100,000.000 3,740.15102.164000Local1.000000
102.164000 3,740.15 0.00Base

0.00
0.00
0.00 1,123,804.00

1,123,804.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D49 US TREASURY N/B 18 Jul 20160.875%   15 Aug 2017 18 Jul 2016
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

950,000.000 3,471.15100.254000Local1.000000
100.254000 3,471.15 0.00Base

0.00
0.00
0.00 952,413.00

952,413.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D56 US TREASURY N/B 18 Jul 20162.375%   15 Aug 2024 18 Jul 2016

2,350,000.000 23,306.32106.680000Local1.000000
106.680000 23,306.32 0.00Base

0.00
0.00
0.00 2,506,980.00

2,506,980.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D72 US TREASURY N/B 18 Jul 20162%   31 Aug 2021 18 Jul 2016

1,050,000.000 7,875.00104.027000Local1.000000
104.027000 7,875.00 0.00Base

0.00
0.00
0.00 1,092,283.50

1,092,283.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 3,750.00104.027000Local1.000000
104.027000 3,750.00 0.00Base

0.00
0.00
0.00 520,135.00

520,135.00
912828D72 Total

0.00 0.0011,625.00 1,612,418.501,550,000.000 Local

11,625.00 0.00 0.00 1,612,418.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D80 US TREASURY N/B 18 Jul 20161.625%   31 Aug 2019 18 Jul 2016

1,250,000.000 7,617.19102.246000Local1.000000
102.246000 7,617.19 0.00Base

0.00
0.00
0.00 1,278,075.00

1,278,075.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,325,000.000 8,074.22102.246000Local1.000000
102.246000 8,074.22 0.00Base

0.00
0.00
0.00 1,354,759.50

1,354,759.50
912828D80 Total

0.00 0.0015,691.41 2,632,834.502,575,000.000 Local

15,691.41 0.00 0.00 2,632,834.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828D98 US TREASURY N/B 18 Jul 20161%   15 Sep 2017 18 Jul 2016

950,000.000 3,175.27100.395000Local1.000000
100.395000 3,175.27 0.00Base

0.00
0.00
0.00 953,752.50

953,752.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F21 US TREASURY N/B 18 Jul 20162.125%   30 Sep 2021 18 Jul 2016
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,050,000.000 6,584.01104.668000Local1.000000
104.668000 6,584.01 0.00Base

0.00
0.00
0.00 1,099,014.00

1,099,014.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F39 US TREASURY N/B 18 Jul 20161.75%   30 Sep 2019 18 Jul 2016

1,250,000.000 6,454.92102.633000Local1.000000
102.633000 6,454.92 0.00Base

0.00
0.00
0.00 1,282,912.50

1,282,912.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F54 US TREASURY N/B 18 Jul 20160.875%   15 Oct 2017 18 Jul 2016

950,000.000 2,089.48100.250000Local1.000000
100.250000 2,089.48 0.00Base

0.00
0.00
0.00 952,375.00

952,375.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F62 US TREASURY N/B 18 Jul 20161.5%   31 Oct 2019 18 Jul 2016

1,250,000.000 3,923.23101.844000Local1.000000
101.844000 3,923.23 0.00Base

0.00
0.00
0.00 1,273,050.00

1,273,050.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828F96 US TREASURY N/B 18 Jul 20162%   31 Oct 2021 18 Jul 2016

1,050,000.000 4,394.02104.023000Local1.000000
104.023000 4,394.02 0.00Base

0.00
0.00
0.00 1,092,241.50

1,092,241.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G20 US TREASURY N/B 18 Jul 20160.875%   15 Nov 2017 18 Jul 2016

950,000.000 1,400.47100.242000Local1.000000
100.242000 1,400.47 0.00Base

0.00
0.00
0.00 952,299.00

952,299.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 1,805.88100.242000Local1.000000
100.242000 1,805.88 0.00Base

0.00
0.00
0.00 1,227,964.50

1,227,964.50
912828G20 Total

0.00 0.003,206.35 2,180,263.502,175,000.000 Local

3,206.35 0.00 0.00 2,180,263.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G38 US TREASURY N/B 18 Jul 20162.25%   15 Nov 2024 18 Jul 2016

2,350,000.000 8,908.29105.723000Local1.000000
105.723000 8,908.29 0.00Base

0.00
0.00
0.00 2,484,490.50

2,484,490.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300,000.000 1,137.23105.723000Local1.000000
105.723000 1,137.23 0.00Base

0.00
0.00
0.00 317,169.00

317,169.00
912828G38 Total

0.00 0.0010,045.52 2,801,659.502,650,000.000 Local

10,045.52 0.00 0.00 2,801,659.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G53 US TREASURY N/B 18 Jul 20161.875%   30 Nov 2021 18 Jul 2016

1,050,000.000 2,528.18103.422000Local1.000000
103.422000 2,528.18 0.00Base

0.00
0.00
0.00 1,085,931.00

1,085,931.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G61 US TREASURY N/B 18 Jul 20161.5%   30 Nov 2019 18 Jul 2016

1,250,000.000 2,407.79101.836000Local1.000000
101.836000 2,407.79 0.00Base

0.00
0.00
0.00 1,272,950.00

1,272,950.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G79 US TREASURY N/B 18 Jul 20161%   15 Dec 2017 18 Jul 2016

900,000.000 762.29100.422000Local1.000000
100.422000 762.29 0.00Base

0.00
0.00
0.00 903,798.00

903,798.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G87 US TREASURY N/B 18 Jul 20162.125%   31 Dec 2021 18 Jul 2016

1,050,000.000 970.11104.688000Local1.000000
104.688000 970.11 0.00Base

0.00
0.00
0.00 1,099,224.00

1,099,224.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828G95 US TREASURY N/B 18 Jul 20161.625%   31 Dec 2019 18 Jul 2016

1,250,000.000 883.15102.246000Local1.000000
102.246000 883.15 0.00Base

0.00
0.00
0.00 1,278,075.00

1,278,075.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 865.49102.246000Local1.000000
102.246000 865.49 0.00Base

0.00
0.00
0.00 1,252,513.50

1,252,513.50
912828G95 Total

0.00 0.001,748.64 2,530,588.502,475,000.000 Local

1,748.64 0.00 0.00 2,530,588.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828GX2 TSY INFL IX N/B 18 Jul 20162.625%   15 Jul 2017 18 Jul 2016

Books Closed Prepared by State StreetPage 3483



NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8,662,725.000 617.93103.648000Local
7,500,000.000

1.000000
103.648000 617.93 0.00Base

0.00
0.00
0.00 8,978,741.21

8,978,741.21

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H37 US TREASURY N/B 18 Jul 20160.875%   15 Jan 2018 18 Jul 2016

850,000.000 20.21100.266000Local1.000000
100.266000 20.21 0.00Base

0.00
0.00
0.00 852,261.00

852,261.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 9.51100.266000Local1.000000
100.266000 9.51 0.00Base

0.00
0.00
0.00 401,064.00

401,064.00
912828H37 Total

0.00 0.0029.72 1,253,325.001,250,000.000 Local

29.72 0.00 0.00 1,253,325.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H45 TSY INFL IX N/B 18 Jul 20160.25%   15 Jan 2025 18 Jul 2016

24,635,568.750 167.36101.348999Local
24,375,000.000

1.000000
101.348999 167.36 0.00Base

0.00
0.00
0.00 24,967,902.57

24,967,902.57

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H52 US TREASURY N/B 18 Jul 20161.25%   31 Jan 2020 18 Jul 2016

1,250,000.000 7,168.61100.941000Local1.000000
100.941000 7,168.61 0.00Base

0.00
0.00
0.00 1,261,762.50

1,261,762.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 2,293.96100.941000Local1.000000
100.941000 2,293.96 0.00Base

0.00
0.00
0.00 403,764.00

403,764.00
912828H52 Total

0.00 0.009,462.57 1,665,526.501,650,000.000 Local

9,462.57 0.00 0.00 1,665,526.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H86 US TREASURY N/B 18 Jul 20161.5%   31 Jan 2022 18 Jul 2016

1,050,000.000 7,225.96101.320000Local1.000000
101.320000 7,225.96 0.00Base

0.00
0.00
0.00 1,063,860.00

1,063,860.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

825,000.000 5,677.54101.320000Local1.000000
101.320000 5,677.54 0.00Base

0.00
0.00
0.00 835,890.00

835,890.00
912828H86 Total

0.00 0.0012,903.50 1,899,750.001,875,000.000 Local

12,903.50 0.00 0.00 1,899,750.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828H94 US TREASURY N/B 18 Jul 20161%   15 Feb 2018 18 Jul 2016

850,000.000 3,549.45100.449000Local1.000000
100.449000 3,549.45 0.00Base

0.00
0.00
0.00 853,816.50

853,816.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 3,445.05100.449000Local1.000000
100.449000 3,445.05 0.00Base

0.00
0.00
0.00 828,704.25

828,704.25
912828H94 Total

0.00 0.006,994.50 1,682,520.751,675,000.000 Local

6,994.50 0.00 0.00 1,682,520.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HA1 US TREASURY N/B 18 Jul 20164.75%   15 Aug 2017 18 Jul 2016

550,000.000 10,909.34104.371000Local1.000000
104.371000 10,909.34 0.00Base

0.00
0.00
0.00 574,040.50

574,040.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HH6 US TREASURY N/B 18 Jul 20164.25%   15 Nov 2017 18 Jul 2016

600,000.000 4,296.20104.731000Local1.000000
104.731000 4,296.20 0.00Base

0.00
0.00
0.00 628,386.00

628,386.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HN3 TSY INFL IX N/B 18 Jul 20161.625%   15 Jan 2018 18 Jul 2016

11,141,130.000 491.97103.431999Local
9,750,000.000

1.000000
103.431999 491.97 0.00Base

0.00
0.00
0.00 11,523,493.58

11,523,493.58

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HR4 US TREASURY N/B 18 Jul 20163.5%   15 Feb 2018 18 Jul 2016

800,000.000 11,692.31104.356000Local1.000000
104.356000 11,692.31 0.00Base

0.00
0.00
0.00 834,848.00

834,848.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828HZ6 US TREASURY N/B 18 Jul 20163.875%   15 May 2018 18 Jul 2016
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

450,000.000 2,937.84105.813000Local1.000000
105.813000 2,937.84 0.00Base

0.00
0.00
0.00 476,158.50

476,158.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J27 US TREASURY N/B 18 Jul 20162%   15 Feb 2025 18 Jul 2016

2,350,000.000 19,626.37103.719000Local1.000000
103.719000 19,626.37 0.00Base

0.00
0.00
0.00 2,437,396.50

2,437,396.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,025,000.000 8,560.44103.719000Local1.000000
103.719000 8,560.44 0.00Base

0.00
0.00
0.00 1,063,119.75

1,063,119.75
912828J27 Total

0.00 0.0028,186.81 3,500,516.253,375,000.000 Local

28,186.81 0.00 0.00 3,500,516.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J43 US TREASURY N/B 18 Jul 20161.75%   28 Feb 2022 18 Jul 2016

1,050,000.000 6,890.62102.633000Local1.000000
102.633000 6,890.62 0.00Base

0.00
0.00
0.00 1,077,646.50

1,077,646.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 3,281.25102.633000Local1.000000
102.633000 3,281.25 0.00Base

0.00
0.00
0.00 513,165.00

513,165.00
912828J43 Total

0.00 0.0010,171.87 1,590,811.501,550,000.000 Local

10,171.87 0.00 0.00 1,590,811.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J50 US TREASURY N/B 18 Jul 20161.375%   29 Feb 2020 18 Jul 2016

1,250,000.000 6,445.31101.356000Local1.000000
101.356000 6,445.31 0.00Base

0.00
0.00
0.00 1,266,950.00

1,266,950.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 4,253.91101.356000Local1.000000
101.356000 4,253.91 0.00Base

0.00
0.00
0.00 836,187.00

836,187.00
912828J50 Total

0.00 0.0010,699.22 2,103,137.002,075,000.000 Local
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,699.22 0.00 0.00 2,103,137.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J68 US TREASURY N/B 18 Jul 20161%   15 Mar 2018 18 Jul 2016

850,000.000 2,841.03100.457000Local1.000000
100.457000 2,841.03 0.00Base

0.00
0.00
0.00 853,884.50

853,884.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J76 US TREASURY N/B 18 Jul 20161.75%   31 Mar 2022 18 Jul 2016

1,050,000.000 5,422.13102.586000Local1.000000
102.586000 5,422.13 0.00Base

0.00
0.00
0.00 1,077,153.00

1,077,153.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 2,065.57102.586000Local1.000000
102.586000 2,065.57 0.00Base

0.00
0.00
0.00 410,344.00

410,344.00
912828J76 Total

0.00 0.007,487.70 1,487,497.001,450,000.000 Local

7,487.70 0.00 0.00 1,487,497.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828J84 US TREASURY N/B 18 Jul 20161.375%   31 Mar 2020 18 Jul 2016

1,250,000.000 5,071.72101.344000Local1.000000
101.344000 5,071.72 0.00Base

0.00
0.00
0.00 1,266,800.00

1,266,800.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JE1 TSY INFL IX N/B 18 Jul 20161.375%   15 Jul 2018 18 Jul 2016

9,880,068.000 369.16104.465000Local
8,900,000.000

1.000000
104.465000 369.16 0.00Base

0.00
0.00
0.00 10,321,213.04

10,321,213.04

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JH4 US TREASURY N/B 18 Jul 20164%   15 Aug 2018 18 Jul 2016

500,000.000 8,351.65106.895000Local1.000000
106.895000 8,351.65 0.00Base

0.00
0.00
0.00 534,475.00

534,475.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 6,681.32106.895000Local1.000000
106.895000 6,681.32 0.00Base

0.00
0.00
0.00 427,580.00

427,580.00
912828JH4 Total

0.00 0.0015,032.97 962,055.00900,000.000 Local
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15,032.97 0.00 0.00 962,055.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JR2 US TREASURY N/B 18 Jul 20163.75%   15 Nov 2018 18 Jul 2016

950,000.000 6,002.04106.887000Local1.000000
106.887000 6,002.04 0.00Base

0.00
0.00
0.00 1,015,426.50

1,015,426.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828JX9 TSY INFL IX N/B 18 Jul 20162.125%   15 Jan 2019 18 Jul 2016

9,783,949.500 564.97106.845999Local
8,775,000.000

1.000000
106.845999 564.97 0.00Base

0.00
0.00
0.00 10,453,758.68

10,453,758.68

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K25 US TREASURY N/B 18 Jul 20160.75%   15 Apr 2018 18 Jul 2016

850,000.000 1,602.46100.043000Local1.000000
100.043000 1,602.46 0.00Base

0.00
0.00
0.00 850,365.50

850,365.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 612.70100.043000Local1.000000
100.043000 612.70 0.00Base

0.00
0.00
0.00 325,139.75

325,139.75
912828K25 Total

0.00 0.002,215.16 1,175,505.251,175,000.000 Local

2,215.16 0.00 0.00 1,175,505.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K33 TSY INFL IX N/B 18 Jul 20160.125%   15 Apr 2020 18 Jul 2016

30,411,342.500 9,555.48101.915000Local
29,750,000.000

1.000000
101.915000 9,555.48 0.00Base

0.00
0.00
0.00 30,993,719.71

30,993,719.71

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K58 US TREASURY N/B 18 Jul 20161.375%   30 Apr 2020 18 Jul 2016

1,250,000.000 3,596.30101.344000Local1.000000
101.344000 3,596.30 0.00Base

0.00
0.00
0.00 1,266,800.00

1,266,800.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

575,000.000 1,654.30101.344000Local1.000000
101.344000 1,654.30 0.00Base

0.00
0.00
0.00 582,728.00

582,728.00
912828K58 Total

0.00 0.005,250.60 1,849,528.001,825,000.000 Local
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,250.60 0.00 0.00 1,849,528.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K74 US TREASURY N/B 18 Jul 20162%   15 Aug 2025 18 Jul 2016

2,350,000.000 19,626.38103.652000Local1.000000
103.652000 19,626.38 0.00Base

0.00
0.00
0.00 2,435,822.00

2,435,822.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 6,890.11103.652000Local1.000000
103.652000 6,890.11 0.00Base

0.00
0.00
0.00 855,129.00

855,129.00
912828K74 Total

0.00 0.0026,516.49 3,290,951.003,175,000.000 Local

26,516.49 0.00 0.00 3,290,951.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828K82 US TREASURY N/B 18 Jul 20161%   15 Aug 2018 18 Jul 2016

850,000.000 3,549.45100.535000Local1.000000
100.535000 3,549.45 0.00Base

0.00
0.00
0.00 854,547.50

854,547.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 2,087.91100.535000Local1.000000
100.535000 2,087.91 0.00Base

0.00
0.00
0.00 502,675.00

502,675.00
912828K82 Total

0.00 0.005,637.36 1,357,222.501,350,000.000 Local

5,637.36 0.00 0.00 1,357,222.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828KD1 US TREASURY N/B 18 Jul 20162.75%   15 Feb 2019 18 Jul 2016

900,000.000 10,335.16105.000000Local1.000000
105.000000 10,335.16 0.00Base

0.00
0.00
0.00 945,000.00

945,000.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828KQ2 US TREASURY N/B 18 Jul 20163.125%   15 May 2019 18 Jul 2016

1,150,000.000 6,054.69106.426000Local1.000000
106.426000 6,054.69 0.00Base

0.00
0.00
0.00 1,223,899.00

1,223,899.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L24 US TREASURY N/B 18 Jul 20161.875%   31 Aug 2022 18 Jul 2016

1,050,000.000 7,382.81103.137000Local1.000000 0.00 0.00 1,082,938.50
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

103.137000 7,382.81 0.00Base 0.00 1,082,938.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

250,000.000 1,757.81103.137000Local1.000000
103.137000 1,757.81 0.00Base

0.00
0.00
0.00 257,842.50

257,842.50
912828L24 Total

0.00 0.009,140.62 1,340,781.001,300,000.000 Local

9,140.62 0.00 0.00 1,340,781.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L32 US TREASURY N/B 18 Jul 20161.375%   31 Aug 2020 18 Jul 2016

1,250,000.000 6,445.32101.242000Local1.000000
101.242000 6,445.32 0.00Base

0.00
0.00
0.00 1,265,525.00

1,265,525.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 1,675.78101.242000Local1.000000
101.242000 1,675.78 0.00Base

0.00
0.00
0.00 329,036.50

329,036.50
912828L32 Total

0.00 0.008,121.10 1,594,561.501,575,000.000 Local

8,121.10 0.00 0.00 1,594,561.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L40 US TREASURY N/B 18 Jul 20161%   15 Sep 2018 18 Jul 2016

850,000.000 2,841.03100.508000Local1.000000
100.508000 2,841.03 0.00Base

0.00
0.00
0.00 854,318.00

854,318.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 584.92100.508000Local1.000000
100.508000 584.92 0.00Base

0.00
0.00
0.00 175,889.00

175,889.00
912828L40 Total

0.00 0.003,425.95 1,030,207.001,025,000.000 Local

3,425.95 0.00 0.00 1,030,207.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L57 US TREASURY N/B 18 Jul 20161.75%   30 Sep 2022 18 Jul 2016

1,050,000.000 5,422.13102.359000Local1.000000
102.359000 5,422.13 0.00Base

0.00
0.00
0.00 1,074,769.50

1,074,769.50
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NHJP
September 30, 2016

FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L65 US TREASURY N/B 18 Jul 20161.375%   30 Sep 2020 18 Jul 2016

1,250,000.000 5,071.72101.211000Local1.000000
101.211000 5,071.72 0.00Base

0.00
0.00
0.00 1,265,137.50

1,265,137.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

900,000.000 3,651.64101.211000Local1.000000
101.211000 3,651.64 0.00Base

0.00
0.00
0.00 910,899.00

910,899.00
912828L65 Total

0.00 0.008,723.36 2,176,036.502,150,000.000 Local

8,723.36 0.00 0.00 2,176,036.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L81 US TREASURY N/B 18 Jul 20160.875%   15 Oct 2018 18 Jul 2016

850,000.000 1,869.54100.242000Local1.000000
100.242000 1,869.54 0.00Base

0.00
0.00
0.00 852,057.00

852,057.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 1,814.55100.242000Local1.000000
100.242000 1,814.55 0.00Base

0.00
0.00
0.00 826,996.50

826,996.50
912828L81 Total

0.00 0.003,684.09 1,679,053.501,675,000.000 Local

3,684.09 0.00 0.00 1,679,053.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828L99 US TREASURY N/B 18 Jul 20161.375%   31 Oct 2020 18 Jul 2016

1,250,000.000 3,596.30101.184000Local1.000000
101.184000 3,596.30 0.00Base

0.00
0.00
0.00 1,264,800.00

1,264,800.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,800,000.000 5,178.67101.184000Local1.000000
101.184000 5,178.67 0.00Base

0.00
0.00
0.00 1,821,312.00

1,821,312.00
912828L99 Total

0.00 0.008,774.97 3,086,112.003,050,000.000 Local

8,774.97 0.00 0.00 3,086,112.00Base
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828LA6 TSY INFL IX N/B 18 Jul 20161.875%   15 Jul 2019 18 Jul 2016

10,118,378.750 515.54107.754000Local
9,025,000.000

1.000000
107.754000 515.54 0.00Base

0.00
0.00
0.00 10,902,957.84

10,902,957.84

ASSET TRANSFER AT MARKET NON CASH USD/FED912828LJ7 US TREASURY N/B 18 Jul 20163.625%   15 Aug 2019 18 Jul 2016

1,000,000.000 15,137.36108.328000Local1.000000
108.328000 15,137.36 0.00Base

0.00
0.00
0.00 1,083,280.00

1,083,280.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828LY4 US TREASURY N/B 18 Jul 20163.375%   15 Nov 2019 18 Jul 2016

1,300,000.000 7,391.98108.027000Local1.000000
108.027000 7,391.98 0.00Base

0.00
0.00
0.00 1,404,351.00

1,404,351.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M49 US TREASURY N/B 18 Jul 20161.875%   31 Oct 2022 18 Jul 2016

1,050,000.000 4,119.40103.086000Local1.000000
103.086000 4,119.40 0.00Base

0.00
0.00
0.00 1,082,403.00

1,082,403.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M56 US TREASURY N/B 18 Jul 20162.25%   15 Nov 2025 18 Jul 2016

2,350,000.000 8,908.29105.777000Local1.000000
105.777000 8,908.29 0.00Base

0.00
0.00
0.00 2,485,759.50

2,485,759.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

650,000.000 2,463.99105.777000Local1.000000
105.777000 2,463.99 0.00Base

0.00
0.00
0.00 687,550.50

687,550.50
912828M56 Total

0.00 0.0011,372.28 3,173,310.003,000,000.000 Local

11,372.28 0.00 0.00 3,173,310.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M64 US TREASURY N/B 18 Jul 20161.25%   15 Nov 2018 18 Jul 2016

850,000.000 1,790.08101.086000Local1.000000
101.086000 1,790.08 0.00Base

0.00
0.00
0.00 859,231.00

859,231.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M72 US TREASURY N/B 18 Jul 20160.875%   30 Nov 2017 18 Jul 2016

950,000.000 1,067.45100.254000Local1.000000
100.254000 1,067.45 0.00Base

0.00
0.00
0.00 952,413.00

952,413.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M80 US TREASURY N/B 18 Jul 20162%   30 Nov 2022 18 Jul 2016

1,050,000.000 2,696.72103.809000Local1.000000
103.809000 2,696.72 0.00Base

0.00
0.00
0.00 1,089,994.50

1,089,994.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828M98 US TREASURY N/B 18 Jul 20161.625%   30 Nov 2020 18 Jul 2016

1,250,000.000 2,608.44102.250000Local1.000000
102.250000 2,608.44 0.00Base

0.00
0.00
0.00 1,278,125.00

1,278,125.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828MF4 TSY INFL IX N/B 18 Jul 20161.375%   15 Jan 2020 18 Jul 2016

12,481,537.750 466.36106.356999Local
11,275,000.000

1.000000
106.356999 466.36 0.00Base

0.00
0.00
0.00 13,274,989.10

13,274,989.10

ASSET TRANSFER AT MARKET NON CASH USD/FED912828MP2 US TREASURY N/B 18 Jul 20163.625%   15 Feb 2020 18 Jul 2016

1,600,000.000 24,219.78109.375000Local1.000000
109.375000 24,219.78 0.00Base

0.00
0.00
0.00 1,750,000.00

1,750,000.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N22 US TREASURY N/B 18 Jul 20161.25%   15 Dec 2018 18 Jul 2016

850,000.000 899.93101.106000Local1.000000
101.106000 899.93 0.00Base

0.00
0.00
0.00 859,401.00

859,401.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 1,296.96101.106000Local1.000000
101.106000 1,296.96 0.00Base

0.00
0.00
0.00 1,238,548.50

1,238,548.50
912828N22 Total

0.00 0.002,196.89 2,097,949.502,075,000.000 Local

2,196.89 0.00 0.00 2,097,949.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N30 US TREASURY N/B 18 Jul 20162.125%   31 Dec 2022 18 Jul 2016

1,050,000.000 970.11104.582000Local1.000000
104.582000 970.11 0.00Base

0.00
0.00
0.00 1,098,111.00

1,098,111.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,075,000.000 993.21104.582000Local1.000000
104.582000 993.21 0.00Base

0.00
0.00
0.00 1,124,256.50

1,124,256.50
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

912828N30 Total

0.00 0.001,963.32 2,222,367.502,125,000.000 Local

1,963.32 0.00 0.00 2,222,367.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N48 US TREASURY N/B 18 Jul 20161.75%   31 Dec 2020 18 Jul 2016

1,250,000.000 951.09102.773000Local1.000000
102.773000 951.09 0.00Base

0.00
0.00
0.00 1,284,662.50

1,284,662.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N55 US TREASURY N/B 18 Jul 20161%   31 Dec 2017 18 Jul 2016

950,000.000 413.04100.441000Local1.000000
100.441000 413.04 0.00Base

0.00
0.00
0.00 954,189.50

954,189.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N63 US TREASURY N/B 18 Jul 20161.125%   15 Jan 2019 18 Jul 2016

850,000.000 25.98100.789000Local1.000000
100.789000 25.98 0.00Base

0.00
0.00
0.00 856,706.50

856,706.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 9.94100.789000Local1.000000
100.789000 9.94 0.00Base

0.00
0.00
0.00 327,564.25

327,564.25
912828N63 Total

0.00 0.0035.92 1,184,270.751,175,000.000 Local

35.92 0.00 0.00 1,184,270.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N71 TSY INFL IX N/B 18 Jul 20160.625%   15 Jan 2026 18 Jul 2016

25,413,430.750 431.61105.075999Local
25,225,000.000

1.000000
105.075999 431.61 0.00Base

0.00
0.00
0.00 26,703,416.49

26,703,416.49

ASSET TRANSFER AT MARKET NON CASH USD/FED912828N89 US TREASURY N/B 18 Jul 20161.375%   31 Jan 2021 18 Jul 2016

1,250,000.000 7,885.48101.121000Local1.000000
101.121000 7,885.48 0.00Base

0.00
0.00
0.00 1,264,012.50

1,264,012.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 5,204.41101.121000Local1.000000
101.121000 5,204.41 0.00Base

0.00
0.00
0.00 834,248.25

834,248.25
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

912828N89 Total

0.00 0.0013,089.89 2,098,260.752,075,000.000 Local

13,089.89 0.00 0.00 2,098,260.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828ND8 US TREASURY N/B 18 Jul 20163.5%   15 May 2020 18 Jul 2016

1,150,000.000 6,781.25109.270000Local1.000000
109.270000 6,781.25 0.00Base

0.00
0.00
0.00 1,256,605.00

1,256,605.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NM8 TSY INFL IX N/B 18 Jul 20161.25%   15 Jul 2020 18 Jul 2016

19,250,000.000 653.87107.039000Local
19,250,000.000

1.000000
107.039000 653.87 0.00Base

0.00
0.00
0.00 20,605,007.50

20,605,007.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NR7 US TREASURY N/B 18 Jul 20162.375%   31 Jul 2017 18 Jul 2016

800,000.000 8,717.03101.781000Local1.000000
101.781000 8,717.03 0.00Base

0.00
0.00
0.00 814,248.00

814,248.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NT3 US TREASURY N/B 18 Jul 20162.625%   15 Aug 2020 18 Jul 2016

1,250,000.000 13,701.93106.234000Local1.000000
106.234000 13,701.93 0.00Base

0.00
0.00
0.00 1,327,925.00

1,327,925.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

250,000.000 2,740.39106.234000Local1.000000
106.234000 2,740.39 0.00Base

0.00
0.00
0.00 265,585.00

265,585.00
912828NT3 Total

0.00 0.0016,442.32 1,593,510.001,500,000.000 Local

16,442.32 0.00 0.00 1,593,510.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828NW6 US TREASURY N/B 18 Jul 20161.875%   31 Aug 2017 18 Jul 2016

950,000.000 6,679.69101.363000Local1.000000
101.363000 6,679.69 0.00Base

0.00
0.00
0.00 962,948.50

962,948.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P20 US TREASURY N/B 18 Jul 20160.75%   31 Jan 2018 18 Jul 2016

950,000.000 3,268.89100.066000Local1.000000
100.066000 3,268.89 0.00Base

0.00
0.00
0.00 950,627.00

950,627.00
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 1,118.30100.066000Local1.000000
100.066000 1,118.30 0.00Base

0.00
0.00
0.00 325,214.50

325,214.50
912828P20 Total

0.00 0.004,387.19 1,275,841.501,275,000.000 Local

4,387.19 0.00 0.00 1,275,841.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P38 US TREASURY N/B 18 Jul 20161.75%   31 Jan 2023 18 Jul 2016

1,050,000.000 8,430.29102.246000Local1.000000
102.246000 8,430.29 0.00Base

0.00
0.00
0.00 1,073,583.00

1,073,583.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,325,000.000 10,638.22102.246000Local1.000000
102.246000 10,638.22 0.00Base

0.00
0.00
0.00 1,354,759.50

1,354,759.50
912828P38 Total

0.00 0.0019,068.51 2,428,342.502,375,000.000 Local

19,068.51 0.00 0.00 2,428,342.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P46 US TREASURY N/B 18 Jul 20161.625%   15 Feb 2026 18 Jul 2016

2,250,000.000 15,267.86100.266000Local1.000000
100.266000 15,267.86 0.00Base

0.00
0.00
0.00 2,255,985.00

2,255,985.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

625,000.000 4,241.07100.266000Local1.000000
100.266000 4,241.07 0.00Base

0.00
0.00
0.00 626,662.50

626,662.50
912828P46 Total

0.00 0.0019,508.93 2,882,647.502,875,000.000 Local

19,508.93 0.00 0.00 2,882,647.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P53 US TREASURY N/B 18 Jul 20160.75%   15 Feb 2019 18 Jul 2016

850,000.000 2,662.0999.859000Local1.000000
99.859000 2,662.09 0.00Base

0.00
0.00
0.00 848,801.50

848,801.50
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P79 US TREASURY N/B 18 Jul 20161.5%   28 Feb 2023 18 Jul 2016

1,000,000.000 5,625.00100.672000Local1.000000
100.672000 5,625.00 0.00Base

0.00
0.00
0.00 1,006,720.00

1,006,720.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P87 US TREASURY N/B 18 Jul 20161.125%   28 Feb 2021 18 Jul 2016

1,200,000.000 5,062.50100.023000Local1.000000
100.023000 5,062.50 0.00Base

0.00
0.00
0.00 1,200,276.00

1,200,276.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828P95 US TREASURY N/B 18 Jul 20161%   15 Mar 2019 18 Jul 2016

850,000.000 2,841.03100.481000Local1.000000
100.481000 2,841.03 0.00Base

0.00
0.00
0.00 854,088.50

854,088.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PA2 US TREASURY N/B 18 Jul 20161.875%   30 Sep 2017 18 Jul 2016

850,000.000 4,702.87101.445000Local1.000000
101.445000 4,702.87 0.00Base

0.00
0.00
0.00 862,282.50

862,282.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 6,777.66101.445000Local1.000000
101.445000 6,777.66 0.00Base

0.00
0.00
0.00 1,242,701.25

1,242,701.25
912828PA2 Total

0.00 0.0011,480.53 2,104,983.752,075,000.000 Local

11,480.53 0.00 0.00 2,104,983.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PC8 US TREASURY N/B 18 Jul 20162.625%   15 Nov 2020 18 Jul 2016

1,950,000.000 8,623.98106.449000Local1.000000
106.449000 8,623.98 0.00Base

0.00
0.00
0.00 2,075,755.50

2,075,755.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 1,769.02106.449000Local1.000000
106.449000 1,769.02 0.00Base

0.00
0.00
0.00 425,796.00

425,796.00
912828PC8 Total

0.00 0.0010,393.00 2,501,551.502,350,000.000 Local

10,393.00 0.00 0.00 2,501,551.50Base
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PF1 US TREASURY N/B 18 Jul 20161.875%   31 Oct 2017 18 Jul 2016

950,000.000 3,727.07101.535000Local1.000000
101.535000 3,727.07 0.00Base

0.00
0.00
0.00 964,582.50

964,582.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 3,236.67101.535000Local1.000000
101.535000 3,236.67 0.00Base

0.00
0.00
0.00 837,663.75

837,663.75
912828PF1 Total

0.00 0.006,963.74 1,802,246.251,775,000.000 Local

6,963.74 0.00 0.00 1,802,246.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PK0 US TREASURY N/B 18 Jul 20162.25%   30 Nov 2017 18 Jul 2016

800,000.000 2,311.47102.121000Local1.000000
102.121000 2,311.47 0.00Base

0.00
0.00
0.00 816,968.00

816,968.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PN4 US TREASURY N/B 18 Jul 20162.75%   31 Dec 2017 18 Jul 2016

600,000.000 717.39102.938000Local1.000000
102.938000 717.39 0.00Base

0.00
0.00
0.00 617,628.00

617,628.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PP9 TSY INFL IX N/B 18 Jul 20161.125%   15 Jan 2021 18 Jul 2016

23,856,394.000 729.31106.512999Local
21,800,000.000

1.000000
106.512999 729.31 0.00Base

0.00
0.00
0.00 25,410,160.94

25,410,160.94

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PT1 US TREASURY N/B 18 Jul 20162.625%   31 Jan 2018 18 Jul 2016

550,000.000 6,623.80102.926000Local1.000000
102.926000 6,623.80 0.00Base

0.00
0.00
0.00 566,093.00

566,093.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PX2 US TREASURY N/B 18 Jul 20163.625%   15 Feb 2021 18 Jul 2016

1,650,000.000 24,976.65111.172000Local1.000000
111.172000 24,976.65 0.00Base

0.00
0.00
0.00 1,834,338.00

1,834,338.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828PY0 US TREASURY N/B 18 Jul 20162.75%   28 Feb 2018 18 Jul 2016

450,000.000 4,640.62103.270000Local1.000000
103.270000 4,640.62 0.00Base

0.00
0.00
0.00 464,715.00

464,715.00
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q29 US TREASURY N/B 18 Jul 20161.5%   31 Mar 2023 18 Jul 2016

1,000,000.000 4,385.25100.609000Local1.000000
100.609000 4,385.25 0.00Base

0.00
0.00
0.00 1,006,090.00

1,006,090.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q37 US TREASURY N/B 18 Jul 20161.25%   31 Mar 2021 18 Jul 2016

1,200,000.000 4,385.25100.520000Local1.000000
100.520000 4,385.25 0.00Base

0.00
0.00
0.00 1,206,240.00

1,206,240.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

325,000.000 1,187.67100.520000Local1.000000
100.520000 1,187.67 0.00Base

0.00
0.00
0.00 326,690.00

326,690.00
912828Q37 Total

0.00 0.005,572.92 1,532,930.001,525,000.000 Local

5,572.92 0.00 0.00 1,532,930.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q45 US TREASURY N/B 18 Jul 20160.875%   31 Mar 2018 18 Jul 2016

950,000.000 2,430.16100.254000Local1.000000
100.254000 2,430.16 0.00Base

0.00
0.00
0.00 952,413.00

952,413.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q52 US TREASURY N/B 18 Jul 20160.875%   15 Apr 2019 18 Jul 2016

850,000.000 1,869.54100.109000Local1.000000
100.109000 1,869.54 0.00Base

0.00
0.00
0.00 850,926.50

850,926.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

250,000.000 549.86100.109000Local1.000000
100.109000 549.86 0.00Base

0.00
0.00
0.00 250,272.50

250,272.50
912828Q52 Total

0.00 0.002,419.40 1,101,199.001,100,000.000 Local

2,419.40 0.00 0.00 1,101,199.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q60 TSY INFL IX N/B 18 Jul 20160.125%   15 Apr 2021 18 Jul 2016

9,595,380.000 3,014.94102.042999Local
9,500,000.000

1.000000
102.042999 3,014.94 0.00Base

0.00
0.00
0.00 9,791,413.61

9,791,413.61
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q78 US TREASURY N/B 18 Jul 20161.375%   30 Apr 2021 18 Jul 2016

1,200,000.000 3,452.45101.066000Local1.000000
101.066000 3,452.45 0.00Base

0.00
0.00
0.00 1,212,792.00

1,212,792.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

875,000.000 2,517.41101.066000Local1.000000
101.066000 2,517.41 0.00Base

0.00
0.00
0.00 884,327.50

884,327.50
912828Q78 Total

0.00 0.005,969.86 2,097,119.502,075,000.000 Local

5,969.86 0.00 0.00 2,097,119.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828Q94 US TREASURY N/B 18 Jul 20160.75%   30 Apr 2018 18 Jul 2016

950,000.000 1,490.83100.051000Local1.000000
100.051000 1,490.83 0.00Base

0.00
0.00
0.00 950,484.50

950,484.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QB9 US TREASURY N/B 18 Jul 20162.875%   31 Mar 2018 18 Jul 2016

550,000.000 4,665.98103.648000Local1.000000
103.648000 4,665.98 0.00Base

0.00
0.00
0.00 570,064.00

570,064.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QG8 US TREASURY N/B 18 Jul 20162.625%   30 Apr 2018 18 Jul 2016

400,000.000 2,197.01103.367000Local1.000000
103.367000 2,197.01 0.00Base

0.00
0.00
0.00 413,468.00

413,468.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QN3 US TREASURY N/B 18 Jul 20163.125%   15 May 2021 18 Jul 2016

1,050,000.000 5,528.19109.258000Local1.000000
109.258000 5,528.19 0.00Base

0.00
0.00
0.00 1,147,209.00

1,147,209.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QQ6 US TREASURY N/B 18 Jul 20162.375%   31 May 2018 18 Jul 2016

400,000.000 1,219.95103.078000Local1.000000
103.078000 1,219.95 0.00Base

0.00
0.00
0.00 412,312.00

412,312.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QT0 US TREASURY N/B 18 Jul 20162.375%   30 Jun 2018 18 Jul 2016

500,000.000 516.30103.184000Local1.000000
103.184000 516.30 0.00Base

0.00
0.00
0.00 515,920.00

515,920.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QV5 TSY INFL IX N/B 18 Jul 20160.625%   15 Jul 2021 18 Jul 2016

22,623,369.000 384.23104.813999Local
21,300,000.000

1.000000
104.813999 384.23 0.00Base

0.00
0.00
0.00 23,712,457.98

23,712,457.98

ASSET TRANSFER AT MARKET NON CASH USD/FED912828QY9 US TREASURY N/B 18 Jul 20162.25%   31 Jul 2018 18 Jul 2016

350,000.000 3,612.98103.063000Local1.000000
103.063000 3,612.98 0.00Base

0.00
0.00
0.00 360,720.50

360,720.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R28 US TREASURY N/B 18 Jul 20161.625%   30 Apr 2023 18 Jul 2016

1,000,000.000 3,400.14101.387000Local1.000000
101.387000 3,400.14 0.00Base

0.00
0.00
0.00 1,013,870.00

1,013,870.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R36 US TREASURY N/B 18 Jul 20161.625%   15 May 2026 18 Jul 2016

1,550,000.000 4,243.54100.277000Local1.000000
100.277000 4,243.54 0.00Base

0.00
0.00
0.00 1,554,293.50

1,554,293.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 1,368.89100.277000Local1.000000
100.277000 1,368.89 0.00Base

0.00
0.00
0.00 501,385.00

501,385.00
912828R36 Total

0.00 0.005,612.43 2,055,678.502,050,000.000 Local

5,612.43 0.00 0.00 2,055,678.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R44 US TREASURY N/B 18 Jul 20160.875%   15 May 2019 18 Jul 2016

850,000.000 1,253.06100.090000Local1.000000
100.090000 1,253.06 0.00Base

0.00
0.00
0.00 850,765.00

850,765.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R51 US TREASURY N/B 18 Jul 20160.875%   31 May 2018 18 Jul 2016

950,000.000 1,044.74100.285000Local1.000000
100.285000 1,044.74 0.00Base

0.00
0.00
0.00 952,707.50

952,707.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R69 US TREASURY N/B 18 Jul 20161.625%   31 May 2023 18 Jul 2016

1,000,000.000 2,042.35101.375000Local1.000000 0.00 0.00 1,013,750.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.375000 2,042.35 0.00Base 0.00 1,013,750.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 357.41101.375000Local1.000000
101.375000 357.41 0.00Base

0.00
0.00
0.00 177,406.25

177,406.25
912828R69 Total

0.00 0.002,399.76 1,191,156.251,175,000.000 Local

2,399.76 0.00 0.00 1,191,156.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R77 US TREASURY N/B 18 Jul 20161.375%   31 May 2021 18 Jul 2016

1,200,000.000 2,073.77101.109000Local1.000000
101.109000 2,073.77 0.00Base

0.00
0.00
0.00 1,213,308.00

1,213,308.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

450,000.000 777.66101.109000Local1.000000
101.109000 777.66 0.00Base

0.00
0.00
0.00 454,990.50

454,990.50
912828R77 Total

0.00 0.002,851.43 1,668,298.501,650,000.000 Local

2,851.43 0.00 0.00 1,668,298.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R85 US TREASURY N/B 18 Jul 20160.875%   15 Jun 2019 18 Jul 2016

850,000.000 629.95100.039000Local1.000000
100.039000 629.95 0.00Base

0.00
0.00
0.00 850,331.50

850,331.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828R93 US TREASURY N/B 18 Jul 20160.625%   30 Jun 2018 18 Jul 2016

950,000.000 258.1599.840000Local1.000000
99.840000 258.15 0.00Base

0.00
0.00
0.00 948,480.00

948,480.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RC6 US TREASURY N/B 18 Jul 20162.125%   15 Aug 2021 18 Jul 2016

1,450,000.000 12,866.76104.688000Local1.000000
104.688000 12,866.76 0.00Base

0.00
0.00
0.00 1,517,976.00

1,517,976.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RE2 US TREASURY N/B 18 Jul 20161.5%   31 Aug 2018 18 Jul 2016

1,650,000.000 9,281.25101.574000Local1.000000 0.00 0.00 1,675,971.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.574000 9,281.25 0.00Base 0.00 1,675,971.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RH5 US TREASURY N/B 18 Jul 20161.375%   30 Sep 2018 18 Jul 2016

1,700,000.000 6,897.54101.324000Local1.000000
101.324000 6,897.54 0.00Base

0.00
0.00
0.00 1,722,508.00

1,722,508.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 710.04101.324000Local1.000000
101.324000 710.04 0.00Base

0.00
0.00
0.00 177,317.00

177,317.00
912828RH5 Total

0.00 0.007,607.58 1,899,825.001,875,000.000 Local

7,607.58 0.00 0.00 1,899,825.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RP7 US TREASURY N/B 18 Jul 20161.75%   31 Oct 2018 18 Jul 2016

450,000.000 1,647.76102.215000Local1.000000
102.215000 1,647.76 0.00Base

0.00
0.00
0.00 459,967.50

459,967.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 3,020.89102.215000Local1.000000
102.215000 3,020.89 0.00Base

0.00
0.00
0.00 843,273.75

843,273.75
912828RP7 Total

0.00 0.004,668.65 1,303,241.251,275,000.000 Local

4,668.65 0.00 0.00 1,303,241.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RR3 US TREASURY N/B 18 Jul 20162%   15 Nov 2021 18 Jul 2016

1,450,000.000 4,885.87104.106000Local1.000000
104.106000 4,885.87 0.00Base

0.00
0.00
0.00 1,509,537.00

1,509,537.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 2,779.89104.106000Local1.000000
104.106000 2,779.89 0.00Base

0.00
0.00
0.00 858,874.50

858,874.50
912828RR3 Total

0.00 0.007,665.76 2,368,411.502,275,000.000 Local

7,665.76 0.00 0.00 2,368,411.50Base
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RT9 US TREASURY N/B 18 Jul 20161.375%   30 Nov 2018 18 Jul 2016

500,000.000 882.85101.410000Local1.000000
101.410000 882.85 0.00Base

0.00
0.00
0.00 507,050.00

507,050.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828RY8 US TREASURY N/B 18 Jul 20161.375%   31 Dec 2018 18 Jul 2016

600,000.000 358.70101.414000Local1.000000
101.414000 358.70 0.00Base

0.00
0.00
0.00 608,484.00

608,484.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828S27 US TREASURY N/B 18 Jul 20161.125%   30 Jun 2021 18 Jul 2016

1,200,000.000 586.9699.898000Local1.000000
99.898000 586.96 0.00Base

0.00
0.00
0.00 1,198,776.00

1,198,776.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828S35 US TREASURY N/B 18 Jul 20161.375%   30 Jun 2023 18 Jul 2016

1,000,000.000 597.8399.688000Local1.000000
99.688000 597.83 0.00Base

0.00
0.00
0.00 996,880.00

996,880.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SA9 TSY INFL IX N/B 18 Jul 20160.125%   15 Jan 2022 18 Jul 2016

25,965,798.500 88.20101.539000Local
24,550,000.000

1.000000
101.539000 88.20 0.00Base

0.00
0.00
0.00 26,365,412.14

26,365,412.14

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SD3 US TREASURY N/B 18 Jul 20161.25%   31 Jan 2019 18 Jul 2016

850,000.000 4,874.66101.129000Local1.000000
101.129000 4,874.66 0.00Base

0.00
0.00
0.00 859,596.50

859,596.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SF8 US TREASURY N/B 18 Jul 20162%   15 Feb 2022 18 Jul 2016

1,100,000.000 9,186.81104.008000Local1.000000
104.008000 9,186.81 0.00Base

0.00
0.00
0.00 1,144,088.00

1,144,088.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SH4 US TREASURY N/B 18 Jul 20161.375%   28 Feb 2019 18 Jul 2016

850,000.000 4,382.81101.473000Local1.000000
101.473000 4,382.81 0.00Base

0.00
0.00
0.00 862,520.50

862,520.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 4,253.91101.473000Local1.000000 0.00 0.00 837,152.25
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.473000 4,253.91 0.00Base 0.00 837,152.25
912828SH4 Total

0.00 0.008,636.72 1,699,672.751,675,000.000 Local

8,636.72 0.00 0.00 1,699,672.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SN1 US TREASURY N/B 18 Jul 20161.5%   31 Mar 2019 18 Jul 2016

400,000.000 1,770.49101.813000Local1.000000
101.813000 1,770.49 0.00Base

0.00
0.00
0.00 407,252.00

407,252.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828ST8 US TREASURY N/B 18 Jul 20161.25%   30 Apr 2019 18 Jul 2016

350,000.000 915.42101.164000Local1.000000
101.164000 915.42 0.00Base

0.00
0.00
0.00 354,074.00

354,074.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SV3 US TREASURY N/B 18 Jul 20161.75%   15 May 2022 18 Jul 2016

900,000.000 2,653.53102.523000Local1.000000
102.523000 2,653.53 0.00Base

0.00
0.00
0.00 922,707.00

922,707.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828SX9 US TREASURY N/B 18 Jul 20161.125%   31 May 2019 18 Jul 2016

450,000.000 650.10100.809000Local1.000000
100.809000 650.10 0.00Base

0.00
0.00
0.00 453,640.50

453,640.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TC4 US TREASURY N/B 18 Jul 20161%   30 Jun 2019 18 Jul 2016

400,000.000 173.91100.418000Local1.000000
100.418000 173.91 0.00Base

0.00
0.00
0.00 401,672.00

401,672.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TE0 TSY INFL IX N/B 18 Jul 20160.125%   15 Jul 2022 18 Jul 2016

25,373,887.500 86.19101.887000Local
24,375,000.000

1.000000
101.887000 86.19 0.00Base

0.00
0.00
0.00 25,852,692.76

25,852,692.76

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TG5 US TREASURY N/B 18 Jul 20160.5%   31 Jul 2017 18 Jul 2016

1,100,000.000 2,523.3599.875000Local1.000000
99.875000 2,523.35 0.00Base

0.00
0.00
0.00 1,098,625.00

1,098,625.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,225,000.000 2,810.1099.875000Local1.000000
99.875000 2,810.10 0.00Base

0.00
0.00
0.00 1,223,468.75

1,223,468.75
912828TG5 Total

0.00 0.005,333.45 2,322,093.752,325,000.000 Local

5,333.45 0.00 0.00 2,322,093.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TH3 US TREASURY N/B 18 Jul 20160.875%   31 Jul 2019 18 Jul 2016

500,000.000 2,007.2199.992000Local1.000000
99.992000 2,007.21 0.00Base

0.00
0.00
0.00 499,960.00

499,960.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TJ9 US TREASURY N/B 18 Jul 20161.625%   15 Aug 2022 18 Jul 2016

800,000.000 5,428.57101.742000Local1.000000
101.742000 5,428.57 0.00Base

0.00
0.00
0.00 813,936.00

813,936.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TM2 US TREASURY N/B 18 Jul 20160.625%   31 Aug 2017 18 Jul 2016

2,200,000.000 5,156.2599.977000Local1.000000
99.977000 5,156.25 0.00Base

0.00
0.00
0.00 2,199,494.00

2,199,494.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,650,000.000 3,867.1999.977000Local1.000000
99.977000 3,867.19 0.00Base

0.00
0.00
0.00 1,649,620.50

1,649,620.50
912828TM2 Total

0.00 0.009,023.44 3,849,114.503,850,000.000 Local

9,023.44 0.00 0.00 3,849,114.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TN0 US TREASURY N/B 18 Jul 20161%   31 Aug 2019 18 Jul 2016

550,000.000 2,062.50100.332000Local1.000000
100.332000 2,062.50 0.00Base

0.00
0.00
0.00 551,826.00

551,826.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 3,093.75100.332000Local1.000000
100.332000 3,093.75 0.00Base

0.00
0.00
0.00 827,739.00

827,739.00
912828TN0 Total

0.00 0.005,156.25 1,379,565.001,375,000.000 Local
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,156.25 0.00 0.00 1,379,565.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TR1 US TREASURY N/B 18 Jul 20161%   30 Sep 2019 18 Jul 2016

700,000.000 2,065.57100.285000Local1.000000
100.285000 2,065.57 0.00Base

0.00
0.00
0.00 701,995.00

701,995.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,225,000.000 3,614.76100.285000Local1.000000
100.285000 3,614.76 0.00Base

0.00
0.00
0.00 1,228,491.25

1,228,491.25
912828TR1 Total

0.00 0.005,680.33 1,930,486.251,925,000.000 Local

5,680.33 0.00 0.00 1,930,486.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TS9 US TREASURY N/B 18 Jul 20160.625%   30 Sep 2017 18 Jul 2016

2,050,000.000 3,780.7499.961000Local1.000000
99.961000 3,780.74 0.00Base

0.00
0.00
0.00 2,049,200.50

2,049,200.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TV2 US TREASURY N/B 18 Jul 20161.25%   31 Oct 2019 18 Jul 2016

500,000.000 1,307.74101.078000Local1.000000
101.078000 1,307.74 0.00Base

0.00
0.00
0.00 505,390.00

505,390.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TW0 US TREASURY N/B 18 Jul 20160.75%   31 Oct 2017 18 Jul 2016

2,000,000.000 3,138.59100.098000Local1.000000
100.098000 3,138.59 0.00Base

0.00
0.00
0.00 2,001,960.00

2,001,960.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828TY6 US TREASURY N/B 18 Jul 20161.625%   15 Nov 2022 18 Jul 2016

1,200,000.000 3,285.33101.574000Local1.000000
101.574000 3,285.33 0.00Base

0.00
0.00
0.00 1,218,888.00

1,218,888.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UA6 US TREASURY N/B 18 Jul 20160.625%   30 Nov 2017 18 Jul 2016

1,250,000.000 1,003.2499.906000Local1.000000
99.906000 1,003.24 0.00Base

0.00
0.00
0.00 1,248,825.00

1,248,825.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

825,000.000 662.1499.906000Local1.000000
99.906000 662.14 0.00Base

0.00
0.00
0.00 824,224.50

824,224.50
912828UA6 Total

0.00 0.001,665.38 2,073,049.502,075,000.000 Local

1,665.38 0.00 0.00 2,073,049.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UB4 US TREASURY N/B 18 Jul 20161%   30 Nov 2019 18 Jul 2016

800,000.000 1,027.32100.184000Local1.000000
100.184000 1,027.32 0.00Base

0.00
0.00
0.00 801,472.00

801,472.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UE8 US TREASURY N/B 18 Jul 20160.75%   31 Dec 2017 18 Jul 2016

1,100,000.000 358.70100.074000Local1.000000
100.074000 358.70 0.00Base

0.00
0.00
0.00 1,100,814.00

1,100,814.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UF5 US TREASURY N/B 18 Jul 20161.125%   31 Dec 2019 18 Jul 2016

800,000.000 391.30100.578000Local1.000000
100.578000 391.30 0.00Base

0.00
0.00
0.00 804,624.00

804,624.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UH1 TSY INFL IX N/B 18 Jul 20160.125%   15 Jan 2023 18 Jul 2016

25,279,556.250 85.87101.026999Local
24,375,000.000

1.000000
101.026999 85.87 0.00Base

0.00
0.00
0.00 25,539,177.29

25,539,177.29

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UJ7 US TREASURY N/B 18 Jul 20160.875%   31 Jan 2018 18 Jul 2016

800,000.000 3,211.54100.254000Local1.000000
100.254000 3,211.54 0.00Base

0.00
0.00
0.00 802,032.00

802,032.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UL2 US TREASURY N/B 18 Jul 20161.375%   31 Jan 2020 18 Jul 2016

850,000.000 5,362.12101.383000Local1.000000
101.383000 5,362.12 0.00Base

0.00
0.00
0.00 861,755.50

861,755.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UN8 US TREASURY N/B 18 Jul 20162%   15 Feb 2023 18 Jul 2016

1,800,000.000 15,032.97103.926000Local1.000000
103.926000 15,032.97 0.00Base

0.00
0.00
0.00 1,870,668.00

1,870,668.00
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GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 6,890.11103.926000Local1.000000
103.926000 6,890.11 0.00Base

0.00
0.00
0.00 857,389.50

857,389.50
912828UN8 Total

0.00 0.0021,923.08 2,728,057.502,625,000.000 Local

21,923.08 0.00 0.00 2,728,057.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UQ1 US TREASURY N/B 18 Jul 20161.25%   29 Feb 2020 18 Jul 2016

700,000.000 3,281.25100.961000Local1.000000
100.961000 3,281.25 0.00Base

0.00
0.00
0.00 706,727.00

706,727.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UR9 US TREASURY N/B 18 Jul 20160.75%   28 Feb 2018 18 Jul 2016

2,000,000.000 5,625.00100.059000Local1.000000
100.059000 5,625.00 0.00Base

0.00
0.00
0.00 2,001,180.00

2,001,180.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UU2 US TREASURY N/B 18 Jul 20160.75%   31 Mar 2018 18 Jul 2016

900,000.000 1,991.80100.043000Local1.000000
100.043000 1,991.80 0.00Base

0.00
0.00
0.00 900,387.00

900,387.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 885.25100.043000Local1.000000
100.043000 885.25 0.00Base

0.00
0.00
0.00 400,172.00

400,172.00
912828UU2 Total

0.00 0.002,877.05 1,300,559.001,300,000.000 Local

2,877.05 0.00 0.00 1,300,559.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UV0 US TREASURY N/B 18 Jul 20161.125%   31 Mar 2020 18 Jul 2016

650,000.000 2,157.79100.488000Local1.000000
100.488000 2,157.79 0.00Base

0.00
0.00
0.00 653,172.00

653,172.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UX6 TSY INFL IX N/B 18 Jul 20160.125%   15 Apr 2018 18 Jul 2016

30,782,912.750 9,672.23101.179999Local
29,725,000.000

1.000000
101.179999 9,672.23 0.00Base

0.00
0.00
0.00 31,146,151.12

31,146,151.12
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July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828UZ1 US TREASURY N/B 18 Jul 20160.625%   30 Apr 2018 18 Jul 2016

1,100,000.000 1,438.5299.828000Local1.000000
99.828000 1,438.52 0.00Base

0.00
0.00
0.00 1,098,108.00

1,098,108.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VA5 US TREASURY N/B 18 Jul 20161.125%   30 Apr 2020 18 Jul 2016

850,000.000 2,000.85100.406000Local1.000000
100.406000 2,000.85 0.00Base

0.00
0.00
0.00 853,451.00

853,451.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 411.94100.406000Local1.000000
100.406000 411.94 0.00Base

0.00
0.00
0.00 175,710.50

175,710.50
912828VA5 Total

0.00 0.002,412.79 1,029,161.501,025,000.000 Local

2,412.79 0.00 0.00 1,029,161.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VB3 US TREASURY N/B 18 Jul 20161.75%   15 May 2023 18 Jul 2016

1,850,000.000 5,454.48102.266000Local1.000000
102.266000 5,454.48 0.00Base

0.00
0.00
0.00 1,891,921.00

1,891,921.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 1,179.35102.266000Local1.000000
102.266000 1,179.35 0.00Base

0.00
0.00
0.00 409,064.00

409,064.00
912828VB3 Total

0.00 0.006,633.83 2,300,985.002,250,000.000 Local

6,633.83 0.00 0.00 2,300,985.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VE7 US TREASURY N/B 18 Jul 20161%   31 May 2018 18 Jul 2016

1,200,000.000 1,540.98100.488000Local1.000000
100.488000 1,540.98 0.00Base

0.00
0.00
0.00 1,205,856.00

1,205,856.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 1,059.43100.488000Local1.000000
100.488000 1,059.43 0.00Base

0.00
0.00
0.00 829,026.00

829,026.00
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July 1, 2016
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

912828VE7 Total

0.00 0.002,600.41 2,034,882.002,025,000.000 Local

2,600.41 0.00 0.00 2,034,882.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VF4 US TREASURY N/B 18 Jul 20161.375%   31 May 2020 18 Jul 2016

850,000.000 1,500.86101.301000Local1.000000
101.301000 1,500.86 0.00Base

0.00
0.00
0.00 861,058.50

861,058.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 1,456.71101.301000Local1.000000
101.301000 1,456.71 0.00Base

0.00
0.00
0.00 835,733.25

835,733.25
912828VF4 Total

0.00 0.002,957.57 1,696,791.751,675,000.000 Local

2,957.57 0.00 0.00 1,696,791.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VJ6 US TREASURY N/B 18 Jul 20161.875%   30 Jun 2020 18 Jul 2016

600,000.000 489.13103.227000Local1.000000
103.227000 489.13 0.00Base

0.00
0.00
0.00 619,362.00

619,362.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VK3 US TREASURY N/B 18 Jul 20161.375%   30 Jun 2018 18 Jul 2016

850,000.000 508.15101.215000Local1.000000
101.215000 508.15 0.00Base

0.00
0.00
0.00 860,327.50

860,327.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VM9 TSY INFL IX N/B 18 Jul 20160.375%   15 Jul 2023 18 Jul 2016

25,073,587.500 255.51103.097999Local
24,375,000.000

1.000000
103.097999 255.51 0.00Base

0.00
0.00
0.00 25,850,367.24

25,850,367.24

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VP2 US TREASURY N/B 18 Jul 20162%   31 Jul 2020 18 Jul 2016

850,000.000 7,799.45103.762000Local1.000000
103.762000 7,799.45 0.00Base

0.00
0.00
0.00 881,977.00

881,977.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VQ0 US TREASURY N/B 18 Jul 20161.375%   31 Jul 2018 18 Jul 2016

1,050,000.000 6,623.80101.258000Local1.000000
101.258000 6,623.80 0.00Base

0.00
0.00
0.00 1,063,209.00

1,063,209.00
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July 1, 2016

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VS6 US TREASURY N/B 18 Jul 20162.5%   15 Aug 2023 18 Jul 2016

1,550,000.000 16,181.32107.344000Local1.000000
107.344000 16,181.32 0.00Base

0.00
0.00
0.00 1,663,832.00

1,663,832.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VV9 US TREASURY N/B 18 Jul 20162.125%   31 Aug 2020 18 Jul 2016

950,000.000 7,570.31104.246000Local1.000000
104.246000 7,570.31 0.00Base

0.00
0.00
0.00 990,337.00

990,337.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

825,000.000 6,574.22104.246000Local1.000000
104.246000 6,574.22 0.00Base

0.00
0.00
0.00 860,029.50

860,029.50
912828VV9 Total

0.00 0.0014,144.53 1,850,366.501,775,000.000 Local

14,144.53 0.00 0.00 1,850,366.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828VZ0 US TREASURY N/B 18 Jul 20162%   30 Sep 2020 18 Jul 2016

750,000.000 4,426.23103.793000Local1.000000
103.793000 4,426.23 0.00Base

0.00
0.00
0.00 778,447.50

778,447.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WC0 US TREASURY N/B 18 Jul 20161.75%   31 Oct 2020 18 Jul 2016

1,000,000.000 3,661.69102.738000Local1.000000
102.738000 3,661.69 0.00Base

0.00
0.00
0.00 1,027,380.00

1,027,380.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

1,075,000.000 3,936.31102.738000Local1.000000
102.738000 3,936.31 0.00Base

0.00
0.00
0.00 1,104,433.50

1,104,433.50
912828WC0 Total

0.00 0.007,598.00 2,131,813.502,075,000.000 Local

7,598.00 0.00 0.00 2,131,813.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WD8 US TREASURY N/B 18 Jul 20161.25%   31 Oct 2018 18 Jul 2016

1,150,000.000 3,007.81101.086000Local1.000000
101.086000 3,007.81 0.00Base

0.00
0.00
0.00 1,162,489.00

1,162,489.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WE6 US TREASURY N/B 18 Jul 20162.75%   15 Nov 2023 18 Jul 2016

2,050,000.000 9,497.96109.195000Local1.000000
109.195000 9,497.96 0.00Base

0.00
0.00
0.00 2,238,497.50

2,238,497.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WG1 US TREASURY N/B 18 Jul 20162.25%   30 Apr 2021 18 Jul 2016

950,000.000 4,472.49105.133000Local1.000000
105.133000 4,472.49 0.00Base

0.00
0.00
0.00 998,763.50

998,763.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WJ5 US TREASURY N/B 18 Jul 20162.5%   15 May 2024 18 Jul 2016

2,300,000.000 9,687.50107.606000Local1.000000
107.606000 9,687.50 0.00Base

0.00
0.00
0.00 2,474,938.00

2,474,938.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WL0 US TREASURY N/B 18 Jul 20161.5%   31 May 2019 18 Jul 2016

1,250,000.000 2,407.79101.852000Local1.000000
101.852000 2,407.79 0.00Base

0.00
0.00
0.00 1,273,150.00

1,273,150.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WN6 US TREASURY N/B 18 Jul 20162%   31 May 2021 18 Jul 2016

1,000,000.000 2,568.31104.016000Local1.000000
104.016000 2,568.31 0.00Base

0.00
0.00
0.00 1,040,160.00

1,040,160.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

575,000.000 1,476.78104.016000Local1.000000
104.016000 1,476.78 0.00Base

0.00
0.00
0.00 598,092.00

598,092.00
912828WN6 Total

0.00 0.004,045.09 1,638,252.001,575,000.000 Local

4,045.09 0.00 0.00 1,638,252.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WR7 US TREASURY N/B 18 Jul 20162.125%   30 Jun 2021 18 Jul 2016

950,000.000 877.72104.645000Local1.000000
104.645000 877.72 0.00Base

0.00
0.00
0.00 994,127.50

994,127.50

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WS5 US TREASURY N/B 18 Jul 20161.625%   30 Jun 2019 18 Jul 2016

1,250,000.000 883.15102.203000Local1.000000
102.203000 883.15 0.00Base

0.00
0.00
0.00 1,277,537.50

1,277,537.50
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828WT3 US TREASURY N/B 18 Jul 20160.875%   15 Jul 2017 18 Jul 2016

950,000.000 22.59100.250000Local1.000000
100.250000 22.59 0.00Base

0.00
0.00
0.00 952,375.00

952,375.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WU0 TSY INFL IX N/B 18 Jul 20160.125%   15 Jul 2024 18 Jul 2016

24,574,143.750 83.47100.835999Local
24,375,000.000

1.000000
100.835999 83.47 0.00Base

0.00
0.00
0.00 24,779,583.59

24,779,583.59

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WW6 US TREASURY N/B 18 Jul 20161.625%   31 Jul 2019 18 Jul 2016

1,250,000.000 9,319.20102.238000Local1.000000
102.238000 9,319.20 0.00Base

0.00
0.00
0.00 1,277,975.00

1,277,975.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WY2 US TREASURY N/B 18 Jul 20162.25%   31 Jul 2021 18 Jul 2016

1,050,000.000 10,838.94105.270000Local1.000000
105.270000 10,838.94 0.00Base

0.00
0.00
0.00 1,105,335.00

1,105,335.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828WZ9 US TREASURY N/B 18 Jul 20161.75%   30 Apr 2022 18 Jul 2016

1,050,000.000 3,844.77102.566000Local1.000000
102.566000 3,844.77 0.00Base

0.00
0.00
0.00 1,076,943.00

1,076,943.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 1,830.84102.566000Local1.000000
102.566000 1,830.84 0.00Base

0.00
0.00
0.00 512,830.00

512,830.00
912828WZ9 Total

0.00 0.005,675.61 1,589,773.001,550,000.000 Local

5,675.61 0.00 0.00 1,589,773.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XA3 US TREASURY N/B 18 Jul 20161%   15 May 2018 18 Jul 2016

850,000.000 1,432.06100.488000Local1.000000
100.488000 1,432.06 0.00Base

0.00
0.00
0.00 854,148.00

854,148.00

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XB1 US TREASURY N/B 18 Jul 20162.125%   15 May 2025 18 Jul 2016

2,350,000.000 8,413.38104.750000Local1.000000 0.00 0.00 2,461,625.00
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104.750000 8,413.38 0.00Base 0.00 2,461,625.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 1,790.08104.750000Local1.000000
104.750000 1,790.08 0.00Base

0.00
0.00
0.00 523,750.00

523,750.00
912828XB1 Total

0.00 0.0010,203.46 2,985,375.002,850,000.000 Local

10,203.46 0.00 0.00 2,985,375.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XD7 US TREASURY N/B 18 Jul 20161.875%   31 May 2022 18 Jul 2016

1,050,000.000 2,528.18103.223000Local1.000000
103.223000 2,528.18 0.00Base

0.00
0.00
0.00 1,083,841.50

1,083,841.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 421.36103.223000Local1.000000
103.223000 421.36 0.00Base

0.00
0.00
0.00 180,640.25

180,640.25
912828XD7 Total

0.00 0.002,949.54 1,264,481.751,225,000.000 Local

2,949.54 0.00 0.00 1,264,481.75Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XE5 US TREASURY N/B 18 Jul 20161.5%   31 May 2020 18 Jul 2016

1,250,000.000 2,407.79101.785000Local1.000000
101.785000 2,407.79 0.00Base

0.00
0.00
0.00 1,272,312.50

1,272,312.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

500,000.000 963.11101.785000Local1.000000
101.785000 963.11 0.00Base

0.00
0.00
0.00 508,925.00

508,925.00
912828XE5 Total

0.00 0.003,370.90 1,781,237.501,750,000.000 Local

3,370.90 0.00 0.00 1,781,237.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XF2 US TREASURY N/B 18 Jul 20161.125%   15 Jun 2018 18 Jul 2016

850,000.000 809.94100.738000Local1.000000
100.738000 809.94 0.00Base

0.00
0.00
0.00 856,273.00

856,273.00
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Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

250,000.000 238.22100.738000Local1.000000
100.738000 238.22 0.00Base

0.00
0.00
0.00 251,845.00

251,845.00
912828XF2 Total

0.00 0.001,048.16 1,108,118.001,100,000.000 Local

1,048.16 0.00 0.00 1,108,118.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XG0 US TREASURY N/B 18 Jul 20162.125%   30 Jun 2022 18 Jul 2016

1,050,000.000 970.11104.645000Local1.000000
104.645000 970.11 0.00Base

0.00
0.00
0.00 1,098,772.50

1,098,772.50

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

250,000.000 230.98104.645000Local1.000000
104.645000 230.98 0.00Base

0.00
0.00
0.00 261,612.50

261,612.50
912828XG0 Total

0.00 0.001,201.09 1,360,385.001,300,000.000 Local

1,201.09 0.00 0.00 1,360,385.00Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XH8 US TREASURY N/B 18 Jul 20161.625%   30 Jun 2020 18 Jul 2016

1,250,000.000 883.15102.238000Local1.000000
102.238000 883.15 0.00Base

0.00
0.00
0.00 1,277,975.00

1,277,975.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

125,000.000 88.32102.238000Local1.000000
102.238000 88.32 0.00Base

0.00
0.00
0.00 127,797.50

127,797.50
912828XH8 Total

0.00 0.00971.47 1,405,772.501,375,000.000 Local

971.47 0.00 0.00 1,405,772.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XK1 US TREASURY N/B 18 Jul 20160.875%   15 Jul 2018 18 Jul 2016

850,000.000 20.21100.273000Local1.000000
100.273000 20.21 0.00Base

0.00
0.00
0.00 852,320.50

852,320.50
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July 1, 2016
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Commissions
Asset ID Security Name/Description
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

575,000.000 13.67100.273000Local1.000000
100.273000 13.67 0.00Base

0.00
0.00
0.00 576,569.75

576,569.75
912828XK1 Total

0.00 0.0033.88 1,428,890.251,425,000.000 Local

33.88 0.00 0.00 1,428,890.25Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XL9 TSY INFL IX N/B 18 Jul 20160.375%   15 Jul 2025 18 Jul 2016

24,605,587.500 250.74102.796999Local
24,375,000.000

1.000000
102.796999 250.74 0.00Base

0.00
0.00
0.00 25,293,805.78

25,293,805.78

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XM7 US TREASURY N/B 18 Jul 20161.625%   31 Jul 2020 18 Jul 2016

1,250,000.000 9,319.20102.234000Local1.000000
102.234000 9,319.20 0.00Base

0.00
0.00
0.00 1,277,925.00

1,277,925.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 1,304.69102.234000Local1.000000
102.234000 1,304.69 0.00Base

0.00
0.00
0.00 178,909.50

178,909.50
912828XM7 Total

0.00 0.0010,623.89 1,456,834.501,425,000.000 Local

10,623.89 0.00 0.00 1,456,834.50Base

ASSET TRANSFER AT MARKET NON CASH USD/FED912828XP0 US TREASURY N/B 18 Jul 20160.625%   31 Jul 2017 18 Jul 2016

950,000.000 2,724.07100.000000Local1.000000
100.000000 2,724.07 0.00Base

0.00
0.00
0.00 950,000.00

950,000.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

400,000.000 1,146.98100.000000Local1.000000
100.000000 1,146.98 0.00Base

0.00
0.00
0.00 400,000.00

400,000.00
912828XP0 Total

0.00 0.003,871.05 1,350,000.001,350,000.000 Local

3,871.05 0.00 0.00 1,350,000.00Base
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ASSET TRANSFER AT MARKET NON CASH USD/FED912828XQ8 US TREASURY N/B 18 Jul 20162%   31 Jul 2022 18 Jul 2016

1,050,000.000 9,634.61103.906000Local1.000000
103.906000 9,634.61 0.00Base

0.00
0.00
0.00 1,091,013.00

1,091,013.00

ASSET TRANSFER AT MARKET NON CASH USD/FED18 Jul 2016 18 Jul 2016

175,000.000 1,605.77103.906000Local1.000000
103.906000 1,605.77 0.00Base

0.00
0.00
0.00 181,835.50

181,835.50
912828XQ8 Total

0.00 0.0011,240.38 1,272,848.501,225,000.000 Local

11,240.38 0.00 0.00 1,272,848.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC913017BP3 UNITED TECHNOLOGIES CORP 18 Jul 20166.125%   15 Jul 2038 18 Jul 2016

75,000.000 12.76138.230000Local1.000000
138.230000 12.76 0.00Base

0.00
0.00
0.00 103,672.50

103,672.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC913017BQ1 UNITED TECHNOLOGIES CORP 18 Jul 20166.125%   01 Feb 2019 18 Jul 2016

50,000.000 1,403.65111.783000Local1.000000
111.783000 1,403.65 0.00Base

0.00
0.00
0.00 55,891.50

55,891.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PBV3 UNITEDHEALTH GROUP INC 18 Jul 20162.875%   15 Mar 2022 18 Jul 2016

50,000.000 483.16104.118000Local1.000000
104.118000 483.16 0.00Base

0.00
0.00
0.00 52,059.00

52,059.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCL4 UNITEDHEALTH GROUP INC 18 Jul 20161.9%   16 Jul 2018 18 Jul 2016

50,000.000 0.00101.474000Local1.000000
101.474000 0.00 0.00Base

0.00
0.00
0.00 50,737.00

50,737.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCM2 UNITEDHEALTH GROUP INC 18 Jul 20162.7%   15 Jul 2020 18 Jul 2016

25,000.000 1.88104.297000Local1.000000
104.297000 1.88 0.00Base

0.00
0.00
0.00 26,074.25

26,074.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCP5 UNITEDHEALTH GROUP INC 18 Jul 20163.75%   15 Jul 2025 18 Jul 2016

25,000.000 2.60110.659000Local1.000000
110.659000 2.60 0.00Base

0.00
0.00
0.00 27,664.75

27,664.75
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Base Currency: USD - US DOLLAR

July 1, 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCQ3 UNITEDHEALTH GROUP INC 18 Jul 20164.625%   15 Jul 2035 18 Jul 2016

50,000.000 6.42118.034000Local1.000000
118.034000 6.42 0.00Base

0.00
0.00
0.00 59,017.00

59,017.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCR1 UNITEDHEALTH GROUP INC 18 Jul 20164.75%   15 Jul 2045 18 Jul 2016

25,000.000 3.30122.376000Local1.000000
122.376000 3.30 0.00Base

0.00
0.00
0.00 30,594.00

30,594.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324PCT7 UNITEDHEALTH GROUP INC 18 Jul 20161.7%   15 Feb 2019 18 Jul 2016

50,000.000 332.92100.794000Local1.000000
100.794000 332.92 0.00Base

0.00
0.00
0.00 50,397.00

50,397.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC913366EP1 UNIV OF CALIFORNIA CA RGTS MED 18 Jul 20166.548%   15 May 2048 18 Jul 2016

75,000.000 832.14145.793000Local
75,000.000

1.000000
145.793000 832.14 0.00Base

0.00
0.00
0.00 109,344.75

109,344.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC91911TAE3 VALE OVERSEAS LIMITED 18 Jul 20168.25%   17 Jan 2034 18 Jul 2016

50,000.000 2,051.04106.000000Local1.000000
106.000000 2,051.04 0.00Base

0.00
0.00
0.00 53,000.00

53,000.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC91911TAM5 VALE OVERSEAS LIMITED 18 Jul 20164.375%   11 Jan 2022 18 Jul 2016

50,000.000 30.3895.250000Local1.000000
95.250000 30.38 0.00Base

0.00
0.00
0.00 47,625.00

47,625.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92276MBA2 VENTAS REALTY LP/CAP CRP 18 Jul 20162%   15 Feb 2018 18 Jul 2016

75,000.000 629.17100.369000Local1.000000
100.369000 629.17 0.00Base

0.00
0.00
0.00 75,276.75

75,276.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBQ6 VERIZON COMMUNICATIONS 18 Jul 20164.5%   15 Sep 2020 18 Jul 2016

75,000.000 1,134.38110.983000Local1.000000
110.983000 1,134.38 0.00Base

0.00
0.00
0.00 83,237.25

83,237.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBR4 VERIZON COMMUNICATIONS 18 Jul 20165.15%   15 Sep 2023 18 Jul 2016
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75,000.000 1,298.23116.931000Local1.000000
116.931000 1,298.23 0.00Base

0.00
0.00
0.00 87,698.25

87,698.25

PERSHING LLC USD/DTC92343VBS2 VERIZON COMMUNICATIONS 01 Jul 20166.4%   15 Sep 2033 07 Jul 2016

1,400,000.000 27,875.56129.312000Local1.000000
129.312000 27,875.56 905.18Base

905.18
0.00
0.00 1,809,462.82

1,809,462.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBT0 VERIZON COMMUNICATIONS 18 Jul 20166.55%   15 Sep 2043 18 Jul 2016

75,000.000 1,651.15138.799000Local1.000000
138.799000 1,651.15 0.00Base

0.00
0.00
0.00 104,099.25

104,099.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VBZ6 VERIZON COMMUNICATIONS 18 Jul 20165.05%   15 Mar 2034 18 Jul 2016

50,000.000 848.68112.844000Local1.000000
112.844000 848.68 0.00Base

0.00
0.00
0.00 56,422.00

56,422.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCK8 VERIZON COMMUNICATIONS 18 Jul 20164.862%   21 Aug 2046 18 Jul 2016

75,000.000 1,468.73111.876000Local1.000000
111.876000 1,468.73 0.00Base

0.00
0.00
0.00 83,907.00

83,907.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCQ5 VERIZON COMMUNICATIONS 18 Jul 20164.4%   01 Nov 2034 18 Jul 2016

75,000.000 687.50104.884000Local1.000000
104.884000 687.50 0.00Base

0.00
0.00
0.00 78,663.00

78,663.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCR3 VERIZON COMMUNICATIONS 18 Jul 20163.5%   01 Nov 2024 18 Jul 2016

75,000.000 546.87107.064000Local1.000000
107.064000 546.87 0.00Base

0.00
0.00
0.00 80,298.00

80,298.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCV4 VERIZON COMMUNICATIONS 18 Jul 20164.272%   15 Jan 2036 18 Jul 2016

50,000.000 5.93104.710000Local1.000000
104.710000 5.93 0.00Base

0.00
0.00
0.00 52,355.00

52,355.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343VCX0 VERIZON COMMUNICATIONS 18 Jul 20164.522%   15 Sep 2048 18 Jul 2016

50,000.000 759.95106.824000Local1.000000
106.824000 759.95 0.00Base

0.00
0.00
0.00 53,412.00

53,412.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC92553PAP7 VIACOM INC 18 Jul 20164.375%   15 Mar 2043 18 Jul 2016

50,000.000 735.2485.003000Local1.000000
85.003000 735.24 0.00Base

0.00
0.00
0.00 42,501.50

42,501.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC927804FQ2 VIRGINIA ELEC + POWER CO 18 Jul 20163.45%   15 Feb 2024 18 Jul 2016

75,000.000 1,085.31107.892000Local1.000000
107.892000 1,085.31 0.00Base

0.00
0.00
0.00 80,919.00

80,919.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92826CAA0 VISA INC 18 Jul 20161.2%   14 Dec 2017 18 Jul 2016

175,000.000 186.67100.436000Local1.000000
100.436000 186.67 0.00Base

0.00
0.00
0.00 175,763.00

175,763.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92826CAC6 VISA INC 18 Jul 20162.8%   14 Dec 2022 18 Jul 2016

50,000.000 124.44105.658000Local1.000000
105.658000 124.44 0.00Base

0.00
0.00
0.00 52,829.00

52,829.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92857WBC3 VODAFONE GROUP PLC 18 Jul 20162.95%   19 Feb 2023 18 Jul 2016

50,000.000 602.29101.364000Local1.000000
101.364000 602.29 0.00Base

0.00
0.00
0.00 50,682.00

50,682.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92857WBD1 VODAFONE GROUP PLC 18 Jul 20164.375%   19 Feb 2043 18 Jul 2016

75,000.000 1,339.8497.616000Local1.000000
97.616000 1,339.84 0.00Base

0.00
0.00
0.00 73,212.00

73,212.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92857WBE9 VODAFONE GROUP PLC 18 Jul 20161.5%   19 Feb 2018 18 Jul 2016

50,000.000 306.25100.097000Local1.000000
100.097000 306.25 0.00Base

0.00
0.00
0.00 50,048.50

50,048.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC92936MAC1 WPP FINANCE 2010 18 Jul 20163.625%   07 Sep 2022 18 Jul 2016

50,000.000 649.48105.120000Local1.000000
105.120000 649.48 0.00Base

0.00
0.00
0.00 52,560.00

52,560.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142CB7 WAL MART STORES INC 18 Jul 20165.25%   01 Sep 2035 18 Jul 2016

50,000.000 984.37132.487000Local1.000000 0.00 0.00 66,243.50
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132.487000 984.37 0.00Base 0.00 66,243.50

PERSHING LLC USD/DTC931142CK7 WAL MART STORES INC 01 Jul 20166.5%   15 Aug 2037 07 Jul 2016

170,000.000 4,358.61146.667000Local1.000000
146.667000 4,358.61 124.67Base

124.67
0.00
0.00 249,209.23

249,209.23

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142CM3 WAL MART STORES INC 18 Jul 20166.2%   15 Apr 2038 18 Jul 2016

50,000.000 783.61143.667000Local1.000000
143.667000 783.61 0.00Base

0.00
0.00
0.00 71,833.50

71,833.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142CV3 WAL MART STORES INC 18 Jul 20164.875%   08 Jul 2040 18 Jul 2016

75,000.000 81.25124.725000Local1.000000
124.725000 81.25 0.00Base

0.00
0.00
0.00 93,543.75

93,543.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142DF7 WAL MART STORES INC 18 Jul 20161.125%   11 Apr 2018 18 Jul 2016

50,000.000 148.44100.416000Local1.000000
100.416000 148.44 0.00Base

0.00
0.00
0.00 50,208.00

50,208.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142DG5 WAL MART STORES INC 18 Jul 20164%   11 Apr 2043 18 Jul 2016

50,000.000 527.78112.818000Local1.000000
112.818000 527.78 0.00Base

0.00
0.00
0.00 56,409.00

56,409.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142DJ9 WAL MART STORES INC 18 Jul 20161.95%   15 Dec 2018 18 Jul 2016

50,000.000 83.96102.488000Local1.000000
102.488000 83.96 0.00Base

0.00
0.00
0.00 51,244.00

51,244.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC931422AH2 WALGREEN CO 18 Jul 20163.1%   15 Sep 2022 18 Jul 2016

50,000.000 520.97103.865000Local1.000000
103.865000 520.97 0.00Base

0.00
0.00
0.00 51,932.50

51,932.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC931427AB4 WALGREENS BOOTS ALLIANCE 18 Jul 20164.5%   18 Nov 2034 18 Jul 2016

50,000.000 362.50107.841000Local1.000000
107.841000 362.50 0.00Base

0.00
0.00
0.00 53,920.50

53,920.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC942683AG8 ACTAVIS INC 18 Jul 20161.875%   01 Oct 2017 18 Jul 2016
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50,000.000 273.44100.550000Local1.000000
100.550000 273.44 0.00Base

0.00
0.00
0.00 50,275.00

50,275.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94973VBH9 ANTHEM INC 18 Jul 20162.25%   15 Aug 2019 18 Jul 2016

75,000.000 707.81100.512000Local1.000000
100.512000 707.81 0.00Base

0.00
0.00
0.00 75,384.00

75,384.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94973VBJ5 ANTHEM INC 18 Jul 20163.5%   15 Aug 2024 18 Jul 2016

50,000.000 734.03104.329000Local1.000000
104.329000 734.03 0.00Base

0.00
0.00
0.00 52,164.50

52,164.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746RE3 WELLS FARGO + COMPANY 18 Jul 20164.48%   16 Jan 2024 18 Jul 2016

50,000.000 0.00109.479000Local1.000000
109.479000 0.00 0.00Base

0.00
0.00
0.00 54,739.50

54,739.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746RF0 WELLS FARGO + COMPANY 18 Jul 20165.606%   15 Jan 2044 18 Jul 2016

75,000.000 11.68122.128000Local1.000000
122.128000 11.68 0.00Base

0.00
0.00
0.00 91,596.00

91,596.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746RS2 WELLS FARGO + COMPANY 18 Jul 20162.5%   04 Mar 2021 18 Jul 2016

75,000.000 687.50101.993000Local1.000000
101.993000 687.50 0.00Base

0.00
0.00
0.00 76,494.75

76,494.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BFN5 WELLS FARGO + COMPANY 18 Jul 20164.125%   15 Aug 2023 18 Jul 2016

50,000.000 865.10107.545000Local1.000000
107.545000 865.10 0.00Base

0.00
0.00
0.00 53,772.50

53,772.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BFQ8 WELLS FARGO + COMPANY 18 Jul 20162.15%   15 Jan 2019 18 Jul 2016

50,000.000 2.99101.700000Local1.000000
101.700000 2.99 0.00Base

0.00
0.00
0.00 50,850.00

50,850.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BFR6 WELLS FARGO + COMPANY 18 Jul 20163%   22 Jan 2021 18 Jul 2016

75,000.000 1,087.50104.366000Local1.000000
104.366000 1,087.50 0.00Base

0.00
0.00
0.00 78,274.50

78,274.50
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FUND:
View Date:to October 18, 2016

GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BGL8 WELLS FARGO + COMPANY 18 Jul 20164.3%   22 Jul 2027 18 Jul 2016

75,000.000 1,558.75108.635000Local1.000000
108.635000 1,558.75 0.00Base

0.00
0.00
0.00 81,476.25

81,476.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC94974BGP9 WELLS FARGO + COMPANY 18 Jul 20163.55%   29 Sep 2025 18 Jul 2016

75,000.000 791.35106.116000Local1.000000
106.116000 791.35 0.00Base

0.00
0.00
0.00 79,587.00

79,587.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC94978SAA7 WELLS FARGO CAPITAL X 18 Jul 20165.95%   01 Dec 2086 18 Jul 2016

50,000.000 256.18107.000000Local1.000000
107.000000 256.18 0.00Base

0.00
0.00
0.00 53,500.00

53,500.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC961214CF8 WESTPAC BANKING CORP 18 Jul 20162.25%   17 Jan 2019 18 Jul 2016

50,000.000 559.38101.797000Local1.000000
101.797000 559.38 0.00Base

0.00
0.00
0.00 50,898.50

50,898.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC961214CM3 WESTPAC BANKING CORP 18 Jul 20161.55%   25 May 2018 18 Jul 2016

175,000.000 384.27100.395000Local1.000000
100.395000 384.27 0.00Base

0.00
0.00
0.00 175,691.25

175,691.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC962166BW3 WEYERHAEUSER CO 18 Jul 20164.625%   15 Sep 2023 18 Jul 2016

50,000.000 777.26111.183000Local1.000000
111.183000 777.26 0.00Base

0.00
0.00
0.00 55,591.50

55,591.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC96950FAD6 WILLIAMS PARTNERS LP 18 Jul 20165.25%   15 Mar 2020 18 Jul 2016

50,000.000 882.29105.463000Local1.000000
105.463000 882.29 0.00Base

0.00
0.00
0.00 52,731.50

52,731.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC96950FAQ7 WILLIAMS PARTNERS LP 18 Jul 20163.9%   15 Jan 2025 18 Jul 2016

75,000.000 8.1394.828000Local1.000000
94.828000 8.13 0.00Base

0.00
0.00
0.00 71,121.00

71,121.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC976657AL0 WEC ENERGY GROUP INC 18 Jul 20163.55%   15 Jun 2025 18 Jul 2016

50,000.000 152.85107.569000Local1.000000 0.00 0.00 53,784.50
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GLOBAL FIXED TRANSITIONSales Report by Report Date
GLOBAL FIXED TRANSITION

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

107.569000 152.85 0.00Base 0.00 53,784.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC983024AL4 WYETH LLC 18 Jul 20166%   15 Feb 2036 18 Jul 2016

50,000.000 1,258.33133.513000Local1.000000
133.513000 1,258.33 0.00Base

0.00
0.00
0.00 66,756.50

66,756.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC98385XAM8 XTO ENERGY INC 18 Jul 20166.75%   01 Aug 2037 18 Jul 2016

50,000.000 1,546.88147.643000Local1.000000
147.643000 1,546.88 0.00Base

0.00
0.00
0.00 73,821.50

73,821.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC98420EAD7 XLIT LTD 18 Jul 20165.5%   31 Mar 2045 18 Jul 2016

50,000.000 809.7297.952000Local1.000000
97.952000 809.72 0.00Base

0.00
0.00
0.00 48,976.00

48,976.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC98956PAF9 ZIMMER BIOMET HOLDINGS 18 Jul 20163.55%   01 Apr 2025 18 Jul 2016

50,000.000 517.71104.090000Local1.000000
104.090000 517.71 0.00Base

0.00
0.00
0.00 52,045.00

52,045.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC98978VAH6 ZOETIS INC 18 Jul 20164.7%   01 Feb 2043 18 Jul 2016

50,000.000 1,077.08104.152000Local1.000000
104.152000 1,077.08 0.00Base

0.00
0.00
0.00 52,076.00

52,076.00

5,081,475.681,192,783,064.830 Local
5,081,475.681,092,992,154.000 Base

25,002.17
25,002.17

0.00
0.00

1,309,250,653.91
1,309,250,653.91

US DOLLAR Total

FIXED INCOME  Total
1,192,783,064.830
1,092,992,154.000 Base 5,081,475.68 25,002.17 0.00 1,309,250,653.91

1,745,289,753.587,476.1358,162.775,081,475.68

1,586,443,238.190

1,092,992,154.000

SALES Total

Base
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NORTHERN TRUST EMERG MKTSPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/DTC930DZX908 MSCI EMERGING MARKETS PASSIVE 27 Jun 2016MUTUAL FUND CANCEL

-600,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -600,000,000.00

-600,000,000.00

CAPITAL CALL USD/DTC24 Jun 2016 27 Jun 2016

4,621,463.620 0.00129.828999Local1.000000
129.828999 0.00 0.00Base

0.00
0.00
0.00 600,000,000.00

600,000,000.00

CAPITAL CALL USD/DTC24 Jun 2016

4,621,463.620 0.00129.828999Local1.000000
129.828999 0.00 0.00Base

0.00
0.00
0.00 600,000,000.00

600,000,000.00

CAPITAL CALL USD/DTC24 Jun 2016 CANCEL

-4,621,463.620 0.00129.828999Local1.000000
129.828999 0.00 0.00Base

0.00
0.00
0.00 -600,000,000.00

-600,000,000.00

STATE STREET BANK AND TRUST USD/BOS28 Jun 2016 28 Jun 2016

184.770 0.00129.826270Local1.000000
129.826270 0.00 0.00Base

0.00
0.00
0.00 23,988.00

23,988.00
930DZX908 Total

0.00 0.000.00 23,988.00-595,378,351.610 Local

0.00 0.00 0.00 23,988.00Base

0.00-595,378,351.610 Local
0.00Base

0.00
0.00

0.00
0.00

23,988.00
23,988.00

US DOLLAR Total

EQUITY  Total
-595,378,351.610

Base 0.00 0.00 0.00 23,988.00
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NORTHERN TRUST EMERG MKTSPurchase Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

23,988.000.000.000.00

-595,378,351.610

PURCHASE Total

Base
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View Date:to October 18, 2016

NORTHERN TRUST EMERG MKTSSales Report by Report Date
NORTHERN TRUST

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/BOS930DZX908 MSCI EMERGING MARKETS PASSIVE 27 Jun 2016MUTUAL FUND 27 Jun 2016

38.080 0.00129.831932Local1.000000
129.831932 0.00 0.00Base

0.00
0.00
0.00 4,944.00

4,944.00

STATE STREET BANK AND TRUST USD/BOS03 Jul 2016 03 Jul 2016

7,520.020 0.00129.828910Local1.000000
129.828910 0.00 0.00Base

0.00
0.00
0.00 976,316.00

976,316.00
930DZX908 Total

0.00 0.000.00 981,260.007,558.100 Local

0.00 0.00 0.00 981,260.00Base

0.007,558.100 Local
0.00Base

0.00
0.00

0.00
0.00

981,260.00
981,260.00

US DOLLAR Total

EQUITY  Total
7,558.100

Base 0.00 0.00 0.00 981,260.00

981,260.000.000.000.00

7,558.100

SALES Total

Base
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SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Aug 20161.000% 31 Dec 2030 08 Aug 2016

STIF FUND

4,035,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,035,000.00

4,035,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Aug 20160.568% 31 Dec 2030 31 Aug 2016

STIF FUND

283.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 283.16

283.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Sep 20160.612% 31 Dec 2030 27 Sep 2016

STIF FUND

81,763.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,763.56

81,763.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Sep 20160.618% 31 Dec 2030 28 Sep 2016

STIF FUND

1,183,497.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,183,497.49

1,183,497.49
86199E9B7 Total

0.00 0.000.00 5,300,544.215,300,544.210 Local

0.00 0.00 0.00 5,300,544.21Base

0.005,300,544.210 Local
0.00Base

0.00
0.00

0.00
0.00

5,300,544.21
5,300,544.21

US DOLLAR Total

CASH EQUIVALENTS  Total
5,300,544.210

Base 0.00 0.00 0.00 5,300,544.21

EQUITY
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SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUSTRALIAN DOLLAR

ASSET TRANSFER AT MARKET NON CASH AUD/AU8604199901 RAMSAY HEALTH CARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,318.000 0.0076.180000Local1.313198
58.011054 0.00 0.00Base

0.00
0.00
0.00 862,205.24

656,569.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8606558005 AUST AND NZ BANKING GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

233,427.000 0.0025.250000Local1.313198
19.227870 0.00 0.00Base

0.00
0.00
0.00 5,894,031.75

4,488,303.93

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 0.0102 Sep 2016

412.000 0.0026.900000Local1.330583
20.216702 0.00 3.33Base

4.43
0.00
0.00 11,087.23

8,332.61

UBS WARBURG AUSTRALIA EQUITIES AUD/AU819 Sep 2016 0.0121 Sep 2016

570.000 0.0026.447400Local1.322839
19.992909 0.00 4.56Base

6.03
0.00
0.00 15,081.05

11,400.52

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU820 Sep 2016 0.0222 Sep 2016

1,149.000 0.0026.680200Local1.323364
20.160893 0.00 23.17Base

30.66
0.00
0.00 30,686.21

23,188.03
606558005 Total

41.12 0.000.00 5,950,886.24235,558.000 Local

0.00 31.06 0.00 4,531,225.09Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8606660009 AMCOR LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

92,660.000 0.0015.140000Local1.313198
11.529107 0.00 0.00Base

0.00
0.00
0.00 1,402,872.40

1,068,287.04

ASSET TRANSFER AT MARKET NON CASH AUD/AU8607614005 WESTPAC BANKING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

266,888.000 0.0030.190000Local1.313198
22.989679 0.00 0.00Base

0.00
0.00
0.00 8,057,348.72

6,135,669.35

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 0.0102 Sep 2016

471.000 0.0029.434100Local1.330583 5.55 0.00 13,869.01
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SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

22.121206 0.00 4.17Base 0.00 10,423.26

UBS WARBURG AUSTRALIA EQUITIES AUD/AU819 Sep 2016 0.0121 Sep 2016

509.000 0.0029.308200Local1.322839
22.155531 0.00 4.51Base

5.97
0.00
0.00 14,923.84

11,281.68

CSFB AUSTRALIA EQUITIES LTD AUD/AU820 Sep 2016 0.0122 Sep 2016

1,202.000 0.0029.525100Local1.323364
22.310642 0.00 10.73Base

14.20
0.00
0.00 35,503.37

26,828.12
607614005 Total

25.72 0.000.00 8,121,644.94269,070.000 Local

0.00 19.41 0.00 6,184,202.41Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8607624004 BANK OF QUEENSLAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,096.000 0.0010.260000Local1.313198
7.812988 0.00 0.00Base

0.00
0.00
0.00 308,784.96

235,139.68

ASSET TRANSFER AT MARKET NON CASH AUD/AU8608625901 FORTESCUE METALS GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

124,564.000 0.004.560000Local1.313198
3.472439 0.00 0.00Base

0.00
0.00
0.00 568,011.84

432,540.90

ASSET TRANSFER AT MARKET NON CASH AUD/AU8608728903 TELSTRA CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

342,352.000 0.005.660000Local1.313198
4.310089 0.00 0.00Base

0.00
0.00
0.00 1,937,712.32

1,475,567.52

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 OPEN

2,002.000 0.005.149700Local1.304291
3.948275 0.00 7.90Base

10.31
0.00
0.00 10,320.01

7,912.35
608728903 Total

10.31 0.000.00 1,948,032.33344,354.000 Local

0.00 7.90 0.00 1,483,479.87Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8609128905 BENDIGO AND ADELAIDE BANK 08 Aug 2016COMMON STOCK 08 Aug 2016

36,547.000 0.009.730000Local1.313198 0.00 0.00 355,602.31

Books Closed Prepared by State StreetPage 3531



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7.409393 0.00 0.00Base 0.00 270,791.08

AUTREPAT-DIV RE AUD/AU830 Sep 2016 30 Sep 2016

1,237.000 0.0010.045254Local1.304376
7.701195 0.00 0.00Base

0.00
0.00
0.00 12,425.98

9,526.39
609128905 Total

0.00 0.000.00 368,028.2937,784.000 Local

0.00 0.00 0.00 280,317.47Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8612345900 COCA COLA AMATIL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,820.000 0.009.250000Local1.313198
7.043873 0.00 0.00Base

0.00
0.00
0.00 423,835.00

322,750.26

ASSET TRANSFER AT MARKET NON CASH AUD/AU8612922906 ASX LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,489.000 0.0048.940000Local1.313198
37.267800 0.00 0.00Base

0.00
0.00
0.00 758,031.66

577,240.95

ASSET TRANSFER AT MARKET NON CASH AUD/AU8614469005 BHP BILLITON LIMITED 08 Aug 2016COMMON STOCK 08 Aug 2016

256,960.000 0.0020.030000Local1.313198
15.252841 0.00 0.00Base

0.00
0.00
0.00 5,146,908.80

3,919,369.97

UBS WARBURG AUSTRALIA EQUITIES AUD/AU819 Sep 2016 0.0121 Sep 2016

1,006.000 0.0020.002100Local1.322839
15.120585 0.00 6.09Base

8.05
0.00
0.00 20,130.16

15,217.39

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU820 Sep 2016 0.0222 Sep 2016

1,538.000 0.0020.476600Local1.323364
15.473143 0.00 23.80Base

31.49
0.00
0.00 31,524.50

23,821.49
614469005 Total

39.54 0.000.00 5,198,563.46259,504.000 Local

0.00 29.89 0.00 3,958,408.85Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616150009 CALTEX AUSTRALIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,602.000 0.0032.740000Local1.313198 0.00 0.00 707,249.48
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

24.931503 0.00 0.00Base 0.00 538,570.33

ASSET TRANSFER AT MARKET NON CASH AUD/AU8616197901 MIRVAC GROUP 08 Aug 2016REIT 08 Aug 2016

296,125.000 0.002.130000Local1.313198
1.621995 0.00 0.00Base

0.00
0.00
0.00 630,746.25

480,313.14

ASSET TRANSFER AT MARKET NON CASH AUD/AU8617350905 HARVEY NORMAN HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

44,459.000 0.004.710000Local1.313198
3.586664 0.00 0.00Base

0.00
0.00
0.00 209,401.89

159,459.50

ASSET TRANSFER AT MARKET NON CASH AUD/AU8618041909 COMPUTERSHARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

37,301.000 0.008.830000Local1.313198
6.724043 0.00 0.00Base

0.00
0.00
0.00 329,367.83

250,813.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8618549901 CSL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

37,032.000 0.00114.690000Local1.313198
87.336411 0.00 0.00Base

0.00
0.00
0.00 4,247,200.08

3,234,241.97

ASSET TRANSFER AT MARKET NON CASH AUD/AU8619857907 REA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,215.000 0.0060.200000Local1.313198
45.842287 0.00 0.00Base

0.00
0.00
0.00 253,743.00

193,225.24

ASSET TRANSFER AT MARKET NON CASH AUD/AU8620088906 TRANSURBAN GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

162,858.000 0.0012.090000Local1.313198
9.206532 0.00 0.00Base

0.00
0.00
0.00 1,968,953.22

1,499,357.46

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 0.01OPEN

953.000 0.0011.364500Local1.304291
8.713163 0.00 8.30Base

10.83
0.00
0.00 10,841.20

8,311.95
620088906 Total

10.83 0.000.00 1,979,794.42163,811.000 Local

0.00 8.30 0.00 1,507,669.41Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621179902 COCHLEAR LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,576.000 0.00129.180000Local1.313198
98.370542 0.00 0.00Base

0.00
0.00
0.00 591,127.68

450,143.60

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621486901 ORIGIN ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

140,006.000 0.005.630000Local1.313198
4.287244 0.00 0.00Base

0.00
0.00
0.00 788,233.78

600,239.86

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621503002 COMMONWEALTH BANK OF AUSTRAL 08 Aug 2016COMMON STOCK 08 Aug 2016

136,617.000 0.0076.150000Local1.313198
57.988209 0.00 0.00Base

0.00
0.00
0.00 10,403,384.55

7,922,175.14

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 0.0202 Sep 2016

850.000 0.0071.909700Local1.330583
54.043754 0.00 18.38Base

24.45
0.00
0.00 61,147.70

45,955.57

UBS WARBURG AUSTRALIA EQUITIES AUD/AU819 Sep 2016 0.0221 Sep 2016

288.000 0.0071.985486Local1.322839
54.417420 0.00 6.27Base

8.29
0.00
0.00 20,740.11

15,678.48

CSFB AUSTRALIA EQUITIES LTD AUD/AU820 Sep 2016 0.0222 Sep 2016

499.000 0.0072.148100Local1.323364
54.518711 0.00 10.88Base

14.40
0.00
0.00 36,016.30

27,215.72
621503002 Total

47.14 0.000.00 10,521,288.66138,254.000 Local

0.00 35.53 0.00 8,011,024.91Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8621867902 BORAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,494.000 0.006.840000Local1.313198
5.208659 0.00 0.00Base

0.00
0.00
0.00 406,938.96

309,883.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8622010007 RIO TINTO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,939.000 0.0049.520000Local1.313198
37.709470 0.00 0.00Base

0.00
0.00
0.00 1,680,659.28

1,279,821.69

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 0.04OPEN
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198.000 0.0051.608900Local1.304291
39.568547 0.00 7.84Base

10.22
0.00
0.00 10,228.78

7,842.41
622010007 Total

10.22 0.000.00 1,690,888.0634,137.000 Local

0.00 7.84 0.00 1,287,664.10Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8624730909 APA GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

89,153.000 0.009.260000Local1.313198
7.051488 0.00 0.00Base

0.00
0.00
0.00 825,556.78

628,661.31

ASSET TRANSFER AT MARKET NON CASH AUD/AU8625398904 ARISTOCRAT LEISURE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,329.000 0.0015.430000Local1.313198
11.749942 0.00 0.00Base

0.00
0.00
0.00 668,566.47

509,113.23

ASSET TRANSFER AT MARKET NON CASH AUD/AU8627102908 INSURANCE AUSTRALIA GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

194,530.000 0.005.980000Local1.313198
4.553769 0.00 0.00Base

0.00
0.00
0.00 1,163,289.40

885,844.63

ASSET TRANSFER AT MARKET NON CASH AUD/AU8635187909 TPG TELECOM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

27,154.000 0.0012.590000Local1.313198
9.587282 0.00 0.00Base

0.00
0.00
0.00 341,868.86

260,333.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8635214901 FLIGHT CENTRE TRAVEL GROUP L 08 Aug 2016COMMON STOCK 08 Aug 2016

4,440.000 0.0031.670000Local1.313198
24.116698 0.00 0.00Base

0.00
0.00
0.00 140,614.80

107,078.14

ASSET TRANSFER AT MARKET NON CASH AUD/AU8636586000 GPT GROUP 08 Aug 2016REIT NPV 08 Aug 2016

143,767.000 0.005.450000Local1.313198
4.150174 0.00 0.00Base

0.00
0.00
0.00 783,530.15

596,658.04

ASSET TRANSFER AT MARKET NON CASH AUD/AU8641297908 JAMES HARDIE INDUSTRIES CDI 08 Aug 2016CDI EUR.59 08 Aug 2016

35,643.000 0.0021.230000Local1.313198
16.166641 0.00 0.00Base

0.00
0.00
0.00 756,700.89

576,227.57
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8645800004 ORICA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

29,877.000 0.0014.580000Local1.313198
11.102667 0.00 0.00Base

0.00
0.00
0.00 435,606.66

331,714.38

ASSET TRANSFER AT MARKET NON CASH AUD/AU8651200008 LENDLEASE GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

44,177.000 0.0013.470000Local1.313198
10.257402 0.00 0.00Base

0.00
0.00
0.00 595,064.19

453,141.26

ASSET TRANSFER AT MARKET NON CASH AUD/AU8658508007 SUNCORP GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

102,938.000 0.0013.490000Local1.313198
10.272632 0.00 0.00Base

0.00
0.00
0.00 1,388,633.62

1,057,444.21

ASSET TRANSFER AT MARKET NON CASH AUD/AU8662460005 NATIONAL AUSTRALIA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

211,053.000 0.0025.870000Local1.313198
19.700000 0.00 0.00Base

0.00
0.00
0.00 5,459,941.11

4,157,744.00

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 0.0102 Sep 2016

960.000 0.0027.333396Local1.330583
20.542421 0.00 7.89Base

10.50
0.00
0.00 26,250.56

19,728.62

UBS WARBURG AUSTRALIA EQUITIES AUD/AU819 Sep 2016 0.0121 Sep 2016

213.000 0.0026.989300Local1.322839
20.402558 0.00 1.74Base

2.30
0.00
0.00 5,751.02

4,347.48

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU820 Sep 2016 0.0222 Sep 2016

1,412.000 0.0027.049200Local1.323364
20.439728 0.00 28.86Base

38.19
0.00
0.00 38,231.66

28,889.75
662460005 Total

50.99 0.000.00 5,530,174.35213,638.000 Local

0.00 38.49 0.00 4,210,709.85Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8663710002 NEWCREST MINING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

61,327.000 0.0025.690000Local1.313198
19.562930 0.00 0.00Base

0.00
0.00
0.00 1,575,490.63

1,199,735.78
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8665760005 OIL SEARCH LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

109,644.000 0.007.250000Local1.313198
5.520873 0.00 0.00Base

0.00
0.00
0.00 794,919.00

605,330.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8667304901 INCITEC PIVOT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

134,987.000 0.002.770000Local1.313198
2.109354 0.00 0.00Base

0.00
0.00
0.00 373,913.99

284,735.42

ASSET TRANSFER AT MARKET NON CASH AUD/AU8670995901 AMP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

236,642.000 0.005.920000Local1.313198
4.508079 0.00 0.00Base

0.00
0.00
0.00 1,400,920.64

1,066,800.77

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671034908 QANTAS AIRWAYS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

41,251.000 0.003.140000Local1.313198
2.391109 0.00 0.00Base

0.00
0.00
0.00 129,528.14

98,635.65

ASSET TRANSFER AT MARKET NON CASH AUD/AU8671574002 QBE INSURANCE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

109,712.000 0.0011.060000Local1.313198
8.422188 0.00 0.00Base

0.00
0.00
0.00 1,213,414.72

924,015.05

ASSET TRANSFER AT MARKET NON CASH AUD/AU8672630902 CHALLENGER LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,654.000 0.009.080000Local1.313198
6.914418 0.00 0.00Base

0.00
0.00
0.00 414,538.32

315,670.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8677670002 SANTOS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

127,187.000 0.004.660000Local1.313198
3.548589 0.00 0.00Base

0.00
0.00
0.00 592,691.42

451,334.39

ASSET TRANSFER AT MARKET NON CASH AUD/AU8682112909 SONIC HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,418.000 0.0022.400000Local1.313198
17.057595 0.00 0.00Base

0.00
0.00
0.00 703,763.20

535,915.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8685085003 STOCKLAND 08 Aug 2016REIT 08 Aug 2016

191,382.000 0.004.960000Local1.313198 0.00 0.00 949,254.72
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3.777039 0.00 0.00Base 0.00 722,857.27

ASSET TRANSFER AT MARKET NON CASH AUD/AU8687326900 TABCORP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,523.000 0.005.050000Local1.313198
3.845574 0.00 0.00Base

0.00
0.00
0.00 335,941.15

255,819.11

ASSET TRANSFER AT MARKET NON CASH AUD/AU8694883000 WESFARMERS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

90,099.000 0.0042.330000Local1.313198
32.234286 0.00 0.00Base

0.00
0.00
0.00 3,813,890.67

2,904,276.94

UBS WARBURG AUSTRALIA EQUITIES AUD/AU819 Sep 2016 0.0121 Sep 2016

375.000 0.0042.689000Local1.322839
32.270745 0.00 4.84Base

6.40
0.00
0.00 16,014.78

12,106.37

CSFB AUSTRALIA EQUITIES LTD AUD/AU820 Sep 2016 0.0122 Sep 2016

670.000 0.0042.873100Local1.323364
32.397058 0.00 8.68Base

11.49
0.00
0.00 28,736.47

21,714.71
694883000 Total

17.89 0.000.00 3,858,641.9291,144.000 Local

0.00 13.52 0.00 2,938,098.02Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8695498006 ALUMINA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

195,849.000 0.001.365000Local1.313198
1.039447 0.00 0.00Base

0.00
0.00
0.00 267,333.89

203,574.70

ASSET TRANSFER AT MARKET NON CASH AUD/AU8697972008 WOODSIDE PETROLEUM LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

59,327.000 0.0026.890000Local1.313198
20.476729 0.00 0.00Base

0.00
0.00
0.00 1,595,303.03

1,214,822.92

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 0.0102 Sep 2016

1,442.000 0.0028.601100Local1.330583
21.495164 0.00 12.40Base

16.50
0.00
0.00 41,259.29

31,008.43
697972008 Total

16.50 0.000.00 1,636,562.3260,769.000 Local
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0.00 12.40 0.00 1,245,831.35Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8698123908 WOOLWORTHS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

101,685.000 0.0023.410000Local1.313198
17.826710 0.00 0.00Base

0.00
0.00
0.00 2,380,445.85

1,812,709.01

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 0.0102 Sep 2016

806.000 0.0023.711500Local1.330583
17.820384 0.00 5.74Base

7.64
0.00
0.00 19,119.11

14,368.97

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 0.02OPEN

418.000 0.0023.172700Local1.304291
17.766511 0.00 7.43Base

9.69
0.00
0.00 9,695.88

7,433.83
698123908 Total

17.33 0.000.00 2,409,260.84102,909.000 Local

0.00 13.17 0.00 1,834,511.81Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI08LSH3 WESTFIELD CORP 08 Aug 2016MISC. 08 Aug 2016

157,950.000 0.0010.750000Local1.313198
8.186123 0.00 0.00Base

0.00
0.00
0.00 1,697,962.50

1,292,998.09

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 0.01OPEN

924.000 0.009.814200Local1.304291
7.524548 0.00 6.95Base

9.07
0.00
0.00 9,077.39

6,959.64
ACI08LSH3 Total

9.07 0.000.00 1,707,039.89158,874.000 Local

0.00 6.95 0.00 1,299,957.73Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI092GB0 AUSNET SERVICES 08 Aug 2016COMMON STOCK 08 Aug 2016

141,519.000 0.001.730000Local1.313198
1.317395 0.00 0.00Base

0.00
0.00
0.00 244,827.87

186,436.37

ASSET TRANSFER AT MARKET NON CASH AUD/AU8ACI0CFB22 CIMIC GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,040.000 0.0030.500000Local1.313198 0.00 0.00 245,220.00
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23.225744 0.00 0.00Base 0.00 186,734.98

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B01WT6904 DUET GROUP 08 Aug 2016STAPLED SECURITY 08 Aug 2016

185,716.000 0.002.650000Local1.313198
2.017974 0.00 0.00Base

0.00
0.00
0.00 492,147.40

374,770.14

MORGAN STANLEY CO INCORPORATED AUD/AU831 Aug 2016 02 Sep 2016

9,290.000 0.002.631700Local1.330583
1.977855 0.00 7.35Base

9.78
0.00
0.00 24,458.27

18,381.62
B01WT6904 Total

9.78 0.000.00 516,605.67195,006.000 Local

0.00 7.35 0.00 393,151.76Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B033YN903 DEXUS PROPERTY GROUP 08 Aug 2016REIT 08 Aug 2016

77,444.000 0.009.620000Local1.313198
7.325628 0.00 0.00Base

0.00
0.00
0.00 745,011.28

567,325.93

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B03FYZ909 GOODMAN GROUP 08 Aug 2016REIT 08 Aug 2016

142,280.000 0.007.340000Local1.313198
5.589408 0.00 0.00Base

0.00
0.00
0.00 1,044,335.20

795,261.03

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0767Y908 SEEK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

26,181.000 0.0016.050000Local1.313198
12.222072 0.00 0.00Base

0.00
0.00
0.00 420,205.05

319,986.06

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B07SFG900 DOMINO S PIZZA ENTERPRISES L 08 Aug 2016COMMON STOCK 08 Aug 2016

4,908.000 0.0074.510000Local1.313198
56.739350 0.00 0.00Base

0.00
0.00
0.00 365,695.08

278,476.73

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B0CRCP909 TATTS GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

117,174.000 0.004.040000Local1.313198
3.076459 0.00 0.00Base

0.00
0.00
0.00 473,382.96

360,481.02

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1FJ0C904 BRAMBLES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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126,329.000 0.0012.950000Local1.313198
9.861422 0.00 0.00Base

0.00
0.00
0.00 1,635,960.55

1,245,783.61

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 0.01OPEN

1,302.000 0.0011.967396Local1.304291
9.175403 0.00 11.95Base

15.58
0.00
0.00 15,597.13

11,958.32
B1FJ0C904 Total

15.58 0.000.00 1,651,557.68127,631.000 Local

0.00 11.95 0.00 1,257,741.93Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B1XK7G905 PLATINUM ASSET MANAGEMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

18,775.000 0.005.940000Local1.313198
4.523309 0.00 0.00Base

0.00
0.00
0.00 111,523.50

84,925.12

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B28YTC906 MACQUARIE GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,505.000 0.0075.300000Local1.313198
57.340934 0.00 0.00Base

0.00
0.00
0.00 1,845,226.50

1,405,139.59

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 0.06OPEN

144.000 0.0083.302400Local1.304291
63.867956 0.00 9.20Base

12.00
0.00
0.00 12,007.55

9,206.19
B28YTC906 Total

12.00 0.000.00 1,857,234.0524,649.000 Local

0.00 9.20 0.00 1,414,345.78Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B29LCJ906 CROWN RESORTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

29,139.000 0.0013.180000Local1.313198
10.036567 0.00 0.00Base

0.00
0.00
0.00 384,052.02

292,455.53

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B3WS5W902 VOCUS COMMUNICATIONS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

40,255.000 0.008.600000Local1.313198
6.548898 0.00 0.00Base

0.00
0.00
0.00 346,193.00

263,625.90

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B61JC6908 TREASURY WINE ESTATES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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59,057.000 0.009.310000Local1.313198
7.089563 0.00 0.00Base

0.00
0.00
0.00 549,820.67

418,688.32

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B70DWB907 SYDNEY AIRPORT 08 Aug 2016STAPLED SECURITY 08 Aug 2016

87,403.000 0.007.310000Local1.313198
5.566564 0.00 0.00Base

0.00
0.00
0.00 638,915.93

486,534.35

ASSET TRANSFER AT MARKET NON CASH AUD/AU8B87CVM907 AURIZON HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

167,484.000 0.005.120000Local1.313198
3.898879 0.00 0.00Base

0.00
0.00
0.00 857,518.08

652,999.84

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BLZH0Z901 SCENTRE GROUP 08 Aug 2016REIT 08 Aug 2016

425,986.000 0.005.210000Local1.313198
3.967414 0.00 0.00Base

0.00
0.00
0.00 2,219,387.06

1,690,062.78

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU829 Sep 2016 OPEN

2,490.000 0.004.752600Local1.304291
3.643819 0.00 9.07Base

11.83
0.00
0.00 11,845.80

9,082.18
BLZH0Z901 Total

11.83 0.000.00 2,231,232.86428,476.000 Local

0.00 9.07 0.00 1,699,144.96Base

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BP46PW900 HEALTHSCOPE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

138,821.000 0.002.820000Local1.313198
2.147429 0.00 0.00Base

0.00
0.00
0.00 391,475.22

298,108.30

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BRTNNQ907 MEDIBANK PRIVATE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

220,343.000 0.003.050000Local1.313198
2.322574 0.00 0.00Base

0.00
0.00
0.00 672,046.15

511,763.00

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BSS7GP901 AGL ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

53,982.000 0.0020.410000Local1.313198
15.542211 0.00 0.00Base

0.00
0.00
0.00 1,101,772.62

838,999.62
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ASSET TRANSFER AT MARKET NON CASH AUD/AU8BWSW5D906 SOUTH32 LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

425,943.000 0.001.910000Local1.313198
1.454465 0.00 0.00Base

0.00
0.00
0.00 813,551.13

619,519.01

ASSET TRANSFER AT MARKET NON CASH AUD/AU8BY7QXS904 VICINITY CENTRES 08 Aug 2016REIT 08 Aug 2016

269,216.000 0.003.350000Local1.313198
2.551024 0.00 0.00Base

0.00
0.00
0.00 901,873.60

686,776.56

0.007,944,873.000 Local
0.00Base

345.85
262.03

0.00
0.00

95,823,747.03
72,966,643.00

AUSTRALIAN DOLLAR Total

DANISH KRONE

ASSET TRANSFER AT MARKET NON CASH DKK/DK3416921005 CARLSBERG AS B 08 Aug 2016COMMON STOCK DKK20. 08 Aug 2016

8,558.000 0.00656.000000Local6.711750
97.739039 0.00 0.00Base

0.00
0.00
0.00 5,614,048.00

836,450.70

ASSET TRANSFER AT MARKET NON CASH DKK/DK3425304003 AP MOELLER MAERSK A/S B 08 Aug 2016COMMON STOCK DKK1000 08 Aug 2016

510.000 0.009,075.000000Local6.711750
1,352.106373 0.00 0.00Base

0.00
0.00
0.00 4,628,250.00

689,574.25

ASSET TRANSFER AT MARKET NON CASH DKK/DK3425305000 AP MOELLER MAERSK A/S A 08 Aug 2016COMMON STOCK DKK1000 08 Aug 2016

305.000 0.008,730.000000Local6.711750
1,300.704000 0.00 0.00Base

0.00
0.00
0.00 2,662,650.00

396,714.72

ASSET TRANSFER AT MARKET NON CASH DKK/DK3458882909 DANSKE BANK A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016

56,488.000 0.00180.500000Local6.711750
26.893135 0.00 0.00Base

0.00
0.00
0.00 10,196,084.00

1,519,139.42

ASSET TRANSFER AT MARKET NON CASH DKK/DK3459573903 GENMAB A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

4,537.000 0.001,223.000000Local6.711750
182.217752 0.00 0.00Base

0.00
0.00
0.00 5,548,751.00

826,721.94

ASSET TRANSFER AT MARKET NON CASH DKK/DK3569879901 TDC A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016
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64,960.000 0.0034.300000Local6.711750
5.110441 0.00 0.00Base

0.00
0.00
0.00 2,228,128.00

331,974.22

ASSET TRANSFER AT MARKET NON CASH DKK/DK3596465906 VESTAS WIND SYSTEMS A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

17,929.000 0.00473.900000Local6.711750
70.607517 0.00 0.00Base

0.00
0.00
0.00 8,496,553.10

1,265,922.17

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI04G724 COLOPLAST B 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

9,697.000 0.00523.000000Local6.711750
77.923045 0.00 0.00Base

0.00
0.00
0.00 5,071,531.00

755,619.77

ASSET TRANSFER AT MARKET NON CASH DKK/DK3ACI07GG13 NOVO NORDISK A/S B 08 Aug 2016COMMON STOCK DKK.2 08 Aug 2016

148,520.000 0.00330.000000Local6.711750
49.167505 0.00 0.00Base

0.00
0.00
0.00 49,011,600.00

7,302,357.81

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK331 Aug 2016 0.0102 Sep 2016

4,720.000 0.00314.054800Local6.676600
47.038133 0.00 66.61Base

444.70
0.00
0.00 1,482,783.36

222,086.59

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK319 Sep 2016 0.0221 Sep 2016

896.000 0.00310.000000Local6.662100
46.531874 0.00 16.68Base

111.10
0.00
0.00 277,871.10

41,709.24
ACI07GG13 Total

555.80 0.000.00 50,772,254.46154,136.000 Local

0.00 83.29 0.00 7,566,153.64Base

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B1WT5G909 DSV A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

15,402.000 0.00316.200000Local6.711750
47.111409 0.00 0.00Base

0.00
0.00
0.00 4,870,112.40

725,609.92

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B44XTX902 PANDORA A/S 08 Aug 2016COMMON STOCK DKK1. 08 Aug 2016

9,296.000 0.00876.500000Local6.711750
130.591873 0.00 0.00Base

0.00
0.00
0.00 8,147,944.00

1,213,982.05

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B573M1909 CHR HANSEN HOLDING A/S 08 Aug 2016COMMON STOCK DKK10. 08 Aug 2016
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7,911.000 0.00419.800000Local6.711750
62.547026 0.00 0.00Base

0.00
0.00
0.00 3,321,037.80

494,809.52

ASSET TRANSFER AT MARKET NON CASH DKK/DK3B798FW902 NOVOZYMES A/S B SHARES 08 Aug 2016COMMON STOCK DKK2.0 08 Aug 2016

18,668.000 0.00321.300000Local6.711750
47.871271 0.00 0.00Base

0.00
0.00
0.00 5,998,028.40

893,660.88

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BKJ9RT904 ISS A/S 08 Aug 2016COMMON STOCK DKK1.0 08 Aug 2016

13,369.000 0.00256.500000Local6.711750
38.216561 0.00 0.00Base

0.00
0.00
0.00 3,429,148.50

510,917.20

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BXDZ97902 TRYG A/S 08 Aug 2016COMMON STOCK DKK5.0 08 Aug 2016

9,267.000 0.00125.100000Local6.711750
18.638954 0.00 0.00Base

0.00
0.00
0.00 1,159,301.70

172,727.19

ASSET TRANSFER AT MARKET NON CASH DKK/DK3BZ01RF908 WILLIAM DEMANT HOLDING 08 Aug 2016COMMON STOCK DKK.2 08 Aug 2016

9,798.000 0.00140.200000Local6.711750
20.888740 0.00 0.00Base

0.00
0.00
0.00 1,373,679.60

204,667.87

0.00400,831.000 Local
0.00Base

555.80
83.29

0.00
0.00

123,517,501.96
18,404,645.46

DANISH KRONE Total

EURO CURRENCY

AUSTRIA

ASSET TRANSFER AT MARKET NON CASH EUR/AT3465145001 OMV AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,783.000 0.0023.705000Local0.902568
26.263949 0.00 0.00Base

0.00
0.00
0.00 279,316.02

309,468.12

ASSET TRANSFER AT MARKET NON CASH EUR/AT3494340904 VOESTALPINE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,098.000 0.0031.375000Local0.902568
34.761924 0.00 0.00Base

0.00
0.00
0.00 285,449.75

316,263.98

ASSET TRANSFER AT MARKET NON CASH EUR/AT3528983901 ERSTE GROUP BANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 3545



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

22,352.000 0.0024.065000Local0.902568
26.662811 0.00 0.00Base

0.00
0.00
0.00 537,900.88

595,967.15

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/AT331 Aug 2016 0.0102 Sep 2016

1,762.000 0.0025.532497Local0.897143
28.459785 0.00 15.05Base

13.50
0.00
0.00 45,001.76

50,161.19
528983901 Total

13.50 0.000.00 582,902.6424,114.000 Local

0.00 15.05 0.00 646,128.34Base

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B0704T905 RAIFFEISEN BANK INTERNATIONA 08 Aug 2016COMMON STOCK 08 Aug 2016

9,376.000 0.0011.495000Local0.902568
12.735882 0.00 0.00Base

0.00
0.00
0.00 107,777.12

119,411.63

ASSET TRANSFER AT MARKET NON CASH EUR/AT3B1WVF6905 ANDRITZ AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,825.000 0.0043.600000Local0.902568
48.306609 0.00 0.00Base

0.00
0.00
0.00 253,970.00

281,386.00

1,509,415.530.0013.500.0060,196.000 Local
AUSTRIA Total

1,672,658.070.0015.050.00Base

BELGIUM

ASSET TRANSFER AT MARKET NON CASH EUR/BE5400500005 UMICORE 08 Aug 2016COMMON STOCK 08 Aug 2016

7,617.000 0.0053.630000Local0.902568
59.419346 0.00 0.00Base

0.00
0.00
0.00 408,499.71

452,597.16

ASSET TRANSFER AT MARKET NON CASH EUR/BE5449774009 KBC GROEP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

20,071.000 0.0047.015000Local0.902568
52.090258 0.00 0.00Base

0.00
0.00
0.00 943,638.07

1,045,503.57

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE528 Sep 2016 0.0230 Sep 2016

117.000 0.0051.840000Local0.893575
58.014157 0.00 2.72Base

2.43
0.00
0.00 6,067.71

6,790.38
449774009 Total
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2.43 0.000.00 949,705.7820,188.000 Local

0.00 2.72 0.00 1,052,293.95Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5475531901 ANHEUSER BUSCH INBEV SA/NV 08 Aug 2016COMMON STOCK 08 Aug 2016

64,337.000 0.00112.000000Local0.902568
124.090373 0.00 0.00Base

0.00
0.00
0.00 7,205,744.00

7,983,602.34

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE531 Aug 2016 0.0402 Sep 2016

112.000 0.00111.820500Local0.897143
124.640665 0.00 4.19Base

3.76
0.00
0.00 12,527.66

13,963.95

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE516 Sep 2016 0.0520 Sep 2016

355.000 0.00110.950000Local0.896097
123.814721 0.00 17.58Base

15.75
0.00
0.00 39,403.00

43,971.80
475531901 Total

19.51 0.000.00 7,257,674.6664,804.000 Local

0.00 21.77 0.00 8,041,538.09Base

ASSET TRANSFER AT MARKET NON CASH EUR/BE5482110004 SOLVAY SA 08 Aug 2016COMMON STOCK EUR15.0 08 Aug 2016

5,930.000 0.0092.740000Local0.902568
102.751261 0.00 0.00Base

0.00
0.00
0.00 549,948.20

609,314.98

ASSET TRANSFER AT MARKET NON CASH EUR/BE5559699905 UCB SA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,116.000 0.0069.480000Local0.902568
76.980349 0.00 0.00Base

0.00
0.00
0.00 702,859.68

778,733.21

ASSET TRANSFER AT MARKET NON CASH EUR/BE5709732903 GROUPE BRUXELLES LAMBERT SA 08 Aug 2016COMMON STOCK 08 Aug 2016

6,455.000 0.0076.240000Local0.902568
84.470090 0.00 0.00Base

0.00
0.00
0.00 492,129.20

545,254.43

ASSET TRANSFER AT MARKET NON CASH EUR/BE5ACI009ZR8 COLRUYT SA 08 Aug 2016COMMON STOCK 08 Aug 2016

5,386.000 0.0049.530000Local0.902568
54.876751 0.00 0.00Base

0.00
0.00
0.00 266,768.58

295,566.18
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ASSET TRANSFER AT MARKET NON CASH EUR/BE5B00D9P907 PROXIMUS 08 Aug 2016COMMON STOCK 08 Aug 2016

12,170.000 0.0027.940000Local0.902568
30.956117 0.00 0.00Base

0.00
0.00
0.00 340,029.80

376,735.94

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B0LKSK908 TELENET GROUP HOLDING NV 08 Aug 2016COMMON STOCK 08 Aug 2016

4,219.000 0.0041.385001Local0.902568
45.852503 0.00 0.00Base

0.00
0.00
0.00 174,603.32

193,451.71

ASSET TRANSFER AT MARKET NON CASH EUR/BE5B86S2N903 AGEAS 08 Aug 2016COMMON STOCK 08 Aug 2016

16,113.000 0.0030.225000Local0.902568
33.487782 0.00 0.00Base

0.00
0.00
0.00 487,015.43

539,588.63

11,629,234.360.0021.940.00152,998.000 Local
BELGIUM Total

12,885,074.280.0024.490.00Base

FINLAND

ASSET TRANSFER AT MARKET NON CASH EUR/FI3452518905 WARTSILA OYJ ABP 08 Aug 2016COMMON STOCK 08 Aug 2016

11,835.000 0.0038.060000Local0.902568
42.168568 0.00 0.00Base

0.00
0.00
0.00 450,440.10

499,065.00

ASSET TRANSFER AT MARKET NON CASH EUR/FI3505125906 UPM KYMMENE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

42,704.000 0.0018.610000Local0.902568
20.618945 0.00 0.00Base

0.00
0.00
0.00 794,721.44

880,511.43

ASSET TRANSFER AT MARKET NON CASH EUR/FI3507267904 STORA ENSO OYJ R SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

44,076.000 0.008.055000Local0.902568
8.924535 0.00 0.00Base

0.00
0.00
0.00 355,032.18

393,357.82

ASSET TRANSFER AT MARKET NON CASH EUR/FI3522603901 SAMPO OYJ A SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

35,767.000 0.0037.820000Local0.902568
41.902660 0.00 0.00Base

0.00
0.00
0.00 1,352,707.94

1,498,732.44

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI328 Sep 2016 0.0230 Sep 2016

209.000 0.0040.110000Local0.893575 3.35 0.00 8,386.34
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44.887111 0.00 3.75Base 0.00 9,385.16
522603901 Total

3.35 0.000.00 1,361,094.2835,976.000 Local

0.00 3.75 0.00 1,508,117.60Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3557955903 FORTUM OYJ 08 Aug 2016COMMON STOCK EUR3.4 08 Aug 2016

35,538.000 0.0014.280000Local0.902568
15.821523 0.00 0.00Base

0.00
0.00
0.00 507,482.64

562,265.27

ASSET TRANSFER AT MARKET NON CASH EUR/FI3570151902 ELISA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

11,380.000 0.0031.960000Local0.902568
35.410075 0.00 0.00Base

0.00
0.00
0.00 363,704.80

402,966.65

ASSET TRANSFER AT MARKET NON CASH EUR/FI3571342906 METSO OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

9,021.000 0.0024.470000Local0.902568
27.111531 0.00 0.00Base

0.00
0.00
0.00 220,743.87

244,573.12

ASSET TRANSFER AT MARKET NON CASH EUR/FI3590294906 NOKIA OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

461,600.000 0.004.916000Local0.902568
5.446681 0.00 0.00Base

0.00
0.00
0.00 2,269,225.60

2,514,187.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI331 Aug 2016 02 Sep 2016

6,087.000 0.005.086800Local0.897143
5.669999 0.00 10.36Base

9.29
0.00
0.00 30,972.64

34,523.64

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI328 Sep 2016 30 Sep 2016

1,906.000 0.005.070000Local0.893575
5.673838 0.00 4.33Base

3.87
0.00
0.00 9,667.29

10,818.67
590294906 Total

13.16 0.000.00 2,309,865.53469,593.000 Local

0.00 14.69 0.00 2,559,530.27Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B06YV4907 NESTE OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

10,257.000 0.0036.060000Local0.902568 0.00 0.00 369,867.42
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39.952668 0.00 0.00Base 0.00 409,794.52

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B07G37909 NOKIAN RENKAAT OYJ 08 Aug 2016COMMON STOCK 08 Aug 2016

9,161.000 0.0034.600000Local0.902568
38.335062 0.00 0.00Base

0.00
0.00
0.00 316,970.60

351,187.50

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B09M9D905 KONE OYJ B 08 Aug 2016COMMON STOCK 08 Aug 2016

26,955.000 0.0045.630000Local0.902568
50.555748 0.00 0.00Base

0.00
0.00
0.00 1,229,956.65

1,362,730.18

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI328 Sep 2016 0.0230 Sep 2016

173.000 0.0045.704971Local0.893575
51.148444 0.00 3.54Base

3.16
0.00
0.00 7,910.12

8,852.22
B09M9D905 Total

3.16 0.000.00 1,237,866.7727,128.000 Local

0.00 3.54 0.00 1,371,582.40Base

ASSET TRANSFER AT MARKET NON CASH EUR/FI3B17NY4905 ORION OYJ CLASS B 08 Aug 2016COMMON STOCK EUR.65 08 Aug 2016

8,189.000 0.0035.820000Local0.902568
39.686760 0.00 0.00Base

0.00
0.00
0.00 293,329.98

324,994.88

8,581,119.610.0019.670.00714,858.000 Local
FINLAND Total

9,507,946.460.0021.980.00Base

FRANCE

ASSET TRANSFER AT MARKET NON CASH EUR/FR4400212908 BOUYGUES SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

16,568.000 0.0026.265000Local0.902568
29.100301 0.00 0.00Base

0.00
0.00
0.00 435,158.52

482,133.78

ASSET TRANSFER AT MARKET NON CASH EUR/FR4401225909 AIRBUS GROUP SE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

47,126.000 0.0051.000000Local0.902568
56.505438 0.00 0.00Base

0.00
0.00
0.00 2,403,426.00

2,662,875.26

ASSET TRANSFER AT MARKET NON CASH EUR/FR4403187909 VEOLIA ENVIRONNEMENT 08 Aug 2016COMMON STOCK EUR5. 08 Aug 2016
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36,059.000 0.0020.000000Local0.902568
22.158995 0.00 0.00Base

0.00
0.00
0.00 721,180.00

799,031.21

ASSET TRANSFER AT MARKET NON CASH EUR/FR4405780909 L OREAL 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

20,269.000 0.00171.950000Local0.902568
190.511962 0.00 0.00Base

0.00
0.00
0.00 3,485,254.55

3,861,486.95

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR416 Sep 2016 0.0720 Sep 2016

203.000 0.00164.550000Local0.896097
183.629674 0.00 14.91Base

13.36
74.56
66.81 33,483.82

37,366.29
405780909 Total

13.36 66.810.00 3,518,738.3720,472.000 Local

0.00 14.91 74.56 3,898,853.24Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4406139907 CHRISTIAN DIOR SE 08 Aug 2016COMMON STOCK EUR2.0 08 Aug 2016

4,362.000 0.00162.000000Local0.902568
179.487861 0.00 0.00Base

0.00
0.00
0.00 706,644.00

782,926.05

ASSET TRANSFER AT MARKET NON CASH EUR/FR4406141903 LVMH MOET HENNESSY LOUIS VUI 08 Aug 2016COMMON STOCK EUR.3 08 Aug 2016

22,309.000 0.00153.400000Local0.902568
169.959494 0.00 0.00Base

0.00
0.00
0.00 3,422,200.60

3,791,626.34

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0502 Sep 2016

45.000 0.00152.904400Local0.897143
170.434814 0.00 2.30Base

2.06
15.34
13.76 6,896.52

7,687.20

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0730 Sep 2016

92.000 0.00152.300000Local0.893575
170.438967 0.00 6.27Base

5.60
31.36
28.02 14,045.22

15,718.01
406141903 Total

7.66 41.780.00 3,443,142.3422,446.000 Local

0.00 8.57 46.70 3,815,031.55Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4416279008 THALES SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016
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8,439.000 0.0081.250000Local0.902568
90.020918 0.00 0.00Base

0.00
0.00
0.00 685,668.75

759,686.53

ASSET TRANSFER AT MARKET NON CASH EUR/FR4416343002 CAPGEMINI 08 Aug 2016COMMON STOCK EUR8.0 08 Aug 2016

13,087.000 0.0085.580000Local0.902568
94.818340 0.00 0.00Base

0.00
0.00
0.00 1,119,985.46

1,240,887.62

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0430 Sep 2016

77.000 0.0087.990000Local0.893575
98.469630 0.00 3.03Base

2.71
15.16
13.55 6,791.49

7,600.36
416343002 Total

2.71 13.550.00 1,126,776.9513,164.000 Local

0.00 3.03 15.16 1,248,487.98Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4417841004 CASINO GUICHARD PERRACHON 08 Aug 2016COMMON STOCK EUR1.53 08 Aug 2016

4,529.000 0.0045.115001Local0.902568
49.985156 0.00 0.00Base

0.00
0.00
0.00 204,325.84

226,382.77

ASSET TRANSFER AT MARKET NON CASH EUR/FR4419689906 INGENICO GROUP 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

4,391.000 0.0097.020000Local0.902568
107.493286 0.00 0.00Base

0.00
0.00
0.00 426,014.82

472,003.02

ASSET TRANSFER AT MARKET NON CASH EUR/FR4438042905 PUBLICIS GROUPE 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

15,134.000 0.0066.130000Local0.902568
73.268717 0.00 0.00Base

0.00
0.00
0.00 1,000,811.42

1,108,848.77

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0330 Sep 2016

119.000 0.0067.822500Local0.893575
75.900176 0.00 3.61Base

3.23
18.06
16.14 8,090.25

9,053.80
438042905 Total

3.23 16.140.00 1,008,901.6715,253.000 Local

0.00 3.61 18.06 1,117,902.57Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4454721002 LAGARDERE SCA 08 Aug 2016COMMON STOCK EUR6.1 08 Aug 2016
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9,442.000 0.0022.405000Local0.902568
24.823615 0.00 0.00Base

0.00
0.00
0.00 211,548.01

234,384.57

ASSET TRANSFER AT MARKET NON CASH EUR/FR4455440909 ICADE 08 Aug 2016REIT 08 Aug 2016

2,965.000 0.0069.090000Local0.902568
76.548250 0.00 0.00Base

0.00
0.00
0.00 204,851.85

226,965.56

ASSET TRANSFER AT MARKET NON CASH EUR/FR4457270007 BOLLORE 08 Aug 2016COMMON STOCK EUR.16 08 Aug 2016

69,433.000 0.003.260999Local0.902568
3.613023 0.00 0.00Base

0.00
0.00
0.00 226,421.01

250,863.10

ASSET TRANSFER AT MARKET NON CASH EUR/FR4458836004 MICHELIN (CGDE) 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

14,554.000 0.0093.760000Local0.902568
103.881369 0.00 0.00Base

0.00
0.00
0.00 1,364,583.04

1,511,889.45

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0430 Sep 2016

94.000 0.0099.070000Local0.893575
110.869261 0.00 4.17Base

3.73
20.85
18.63 9,334.94

10,446.73
458836004 Total

3.73 18.630.00 1,373,917.9814,648.000 Local

0.00 4.17 20.85 1,522,336.18Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4468232004 PERNOD RICARD SA 08 Aug 2016COMMON STOCK EUR1.55 08 Aug 2016

16,988.000 0.00103.050000Local0.902568
114.174223 0.00 0.00Base

0.00
0.00
0.00 1,750,613.40

1,939,591.70

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0530 Sep 2016

100.000 0.00105.375000Local0.892897
118.014732 0.00 4.73Base

4.22
23.60
21.07 10,562.79

11,829.80
468232004 Total

4.22 21.070.00 1,761,176.1917,088.000 Local

0.00 4.73 23.60 1,951,421.50Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4471279901 RENAULT SA 08 Aug 2016COMMON STOCK EUR3.81 08 Aug 2016
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15,379.000 0.0077.110000Local0.902568
85.434006 0.00 0.00Base

0.00
0.00
0.00 1,185,874.69

1,313,889.58

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0330 Sep 2016

90.000 0.0072.680000Local0.893575
81.336206 0.00 2.93Base

2.62
14.64
13.08 6,556.90

7,337.83
471279901 Total

2.62 13.080.00 1,192,431.5915,469.000 Local

0.00 2.93 14.64 1,321,227.41Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4474171006 REMY COINTREAU 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

1,754.000 0.0077.370000Local0.902568
85.722075 0.00 0.00Base

0.00
0.00
0.00 135,706.98

150,356.52

ASSET TRANSFER AT MARKET NON CASH EUR/FR4483410007 SCHNEIDER ELECTRIC SE 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

44,662.000 0.0059.000000Local0.902568
65.369036 0.00 0.00Base

0.00
0.00
0.00 2,635,058.00

2,919,511.88

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0202 Sep 2016

165.000 0.0061.434970Local0.897143
68.478459 0.00 3.39Base

3.04
22.59
20.27 10,160.08

11,324.93

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0330 Sep 2016

183.000 0.0062.400000Local0.893575
69.831855 0.00 5.11Base

4.57
25.56
22.84 11,446.61

12,809.90
483410007 Total

7.61 43.110.00 2,656,664.6945,010.000 Local

0.00 8.50 48.15 2,943,646.71Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4483477907 VIVENDI 08 Aug 2016COMMON STOCK EUR5.5 08 Aug 2016

93,062.000 0.0017.640000Local0.902568
19.544234 0.00 0.00Base

0.00
0.00
0.00 1,641,613.68

1,818,825.48

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0130 Sep 2016

558.000 0.0017.762500Local0.893575 3.96 19.82 9,935.26
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19.878018 0.00 4.43Base 22.18 11,118.55
483477907 Total

3.96 19.820.00 1,651,548.9493,620.000 Local

0.00 4.43 22.18 1,829,944.03Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4487416901 TECHNIP SA 08 Aug 2016COMMON STOCK EUR.762 08 Aug 2016

8,570.000 0.0048.790000Local0.902568
54.056869 0.00 0.00Base

0.00
0.00
0.00 418,130.30

463,267.37

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0202 Sep 2016

244.000 0.0052.982000Local0.897143
59.056360 0.00 4.32Base

3.88
28.82
25.86 12,957.35

14,442.90
487416901 Total

3.88 25.860.00 431,087.658,814.000 Local

0.00 4.32 28.82 477,710.27Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4517617908 ORANGE 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

158,949.000 0.0013.840000Local0.902568
15.334025 0.00 0.00Base

0.00
0.00
0.00 2,199,854.16

2,437,327.89

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0130 Sep 2016

929.000 0.0013.955000Local0.893575
15.617044 0.00 5.81Base

5.19
29.02
25.93 12,995.32

14,543.07
517617908 Total

5.19 25.930.00 2,212,849.48159,878.000 Local

0.00 5.81 29.02 2,451,870.96Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4525397907 HERMES INTERNATIONAL 08 Aug 2016COMMON STOCK 08 Aug 2016

2,111.000 0.00388.000000Local0.902568
429.884505 0.00 0.00Base

0.00
0.00
0.00 819,068.00

907,486.19

ASSET TRANSFER AT MARKET NON CASH EUR/FR4529878902 SOCIETE BIC SA 08 Aug 2016COMMON STOCK EUR3.82 08 Aug 2016

2,302.000 0.00134.450000Local0.902568
148.963845 0.00 0.00Base

0.00
0.00
0.00 309,503.90

342,914.77

Books Closed Prepared by State StreetPage 3555



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/FR4533004909 DASSAULT SYSTEMES SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

10,269.000 0.0074.180000Local0.902568
82.187714 0.00 0.00Base

0.00
0.00
0.00 761,754.42

843,985.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4550507909 KERING 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

6,061.000 0.00172.500000Local0.902568
191.121333 0.00 0.00Base

0.00
0.00
0.00 1,045,522.50

1,158,386.40

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0830 Sep 2016

36.000 0.00179.600000Local0.893575
200.990404 0.00 2.90Base

2.59
14.47
12.93 6,481.12

7,253.02
550507909 Total

2.59 12.930.00 1,052,003.626,097.000 Local

0.00 2.90 14.47 1,165,639.42Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4554398909 CNP ASSURANCES 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

13,734.000 0.0013.750000Local0.902568
15.234309 0.00 0.00Base

0.00
0.00
0.00 188,842.50

209,228.00

ASSET TRANSFER AT MARKET NON CASH EUR/FR4564156909 CARREFOUR SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

44,313.000 0.0021.840000Local0.902568
24.197623 0.00 0.00Base

0.00
0.00
0.00 967,795.92

1,072,269.26

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0130 Sep 2016

259.000 0.0023.095000Local0.893575
25.845620 0.00 2.67Base

2.39
13.38
11.96 5,995.96

6,710.08
564156909 Total

2.39 11.960.00 973,791.8844,572.000 Local

0.00 2.67 13.38 1,078,979.34Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4565478906 ATOS SE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

7,040.000 0.0088.380000Local0.902568
97.920599 0.00 0.00Base

0.00
0.00
0.00 622,195.20

689,361.02
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4567173901 SANOFI 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

94,020.000 0.0072.530000Local0.902568
80.359596 0.00 0.00Base

0.00
0.00
0.00 6,819,270.60

7,555,409.23

ASSET TRANSFER AT MARKET NON CASH EUR/FR4585284904 ACCOR SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

14,123.000 0.0035.725000Local0.902568
39.581505 0.00 0.00Base

0.00
0.00
0.00 504,544.18

559,009.60

ASSET TRANSFER AT MARKET NON CASH EUR/FR4596233908 STMICROELECTRONICS NV 08 Aug 2016COMMON STOCK EUR1.04 08 Aug 2016

50,995.000 0.006.660000Local0.902568
7.378945 0.00 0.00Base

0.00
0.00
0.00 339,626.70

376,289.32

ASSET TRANSFER AT MARKET NON CASH EUR/FR4596651901 SOCIETE GENERALE SA 08 Aug 2016COMMON STOCK EUR1.25 08 Aug 2016

61,281.000 0.0030.940000Local0.902568
34.279966 0.00 0.00Base

0.00
0.00
0.00 1,896,034.14

2,100,710.57

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR416 Sep 2016 0.0120 Sep 2016

947.000 0.0031.094600Local0.896097
34.700038 0.00 13.15Base

11.78
65.72
58.89 29,517.26

32,939.80
596651901 Total

11.78 58.890.00 1,925,551.4062,228.000 Local

0.00 13.15 65.72 2,133,650.37Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4704239904 EURAZEO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,241.000 0.0054.790000Local0.902568
60.704567 0.00 0.00Base

0.00
0.00
0.00 177,574.39

196,743.50

ASSET TRANSFER AT MARKET NON CASH EUR/FR4706271905 SODEXO 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

7,543.000 0.00104.400000Local0.902568
115.669955 0.00 0.00Base

0.00
0.00
0.00 787,489.20

872,498.47

ASSET TRANSFER AT MARKET NON CASH EUR/FR4708842901 AXA SA 08 Aug 2016COMMON STOCK EUR2.29 08 Aug 2016

155,309.000 0.0017.650000Local0.902568
19.555313 0.00 0.00Base

0.00
0.00
0.00 2,741,203.85

3,037,116.15
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0102 Sep 2016

385.000 0.0018.814900Local0.897143
20.972019 0.00 2.42Base

2.17
16.15
14.49 7,260.40

8,092.80

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0130 Sep 2016

635.000 0.0018.874992Local0.893575
21.123008 0.00 5.36Base

4.79
26.82
23.97 12,014.38

13,445.30
708842901 Total

6.96 38.460.00 2,760,478.63156,329.000 Local

0.00 7.78 42.97 3,058,654.25Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4710352907 PEUGEOT SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

38,818.000 0.0013.215000Local0.902568
14.641556 0.00 0.00Base

0.00
0.00
0.00 512,979.87

568,355.92

ASSET TRANSFER AT MARKET NON CASH EUR/FR4713666907 JCDECAUX SA 08 Aug 2016COMMON STOCK 08 Aug 2016

5,945.000 0.0030.060000Local0.902568
33.304971 0.00 0.00Base

0.00
0.00
0.00 178,706.70

197,998.05

ASSET TRANSFER AT MARKET NON CASH EUR/FR4721247906 ESSILOR INTERNATIONAL 08 Aug 2016COMMON STOCK EUR.18 08 Aug 2016

16,452.000 0.00114.000000Local0.902568
126.306273 0.00 0.00Base

0.00
0.00
0.00 1,875,528.00

2,077,990.80

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0530 Sep 2016

98.000 0.00116.746200Local0.893575
130.650701 0.00 5.13Base

4.58
25.61
22.88 11,468.59

12,834.50
721247906 Total

4.58 22.880.00 1,886,996.5916,550.000 Local

0.00 5.13 25.61 2,090,825.30Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4726261902 CREDIT AGRICOLE SA 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

84,466.000 0.007.966999Local0.902568
8.827035 0.00 0.00Base

0.00
0.00
0.00 672,940.62

745,584.40
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4729433904 ZODIAC AEROSPACE 08 Aug 2016COMMON STOCK 08 Aug 2016

16,209.000 0.0019.640000Local0.902568
21.760133 0.00 0.00Base

0.00
0.00
0.00 318,344.76

352,710.00

ASSET TRANSFER AT MARKET NON CASH EUR/FR4730968906 BNP PARIBAS 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

84,763.000 0.0043.845000Local0.902568
48.578057 0.00 0.00Base

0.00
0.00
0.00 3,716,433.74

4,117,621.87

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR416 Sep 2016 0.0220 Sep 2016

791.000 0.0044.753700Local0.896097
49.942919 0.00 15.80Base

14.16
79.01
70.80 35,485.14

39,599.66
730968906 Total

14.16 70.800.00 3,751,918.8885,554.000 Local

0.00 15.80 79.01 4,157,221.53Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4738048909 COMPAGNIE DE SAINT GOBAIN 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

38,148.000 0.0037.900000Local0.902568
41.991296 0.00 0.00Base

0.00
0.00
0.00 1,445,809.20

1,601,883.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0102 Sep 2016

1,523.000 0.0039.499700Local0.897143
44.028321 0.00 20.12Base

18.05
134.11
120.32 60,296.41

67,209.36

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0230 Sep 2016

162.000 0.0038.390000Local0.893575
42.962258 0.00 2.79Base

2.49
13.92
12.44 6,234.11

6,976.59
738048909 Total

20.54 132.760.00 1,512,339.7239,833.000 Local

0.00 22.91 148.03 1,676,069.91Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4739011906 WENDEL 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

2,304.000 0.0095.780000Local0.902568
106.119427 0.00 0.00Base

0.00
0.00
0.00 220,677.12

244,499.16
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4758255905 KLEPIERRE 08 Aug 2016REIT EUR1.4 08 Aug 2016

17,605.000 0.0043.165000Local0.902568
47.824651 0.00 0.00Base

0.00
0.00
0.00 759,919.83

841,952.99

ASSET TRANSFER AT MARKET NON CASH EUR/FR4774246904 GECINA SA 08 Aug 2016REIT EUR7.5 08 Aug 2016

3,290.000 0.00135.150000Local0.902568
149.739410 0.00 0.00Base

0.00
0.00
0.00 444,643.50

492,642.66

ASSET TRANSFER AT MARKET NON CASH EUR/FR4774563902 FONCIERE DES REGIONS 08 Aug 2016REIT EUR3.0 08 Aug 2016

2,667.000 0.0084.370000Local0.902568
93.477720 0.00 0.00Base

0.00
0.00
0.00 225,014.79

249,305.08

ASSET TRANSFER AT MARKET NON CASH EUR/FR4775943905 ILIAD SA 08 Aug 2016COMMON STOCK 08 Aug 2016

2,113.000 0.00172.000000Local0.902568
190.567359 0.00 0.00Base

0.00
0.00
0.00 363,436.00

402,668.83

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B00ZQQ907 SES 08 Aug 2016RECEIPT 08 Aug 2016

29,146.000 0.0019.520000Local0.902568
21.627179 0.00 0.00Base

0.00
0.00
0.00 568,929.92

630,345.77

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B011GL903 IMERYS SA 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

2,865.000 0.0063.280000Local0.902568
70.111061 0.00 0.00Base

0.00
0.00
0.00 181,297.20

200,868.19

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B058TZ909 SAFRAN SA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

25,024.000 0.0060.510000Local0.902568
67.042040 0.00 0.00Base

0.00
0.00
0.00 1,514,202.24

1,677,660.01

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0330 Sep 2016

147.000 0.0063.920000Local0.893575
71.532888 0.00 4.21Base

3.76
21.03
18.79 9,418.79

10,540.57
B058TZ909 Total

3.76 18.790.00 1,523,621.0325,171.000 Local

0.00 4.21 21.03 1,688,200.58Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0C2CQ902 ENGIE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

116,906.000 0.0014.620000Local0.902568
16.198226 0.00 0.00Base

0.00
0.00
0.00 1,709,165.72

1,893,669.75

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0130 Sep 2016

683.000 0.0013.684993Local0.893575
15.314879 0.00 4.19Base

3.74
20.92
18.69 9,369.28

10,485.16
B0C2CQ902 Total

3.74 18.690.00 1,718,535.00117,589.000 Local

0.00 4.19 20.92 1,904,154.91Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0DJ8Q909 ALSTOM 08 Aug 2016COMMON STOCK EUR7.0 08 Aug 2016

12,273.000 0.0021.590000Local0.902568
23.920636 0.00 0.00Base

0.00
0.00
0.00 264,974.07

293,577.96

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0M7KJ907 EUTELSAT COMMUNICATIONS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

13,968.000 0.0017.075000Local0.902568
18.918242 0.00 0.00Base

0.00
0.00
0.00 238,503.60

264,250.01

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0NJJ1901 EDF 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

19,971.000 0.0011.690000Local0.902568
12.951933 0.00 0.00Base

0.00
0.00
0.00 233,460.99

258,663.05

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B0Z5YZ906 ARKEMA 08 Aug 2016COMMON STOCK EUR10. 08 Aug 2016

5,364.000 0.0078.250000Local0.902568
86.697069 0.00 0.00Base

0.00
0.00
0.00 419,733.00

465,043.08

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0430 Sep 2016

102.000 0.0083.290000Local0.893575
93.209859 0.00 3.80Base

3.40
19.01
16.99 8,515.97

9,530.22
B0Z5YZ906 Total

3.40 16.990.00 428,248.975,466.000 Local

0.00 3.80 19.01 474,573.30Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B11ZRK906 LEGRAND SA 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

21,357.000 0.0051.500000Local0.902568
57.059413 0.00 0.00Base

0.00
0.00
0.00 1,099,885.50

1,218,617.88

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0230 Sep 2016

129.000 0.0052.870000Local0.893575
59.166830 0.00 3.06Base

2.73
15.26
13.64 6,836.60

7,650.84
B11ZRK906 Total

2.73 13.640.00 1,106,722.1021,486.000 Local

0.00 3.06 15.26 1,226,268.72Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B13X01900 EIFFAGE 08 Aug 2016COMMON STOCK EUR4. 08 Aug 2016

4,581.000 0.0068.280000Local0.902568
75.650810 0.00 0.00Base

0.00
0.00
0.00 312,790.68

346,556.36

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0202 Sep 2016

136.000 0.0070.784600Local0.897143
78.900019 0.00 3.22Base

2.89
21.46
19.25 9,648.85

10,755.09
B13X01900 Total

2.89 19.250.00 322,439.534,717.000 Local

0.00 3.22 21.46 357,311.45Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B15C55900 TOTAL SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

176,706.000 0.0042.945000Local0.902568
47.580903 0.00 0.00Base

0.00
0.00
0.00 7,588,639.17

8,407,830.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0102 Sep 2016

2,103.000 0.0043.069900Local0.897143
48.007843 0.00 30.29Base

27.17
201.92
181.15 90,784.32

101,192.70

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR416 Sep 2016 0.0220 Sep 2016

969.000 0.0040.782400Local0.896097
45.511144 0.00 17.64Base

15.81
88.20
79.04 39,613.00

44,206.15
B15C55900 Total
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42.98 260.190.00 7,719,036.49179,778.000 Local

0.00 47.93 290.12 8,553,229.81Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B164FY903 ADP 08 Aug 2016COMMON STOCK EUR3. 08 Aug 2016

2,375.000 0.0093.350000Local0.902568
103.427112 0.00 0.00Base

0.00
0.00
0.00 221,706.25

245,639.39

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1HDJL905 NATIXIS 08 Aug 2016COMMON STOCK 08 Aug 2016

75,082.000 0.003.589000Local0.902568
3.976432 0.00 0.00Base

0.00
0.00
0.00 269,469.30

298,558.45

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1LB9P906 SCOR SE 08 Aug 2016COMMON STOCK EUR7.87 08 Aug 2016

13,056.000 0.0025.690000Local0.902568
28.463229 0.00 0.00Base

0.00
0.00
0.00 335,408.64

371,615.92

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1VP0K904 REXEL SA 08 Aug 2016COMMON STOCK EUR5. 08 Aug 2016

24,152.000 0.0013.650000Local0.902568
15.123514 0.00 0.00Base

0.00
0.00
0.00 329,674.80

365,263.12

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1XH02900 VINCI SA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

40,078.000 0.0067.040000Local0.902568
74.276952 0.00 0.00Base

0.00
0.00
0.00 2,686,829.12

2,976,871.68

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0202 Sep 2016

405.000 0.0068.248100Local0.897143
76.072711 0.00 9.24Base

8.29
61.62
55.28 27,704.05

30,880.31

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0330 Sep 2016

165.000 0.0068.083000Local0.893575
76.191702 0.00 5.02Base

4.49
25.15
22.47 11,260.66

12,601.81
B1XH02900 Total

12.78 77.750.00 2,725,793.8340,648.000 Local

0.00 14.26 86.77 3,020,353.80Base
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1Y9TB906 DANONE 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

47,162.000 0.0069.640000Local0.902568
77.157621 0.00 0.00Base

0.00
0.00
0.00 3,284,361.68

3,638,907.74

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0202 Sep 2016

150.000 0.0068.352400Local0.897143
76.188969 0.00 3.43Base

3.08
22.86
20.51 10,276.45

11,454.64

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.0330 Sep 2016

193.000 0.0065.890000Local0.893575
73.737515 0.00 5.70Base

5.09
28.46
25.43 12,747.29

14,265.50
B1Y9TB906 Total

8.17 45.940.00 3,307,385.4247,505.000 Local

0.00 9.13 51.32 3,664,627.88Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YXBJ905 AIR LIQUIDE SA 08 Aug 2016COMMON STOCK EUR5.5 08 Aug 2016

27,541.000 0.0093.220000Local0.902568
103.283077 0.00 0.00Base

0.00
0.00
0.00 2,567,372.02

2,844,519.22

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR416 Sep 2016 0.0420 Sep 2016

346.000 0.0096.339600Local0.896097
107.510236 0.00 14.88Base

13.33
74.40
66.67 33,413.50

37,287.82

RIGHTS EXERCISED EUR/FR428 Sep 2016 OPEN

3,442.000 0.0076.000000Local0.892897
85.116200 0.00 0.00Base

0.00
0.00
0.00 261,592.00

292,969.96
B1YXBJ905 Total

13.33 66.670.00 2,862,377.5231,329.000 Local

0.00 14.88 74.40 3,174,777.00Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B28DTJ907 BUREAU VERITAS SA 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

21,194.000 0.0019.425000Local0.902568
21.521924 0.00 0.00Base

0.00
0.00
0.00 411,693.45

456,135.66
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ASSET TRANSFER AT MARKET NON CASH EUR/FR4B292JQ905 GROUPE EUROTUNNEL SE   REGR 08 Aug 2016COMMON STOCK EUR.4 08 Aug 2016

37,405.000 0.009.641000Local0.902568
10.681744 0.00 0.00Base

0.00
0.00
0.00 360,621.61

399,550.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B3B8D0900 SUEZ 08 Aug 2016COMMON STOCK EUR4.0 08 Aug 2016

26,049.000 0.0014.130000Local0.902568
15.655330 0.00 0.00Base

0.00
0.00
0.00 368,072.37

407,805.69

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B62G1B904 EDENRED 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

16,585.000 0.0020.605000Local0.902568
22.829305 0.00 0.00Base

0.00
0.00
0.00 341,733.93

378,624.03

RIGHTS ISSUE (NON CASH) EUR/FR4BD1LVR901 AIR LIQUIDE SA 14 Sep 2016RTS 28.09.2016 14 Sep 2016

27,541.000 0.000.000000Local0.887154
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

AUTREPAT-DIV RE EUR/FR4BD3RTL902 BOLLORE NEW 29 Sep 2016COMMON STOCK OPEN

397.000 0.002.970000Local0.889324
3.339615 0.00 0.00Base

0.00
0.00
0.00 1,179.09

1,325.84

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BDC5ST904 VALEO SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

19,073.000 0.0045.970000Local0.902568
50.932451 0.00 0.00Base

0.00
0.00
0.00 876,785.81

971,434.63

ASSET TRANSFER AT MARKET NON CASH EUR/FR4BG3FC1903 SFR GROUP SA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

8,766.000 0.0021.165000Local0.902568
23.449757 0.00 0.00Base

0.00
0.00
0.00 185,532.39

205,560.57

82,530,997.941,192.37214.950.002,244,475.000 Local
FRANCE Total

91,448,440.071,331.22240.030.00Base

GERMANY

ASSET TRANSFER AT MARKET NON CASH EUR/DEF403197908 ADIDAS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 3565



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15,065.000 0.00146.500000Local0.902568
162.314640 0.00 0.00Base

0.00
0.00
0.00 2,207,022.50

2,445,270.05

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0720 Sep 2016

189.000 0.00150.575000Local0.896097
168.034264 0.00 12.70Base

11.38
0.00
0.00 28,470.06

31,771.18
403197908 Total

11.38 0.000.00 2,235,492.5615,254.000 Local

0.00 12.70 0.00 2,477,041.23Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF435209903 FRESENIUS SE + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

32,748.000 0.0067.210000Local0.902568
74.465304 0.00 0.00Base

0.00
0.00
0.00 2,200,993.08

2,438,589.76

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0320 Sep 2016

419.000 0.0069.334100Local0.896097
77.373432 0.00 12.97Base

11.62
0.00
0.00 29,062.61

32,432.44
435209903 Total

11.62 0.000.00 2,230,055.6933,167.000 Local

0.00 12.97 0.00 2,471,022.20Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF435413901 UNITED INTERNET AG REG SHARE 08 Aug 2016COMMON STOCK 08 Aug 2016

9,841.000 0.0039.045000Local0.902568
43.259899 0.00 0.00Base

0.00
0.00
0.00 384,241.85

425,720.67

ASSET TRANSFER AT MARKET NON CASH EUR/DEF435435003 FUCHS PETROLUB SE  PREF 08 Aug 2016PREFERENCE 08 Aug 2016

5,560.000 0.0040.295000Local0.902568
44.644836 0.00 0.00Base

0.00
0.00
0.00 224,040.20

248,225.29

ASSET TRANSFER AT MARKET NON CASH EUR/DEF451180905 HANNOVER RUECK SE 08 Aug 2016COMMON STOCK 08 Aug 2016

4,824.000 0.0089.330000Local0.902568
98.973153 0.00 0.00Base

0.00
0.00
0.00 430,927.92

477,446.49

ASSET TRANSFER AT MARKET NON CASH EUR/DEF455710905 GEA GROUP AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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14,631.000 0.0048.315000Local0.902568
53.530593 0.00 0.00Base

0.00
0.00
0.00 706,896.77

783,206.11

ASSET TRANSFER AT MARKET NON CASH EUR/DEF459858908 CONTINENTAL AG 08 Aug 2016COMMON STOCK 08 Aug 2016

8,802.000 0.00189.750000Local0.902568
210.233467 0.00 0.00Base

0.00
0.00
0.00 1,670,179.50

1,850,474.98

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0830 Sep 2016

51.000 0.00187.250000Local0.893575
209.551521 0.00 4.27Base

3.82
0.00
0.00 9,553.57

10,691.40
459858908 Total

3.82 0.000.00 1,679,733.078,853.000 Local

0.00 4.27 0.00 1,861,166.38Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF461785909 DEUTSCHE POST AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

77,624.000 0.0027.620000Local0.902568
30.601572 0.00 0.00Base

0.00
0.00
0.00 2,143,974.88

2,375,416.46

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0130 Sep 2016

454.000 0.0027.715000Local0.893575
31.015863 0.00 5.63Base

5.03
0.00
0.00 12,587.64

14,086.83
461785909 Total

5.03 0.000.00 2,156,562.5278,078.000 Local

0.00 5.63 0.00 2,389,503.29Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF464731900 AXEL SPRINGER SE 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

3,452.000 0.0047.000000Local0.902568
52.073638 0.00 0.00Base

0.00
0.00
0.00 162,244.00

179,758.20

ASSET TRANSFER AT MARKET NON CASH EUR/DEF474184900 MERCK KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

10,340.000 0.0098.900000Local0.902568
109.576231 0.00 0.00Base

0.00
0.00
0.00 1,022,626.00

1,133,018.23

ASSET TRANSFER AT MARKET NON CASH EUR/DEF476896907 RWE AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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39,154.000 0.0015.075000Local0.902568
16.702343 0.00 0.00Base

0.00
0.00
0.00 590,246.55

653,963.52

ASSET TRANSFER AT MARKET NON CASH EUR/DEF484628904 SAP SE 08 Aug 2016COMMON STOCK 08 Aug 2016

78,632.000 0.0077.650000Local0.902568
86.032299 0.00 0.00Base

0.00
0.00
0.00 6,105,774.80

6,764,891.73

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0302 Sep 2016

139.000 0.0078.973669Local0.897143
88.027961 0.00 3.67Base

3.29
0.00
0.00 10,980.63

12,239.55

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0320 Sep 2016

462.000 0.0077.844300Local0.896097
86.870395 0.00 16.06Base

14.39
0.00
0.00 35,978.46

40,150.18
484628904 Total

17.68 0.000.00 6,152,733.8979,233.000 Local

0.00 19.73 0.00 6,817,281.46Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF494290901 E.ON SE 08 Aug 2016COMMON STOCK 08 Aug 2016

160,096.000 0.009.180000Local0.902568
10.170979 0.00 0.00Base

0.00
0.00
0.00 1,469,681.28

1,628,333.02

ASSET TRANSFER AT MARKET NON CASH EUR/DEF500246905 HENKEL AG + CO KGAA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,315.000 0.0095.880000Local0.902568
106.230224 0.00 0.00Base

0.00
0.00
0.00 797,242.20

883,304.31

ASSET TRANSFER AT MARKET NON CASH EUR/DEF504141904 METRO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

14,262.000 0.0026.770000Local0.902568
29.659815 0.00 0.00Base

0.00
0.00
0.00 381,793.74

423,008.28

ASSET TRANSFER AT MARKET NON CASH EUR/DEF506921907 BAYER AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

66,162.000 0.0095.870000Local0.902568
106.219144 0.00 0.00Base

0.00
0.00
0.00 6,342,950.94

7,027,670.98

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0302 Sep 2016
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117.000 0.0096.095600Local0.897143
107.112913 0.00 3.76Base

3.37
0.00
0.00 11,246.56

12,535.97

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0420 Sep 2016

394.000 0.0090.868700Local0.896097
101.404982 0.00 15.98Base

14.32
0.00
0.00 35,816.59

39,969.55
506921907 Total

17.69 0.000.00 6,390,014.0966,673.000 Local

0.00 19.74 0.00 7,080,176.50Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF507670909 HENKEL AG + CO KGAA VORZUG 08 Aug 2016PREFERENCE 08 Aug 2016

14,254.000 0.00111.600000Local0.902568
123.647193 0.00 0.00Base

0.00
0.00
0.00 1,590,746.40

1,762,467.09

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0530 Sep 2016

84.000 0.00120.900000Local0.893575
135.299219 0.00 4.54Base

4.06
0.00
0.00 10,159.66

11,369.68
507670909 Total

4.06 0.000.00 1,600,906.0614,338.000 Local

0.00 4.54 0.00 1,773,836.77Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF510740905 BEIERSDORF AG 08 Aug 2016COMMON STOCK 08 Aug 2016

8,065.000 0.0082.710000Local0.902568
91.638525 0.00 0.00Base

0.00
0.00
0.00 667,056.15

739,064.70

ASSET TRANSFER AT MARKET NON CASH EUR/DEF510866908 HOCHTIEF AG 08 Aug 2016COMMON STOCK 08 Aug 2016

1,664.000 0.00117.450000Local0.902568
130.128702 0.00 0.00Base

0.00
0.00
0.00 195,436.80

216,534.16

ASSET TRANSFER AT MARKET NON CASH EUR/DEF512067901 HEIDELBERGCEMENT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,276.000 0.0074.710000Local0.902568
82.774926 0.00 0.00Base

0.00
0.00
0.00 842,429.96

933,370.07

ASSET TRANSFER AT MARKET NON CASH EUR/DEF512907908 FRESENIUS MEDICAL CARE AG + 08 Aug 2016COMMON STOCK 08 Aug 2016
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July 1, 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

17,522.000 0.0083.170000Local0.902568
92.148182 0.00 0.00Base

0.00
0.00
0.00 1,457,304.74

1,614,620.44

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0330 Sep 2016

103.000 0.0078.240000Local0.893575
87.558403 0.00 3.60Base

3.22
0.00
0.00 8,061.94

9,022.12
512907908 Total

3.22 0.000.00 1,465,366.6817,625.000 Local

0.00 3.60 0.00 1,623,642.56Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF523148906 ALLIANZ SE REG 08 Aug 2016COMMON STOCK 08 Aug 2016

36,563.000 0.00126.450000Local0.902568
140.100247 0.00 0.00Base

0.00
0.00
0.00 4,623,391.35

5,122,485.34

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0402 Sep 2016

65.000 0.00133.806900Local0.897143
149.147795 0.00 2.91Base

2.61
0.00
0.00 8,700.06

9,697.52

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0620 Sep 2016

244.000 0.00129.850000Local0.896097
144.906188 0.00 14.14Base

12.67
0.00
0.00 31,696.07

35,371.25
523148906 Total

15.28 0.000.00 4,663,787.4836,872.000 Local

0.00 17.05 0.00 5,167,554.11Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF528748908 DEUTSCHE LUFTHANSA REG 08 Aug 2016COMMON STOCK 08 Aug 2016

18,584.000 0.0010.480000Local0.902568
11.611313 0.00 0.00Base

0.00
0.00
0.00 194,760.32

215,784.65

ASSET TRANSFER AT MARKET NON CASH EUR/DEF529412900 MUENCHENER RUECKVER AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

13,349.000 0.00150.900000Local0.902568
167.189619 0.00 0.00Base

0.00
0.00
0.00 2,014,364.10

2,231,814.22

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549710903 VOLKSWAGEN AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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2,597.000 0.00131.550000Local0.902568
145.750789 0.00 0.00Base

0.00
0.00
0.00 341,635.35

378,514.80

ASSET TRANSFER AT MARKET NON CASH EUR/DEF549716900 VOLKSWAGEN AG PREF 08 Aug 2016PREFERRED STOCK 08 Aug 2016

14,847.000 0.00124.050000Local0.902568
137.441168 0.00 0.00Base

0.00
0.00
0.00 1,841,770.35

2,040,589.02

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0530 Sep 2016

88.000 0.00114.950000Local0.893575
128.640573 0.00 4.53Base

4.05
0.00
0.00 10,119.65

11,324.90
549716900 Total

4.05 0.000.00 1,851,890.0014,935.000 Local

0.00 4.53 0.00 2,051,913.92Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF552902900 DAIMLER AG REGISTERED SHARES 08 Aug 2016COMMON STOCK 08 Aug 2016

77,036.000 0.0061.030000Local0.902568
67.618174 0.00 0.00Base

0.00
0.00
0.00 4,701,507.08

5,209,033.65

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0202 Sep 2016

136.000 0.0062.234400Local0.897143
69.369543 0.00 2.83Base

2.54
0.00
0.00 8,466.42

9,437.09

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0320 Sep 2016

518.000 0.0060.231892Local0.896097
67.215817 0.00 13.93Base

12.48
0.00
0.00 31,212.60

34,831.72
552902900 Total

15.02 0.000.00 4,741,186.1077,690.000 Local

0.00 16.76 0.00 5,253,302.46Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF556352904 MAN SE 08 Aug 2016COMMON STOCK 08 Aug 2016

2,820.000 0.0093.250000Local0.902568
103.316316 0.00 0.00Base

0.00
0.00
0.00 262,965.00

291,352.01

ASSET TRANSFER AT MARKET NON CASH EUR/DEF563692904 THYSSENKRUPP AG 08 Aug 2016COMMON STOCK 08 Aug 2016
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Comm Per Shr

29,432.000 0.0020.690000Local0.902568
22.923481 0.00 0.00Base

0.00
0.00
0.00 608,948.08

674,683.88

ASSET TRANSFER AT MARKET NON CASH EUR/DEF572797900 SIEMENS AG REG 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

61,206.000 0.00102.550000Local0.902568
113.620248 0.00 0.00Base

0.00
0.00
0.00 6,276,675.30

6,954,240.90

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0402 Sep 2016

108.000 0.00107.406900Local0.897143
119.721048 0.00 3.88Base

3.48
0.00
0.00 11,603.43

12,933.76

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0520 Sep 2016

353.000 0.00103.700000Local0.896097
115.724079 0.00 16.34Base

14.64
0.00
0.00 36,620.74

40,866.94
572797900 Total

18.12 0.000.00 6,324,899.4761,667.000 Local

0.00 20.22 0.00 7,008,041.60Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF573282902 QIAGEN N.V. 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

17,691.000 0.0024.305000Local0.902568
26.928719 0.00 0.00Base

0.00
0.00
0.00 429,979.76

476,395.97

ASSET TRANSFER AT MARKET NON CASH EUR/DEF574081907 LINDE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

14,860.000 0.00133.350000Local0.902568
147.745101 0.00 0.00Base

0.00
0.00
0.00 1,981,581.00

2,195,492.20

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0730 Sep 2016

87.000 0.00147.700000Local0.893575
165.291106 0.00 5.75Base

5.14
0.00
0.00 12,855.04

14,386.08
574081907 Total

5.14 0.000.00 1,994,436.0414,947.000 Local

0.00 5.75 0.00 2,209,878.28Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575035902 DEUTSCHE BANK AG REGISTERED 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 3572



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA
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July 1, 2016
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

110,353.000 0.0011.800000Local0.902568
13.073807 0.00 0.00Base

0.00
0.00
0.00 1,302,165.40

1,442,733.84

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 30 Sep 2016

645.000 0.0010.825000Local0.893575
12.114260 0.00 3.12Base

2.79
0.00
0.00 6,984.92

7,816.83
575035902 Total

2.79 0.000.00 1,309,150.32110,998.000 Local

0.00 3.12 0.00 1,450,550.67Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575602909 BAYERISCHE MOTOREN WERKE AG 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

26,491.000 0.0077.920000Local0.902568
86.331445 0.00 0.00Base

0.00
0.00
0.00 2,064,178.72

2,287,006.32

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0330 Sep 2016

154.000 0.0073.930000Local0.893575
82.735081 0.00 5.09Base

4.55
0.00
0.00 11,389.77

12,746.29
575602909 Total

4.55 0.000.00 2,075,568.4926,645.000 Local

0.00 5.09 0.00 2,299,752.61Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF575603907 BAYERISCHE MOTOREN WERKE PRF 08 Aug 2016PREFERENCE 08 Aug 2016

4,361.000 0.0066.250000Local0.902568
73.401672 0.00 0.00Base

0.00
0.00
0.00 288,916.25

320,104.69

ASSET TRANSFER AT MARKET NON CASH EUR/DEF584235907 DEUTSCHE TELEKOM AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

257,998.000 0.0015.515000Local0.902568
17.189841 0.00 0.00Base

0.00
0.00
0.00 4,002,838.97

4,434,944.48

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0102 Sep 2016

455.000 0.0015.011300Local0.897143
16.732338 0.00 2.29Base

2.05
0.00
0.00 6,832.19

7,615.50

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0120 Sep 2016

2,003.000 0.0014.470000Local0.896097 11.59 0.00 28,995.00
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July 1, 2016

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16.147805 0.00 12.93Base 0.00 32,356.99
584235907 Total

13.64 0.000.00 4,038,666.16260,456.000 Local

0.00 15.22 0.00 4,474,916.97Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF588950907 INFINEON TECHNOLOGIES AG 08 Aug 2016COMMON STOCK 08 Aug 2016

90,488.000 0.0014.495000Local0.902568
16.059732 0.00 0.00Base

0.00
0.00
0.00 1,311,623.56

1,453,213.01

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0130 Sep 2016

577.000 0.0015.435000Local0.893575
17.273312 0.00 3.98Base

3.56
0.00
0.00 8,909.56

9,970.69
588950907 Total

3.56 0.000.00 1,320,533.1291,065.000 Local

0.00 3.98 0.00 1,463,183.70Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF702196908 DEUTSCHE BOERSE AG 08 Aug 2016COMMON STOCK

15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 1,144,252.20

1,267,773.95

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 CANCEL

-15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 -1,144,252.20

-1,267,773.95

ASSET TRANSFER AT MARKET NON CASH EUR/DEF08 Aug 2016 08 Aug 2016

15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 1,144,252.20

1,267,773.95
702196908 Total

0.00 0.000.00 1,144,252.2015,442.000 Local

0.00 0.00 0.00 1,267,773.95Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEF710106907 PORSCHE AUTOMOBIL HLDG PRF 08 Aug 2016PREFERENCE 08 Aug 2016

12,251.000 0.0046.335000Local0.902568
51.336852 0.00 0.00Base

0.00
0.00
0.00 567,650.09

628,927.78
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Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH EUR/DEF710755901 FRAPORT AG FRANKFURT AIRPORT 08 Aug 2016COMMON STOCK 08 Aug 2016

3,326.000 0.0048.150000Local0.902568
53.347781 0.00 0.00Base

0.00
0.00
0.00 160,146.90

177,434.72

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0054Q2 BASF SE 08 Aug 2016COMMON STOCK 08 Aug 2016

73,485.000 0.0069.590000Local0.902568
77.102224 0.00 0.00Base

0.00
0.00
0.00 5,113,821.15

5,665,856.92

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0202 Sep 2016

130.000 0.0072.974100Local0.897143
81.340544 0.00 3.18Base

2.85
0.00
0.00 9,489.48

10,577.44

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF16 Sep 2016 0.0320 Sep 2016

469.000 0.0070.284300Local0.896097
78.433808 0.00 14.72Base

13.19
0.00
0.00 32,976.53

36,800.18
ACI0054Q2 Total

16.04 0.000.00 5,156,287.1674,084.000 Local

0.00 17.90 0.00 5,713,234.54Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI00RQT4 K S AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

15,313.000 0.0019.020000Local0.902568
21.073204 0.00 0.00Base

0.00
0.00
0.00 291,253.26

322,693.98

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0232I5 HUGO BOSS AG   ORD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,352.000 0.0056.140000Local0.902568
62.200299 0.00 0.00Base

0.00
0.00
0.00 300,461.28

332,896.00

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0559Y5 EVONIK INDUSTRIES AG 08 Aug 2016COMMON STOCK 08 Aug 2016

11,185.000 0.0029.010000Local0.902568
32.141623 0.00 0.00Base

0.00
0.00
0.00 324,476.85

359,504.05

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0102 Sep 2016

1,887.000 0.0030.300300Local0.897143
33.774214 0.00 19.12Base

17.15
0.00
0.00 57,193.82

63,751.06
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ACI0559Y5 Total

17.15 0.000.00 381,670.6713,072.000 Local

0.00 19.12 0.00 423,255.11Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI05RX61 COMMERZBANK AG 08 Aug 2016COMMON STOCK 08 Aug 2016

85,168.000 0.005.393999Local0.902568
5.976280 0.00 0.00Base

0.00
0.00
0.00 459,396.19

508,987.90

ASSET TRANSFER AT MARKET NON CASH EUR/DEFACI0HBCQ2 SCHAEFFLER AG 08 Aug 2016PREFERENCE 08 Aug 2016

13,282.000 0.0012.765000Local0.902568
14.142978 0.00 0.00Base

0.00
0.00
0.00 169,544.73

187,847.04

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB05M8B904 LANXESS AG 08 Aug 2016COMMON STOCK 08 Aug 2016

7,323.000 0.0043.455000Local0.902568
48.145957 0.00 0.00Base

0.00
0.00
0.00 318,220.97

352,572.85

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB0YZ0Z908 DEUTSCHE WOHNEN AG BR 08 Aug 2016COMMON STOCK 08 Aug 2016

26,996.000 0.0034.050000Local0.902568
37.725689 0.00 0.00Base

0.00
0.00
0.00 919,213.80

1,018,442.71

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1BK20909 RTL GROUP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,095.000 0.0077.010000Local0.902568
85.323212 0.00 0.00Base

0.00
0.00
0.00 238,345.95

264,075.34

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB1JB4K905 SYMRISE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

9,866.000 0.0063.830000Local0.902568
70.720433 0.00 0.00Base

0.00
0.00
0.00 629,746.78

697,727.79

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB4YVF5909 BRENNTAG AG 08 Aug 2016COMMON STOCK 08 Aug 2016

12,361.000 0.0044.695000Local0.902568
49.519814 0.00 0.00Base

0.00
0.00
0.00 552,474.90

612,114.43

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB7VG6L903 TELEFONICA DEUTSCHLAND HOLDI 08 Aug 2016COMMON STOCK 08 Aug 2016

59,497.000 0.003.655999Local0.902568 0.00 0.00 217,521.03
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4.050663 0.00 0.00Base 0.00 241,002.37

ASSET TRANSFER AT MARKET NON CASH EUR/DEFB92393907 OSRAM LICHT AG 08 Aug 2016COMMON STOCK 08 Aug 2016

7,120.000 0.0045.575000Local0.902568
50.494810 0.00 0.00Base

0.00
0.00
0.00 324,494.00

359,523.05

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBBJPFY900 VONOVIA SE 08 Aug 2016COMMON STOCK 08 Aug 2016

37,284.000 0.0035.455000Local0.902568
39.282359 0.00 0.00Base

0.00
0.00
0.00 1,321,904.22

1,464,603.46

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF28 Sep 2016 0.0230 Sep 2016

218.000 0.0034.350000Local0.893575
38.441093 0.00 3.36Base

3.00
0.00
0.00 7,491.30

8,383.52
BBJPFY900 Total

3.00 0.000.00 1,329,395.5237,502.000 Local

0.00 3.36 0.00 1,472,986.98Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBCZM1B902 PROSIEBENSAT.1 MEDIA SE 08 Aug 2016COMMON STOCK 08 Aug 2016

17,505.000 0.0039.705000Local0.902568
43.991145 0.00 0.00Base

0.00
0.00
0.00 695,036.03

770,065.00

FRACTIONAL SHARES EUR/DEFBD8DPR909 UNIPER SE RTS 14 Sep 2016EXP 04OCT16 14 Sep 2016

0.600 0.000.000000Local0.887154
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

EXCHANGE OFFER (NON CASH) EUR/DEFBDC5MF900 DEUTSCHE BOERSE AG TENDER 08 Aug 2016COMMON STOCK 08 Aug 2016

15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 1,144,252.20

1,267,773.95

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DEF31 Aug 2016 0.0302 Sep 2016

846.000 0.0076.526700Local0.897143
85.300448 0.00 21.65Base

19.42
0.00
0.00 64,761.01

72,185.83
BDC5MF900 Total

19.42 0.000.00 1,209,013.2116,288.000 Local
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0.00 21.65 0.00 1,339,959.78Base

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBQV0SV900 ZALANDO SE 08 Aug 2016COMMON STOCK 08 Aug 2016

6,918.000 0.0033.225000Local0.902568
36.811631 0.00 0.00Base

0.00
0.00
0.00 229,850.55

254,662.86

ASSET TRANSFER AT MARKET NON CASH EUR/DEFBYTBWY901 COVESTRO AG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,671.000 0.0043.000000Local0.902568
47.641839 0.00 0.00Base

0.00
0.00
0.00 243,853.00

270,176.87

79,785,242.240.00212.260.001,836,242.600 Local
GERMANY Total

88,402,729.030.00236.930.00Base

IRELAND

ASSET TRANSFER AT MARKET NON CASH EUR/GBB307073908 BANK OF IRELAND 08 Aug 2016COMMON STOCK EUR.05 08 Aug 2016

2,200,920.000 0.000.183000Local0.902568
0.202755 0.00 0.00Base

0.00
0.00
0.00 402,768.36

446,247.11

ASSET TRANSFER AT MARKET NON CASH EUR/GBB418224002 CRH PLC 08 Aug 2016COMMON STOCK EUR.32 08 Aug 2016

65,856.000 0.0027.020000Local0.902568
29.936803 0.00 0.00Base

0.00
0.00
0.00 1,779,429.12

1,971,518.07

ASSET TRANSFER AT MARKET NON CASH EUR/GBB451957906 KERRY GROUP PLC A 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

12,664.000 0.0077.000000Local0.902568
85.312131 0.00 0.00Base

0.00
0.00
0.00 975,128.00

1,080,392.83

ASSET TRANSFER AT MARKET NON CASH EUR/GBBBWT6H8900 PADDY POWER BETFAIR PLC 08 Aug 2016COMMON STOCK EUR.09 08 Aug 2016

6,362.000 0.00107.750000Local0.902568
119.381586 0.00 0.00Base

0.00
0.00
0.00 685,505.50

759,505.65

3,842,830.980.000.000.002,285,802.000 Local
IRELAND Total

4,257,663.660.000.000.00Base

ITALY
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4405671009 ASSICURAZIONI GENERALI 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

93,422.000 0.0011.720000Local0.902568
12.985171 0.00 0.00Base

0.00
0.00
0.00 1,094,905.84

1,213,100.66

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT428 Sep 2016 30 Sep 2016

728.000 0.0011.030000Local0.893575
12.343676 0.00 3.59Base

3.21
8.99
8.03 8,041.08

8,998.77
405671009 Total

3.21 8.030.00 1,102,946.9294,150.000 Local

0.00 3.59 8.99 1,222,099.43Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407683002 INTESA SANPAOLO 08 Aug 2016COMMON STOCK EUR.52 08 Aug 2016

1,015,113.000 0.001.900000Local0.902568
2.105105 0.00 0.00Base

0.00
0.00
0.00 1,928,714.70

2,136,918.99

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT428 Sep 2016 30 Sep 2016

5,935.000 0.001.958999Local0.893575
2.192316 0.00 5.20Base

4.65
13.02
11.63 11,642.94

13,029.62
407683002 Total

4.65 11.630.00 1,940,357.641,021,048.000 Local

0.00 5.20 13.02 2,149,948.61Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4407684000 INTESA SANPAOLO RSP 08 Aug 2016PREFERRED STOCK 08 Aug 2016

74,606.000 0.001.811999Local0.902568
2.007604 0.00 0.00Base

0.00
0.00
0.00 135,186.07

149,779.37

ASSET TRANSFER AT MARKET NON CASH EUR/IT4457481000 MEDIOBANCA SPA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

45,298.000 0.006.155000Local0.902568
6.819431 0.00 0.00Base

0.00
0.00
0.00 278,809.19

308,906.58

ASSET TRANSFER AT MARKET NON CASH EUR/IT4476876008 SAIPEM SPA 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

487,245.000 0.000.382899Local0.902568
0.424233 0.00 0.00Base

0.00
0.00
0.00 186,566.11

206,705.88
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4480065903 LUXOTTICA GROUP SPA 08 Aug 2016COMMON STOCK EUR.06 08 Aug 2016

13,543.000 0.0044.080000Local0.902568
48.838426 0.00 0.00Base

0.00
0.00
0.00 596,975.44

661,418.80

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714456902 ENEL SPA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

610,061.000 0.004.093999Local0.902568
4.535945 0.00 0.00Base

0.00
0.00
0.00 2,497,589.73

2,767,203.94

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT416 Sep 2016 20 Sep 2016

7,368.000 0.003.890000Local0.896097
4.341048 0.00 12.79Base

11.46
31.98
28.66 28,701.64

32,029.61
714456902 Total

11.46 28.660.00 2,526,291.37617,429.000 Local

0.00 12.79 31.98 2,799,233.55Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4714505906 ENI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

203,534.000 0.0013.410000Local0.902568
14.857606 0.00 0.00Base

0.00
0.00
0.00 2,729,390.94

3,024,028.04

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT416 Sep 2016 0.0120 Sep 2016

2,303.000 0.0012.950000Local0.896097
14.451560 0.00 13.31Base

11.93
33.28
29.82 29,865.60

33,328.53
714505906 Total

11.93 29.820.00 2,759,256.54205,837.000 Local

0.00 13.31 33.28 3,057,356.57Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4725147904 SNAM SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

196,055.000 0.005.110000Local0.902568
5.661623 0.00 0.00Base

0.00
0.00
0.00 1,001,841.05

1,109,989.55

ASSET TRANSFER AT MARKET NON CASH EUR/IT4753851906 TENARIS SA 08 Aug 2016COMMON STOCK USD1. 08 Aug 2016

37,781.000 0.0012.290000Local0.902568
13.616703 0.00 0.00Base

0.00
0.00
0.00 464,328.49

514,452.64
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4762222909 UBI BANCA SPA 08 Aug 2016COMMON STOCK EUR2.5 08 Aug 2016

72,146.000 0.002.378000Local0.902568
2.634705 0.00 0.00Base

0.00
0.00
0.00 171,563.19

190,083.40

ASSET TRANSFER AT MARKET NON CASH EUR/IT4763439908 TELECOM ITALIA SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

810,074.000 0.000.766499Local0.902568
0.849242 0.00 0.00Base

0.00
0.00
0.00 620,921.72

687,950.07

ASSET TRANSFER AT MARKET NON CASH EUR/IT4763440906 TELECOM ITALIA RSP 08 Aug 2016COMMON STOCK 08 Aug 2016

482,270.000 0.000.624500Local0.902568
0.691915 0.00 0.00Base

0.00
0.00
0.00 301,177.62

333,689.67

ASSET TRANSFER AT MARKET NON CASH EUR/IT4766716906 ATLANTIA SPA 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

33,034.000 0.0022.450000Local0.902568
24.873472 0.00 0.00Base

0.00
0.00
0.00 741,613.30

821,670.28

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI01A0K7 UNICREDIT SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

405,807.000 0.001.957000Local0.902568
2.168258 0.00 0.00Base

0.00
0.00
0.00 794,164.30

879,894.15

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT431 Aug 2016 02 Sep 2016

15,067.000 0.002.285800Local0.897143
2.547866 0.00 11.51Base

10.33
38.39
34.44 34,484.92

38,438.60
ACI01A0K7 Total

10.33 34.440.00 828,649.22420,874.000 Local

0.00 11.51 38.39 918,332.75Base

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI06WQZ3 CNH INDUSTRIAL NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

81,329.000 0.006.380000Local0.902568
7.068720 0.00 0.00Base

0.00
0.00
0.00 518,879.02

574,891.89

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI09N1H7 FIAT CHRYSLER AUTOMOBILES NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

71,962.000 0.006.085000Local0.902568
6.741874 0.00 0.00Base

0.00
0.00
0.00 437,888.77

485,158.76
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ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0HG9S1 POSTE ITALIANE SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

41,800.000 0.006.450000Local0.902568
7.146276 0.00 0.00Base

0.00
0.00
0.00 269,610.00

298,714.34

ASSET TRANSFER AT MARKET NON CASH EUR/IT4ACI0JKHV4 FERRARI NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

9,826.000 0.0042.450000Local0.902568
47.032467 0.00 0.00Base

0.00
0.00
0.00 417,113.70

462,141.02

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B01BN5908 TERNA SPA 08 Aug 2016COMMON STOCK EUR.22 08 Aug 2016

120,611.000 0.004.830000Local0.902568
5.351397 0.00 0.00Base

0.00
0.00
0.00 582,551.13

645,437.39

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B06HZC902 EXOR SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

8,864.000 0.0035.320000Local0.902568
39.132785 0.00 0.00Base

0.00
0.00
0.00 313,076.48

346,873.01

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B0DJNG904 LEONARDO FINMECCANICA SPA 08 Aug 2016COMMON STOCK EUR4.4 08 Aug 2016

32,104.000 0.009.670000Local0.902568
10.713874 0.00 0.00Base

0.00
0.00
0.00 310,445.68

343,958.22

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B1W4V6907 PRYSMIAN SPA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

15,606.000 0.0021.310000Local0.902568
23.610409 0.00 0.00Base

0.00
0.00
0.00 332,563.86

368,464.05

ASSET TRANSFER AT MARKET NON CASH EUR/IT4B89YH9902 UNIPOLSAI SPA 08 Aug 2016COMMON STOCK 08 Aug 2016

90,559.000 0.001.460000Local0.902568
1.617607 0.00 0.00Base

0.00
0.00
0.00 132,216.14

146,488.84

16,970,828.65112.5841.580.005,084,051.000 Local
ITALY Total

18,803,744.67125.6646.400.00Base

NETHERLANDS (THE)

ASSET TRANSFER AT MARKET NON CASH EUR/NL5414881904 RELX NV 08 Aug 2016COMMON STOCK EUR.07 08 Aug 2016
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79,595.000 0.0015.930000Local0.902568
17.649640 0.00 0.00Base

0.00
0.00
0.00 1,267,948.35

1,404,823.07

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL528 Sep 2016 0.0130 Sep 2016

465.000 0.0015.815000Local0.893575
17.698570 0.00 3.29Base

2.94
0.00
0.00 7,356.92

8,233.13
414881904 Total

2.94 0.000.00 1,275,305.2780,060.000 Local

0.00 3.29 0.00 1,413,056.20Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5522865906 RANDSTAD HOLDING NV 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

9,518.000 0.0039.570000Local0.902568
43.841572 0.00 0.00Base

0.00
0.00
0.00 376,627.26

417,284.08

ASSET TRANSFER AT MARKET NON CASH EUR/NL5545831901 AKZO NOBEL 08 Aug 2016COMMON STOCK EUR2. 08 Aug 2016

19,811.000 0.0058.090000Local0.902568
64.360802 0.00 0.00Base

0.00
0.00
0.00 1,150,820.99

1,275,051.84

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL528 Sep 2016 0.0330 Sep 2016

116.000 0.0061.250000Local0.893575
68.544890 0.00 3.18Base

2.84
0.00
0.00 7,107.84

7,954.39
545831901 Total

2.84 0.000.00 1,157,928.8319,927.000 Local

0.00 3.18 0.00 1,283,006.23Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5567151907 WOLTERS KLUWER 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016

24,155.000 0.0037.800000Local0.902568
41.880501 0.00 0.00Base

0.00
0.00
0.00 913,059.00

1,011,623.50

ASSET TRANSFER AT MARKET NON CASH EUR/NL5580942902 VOPAK 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

5,626.000 0.0046.485000Local0.902568
51.503045 0.00 0.00Base

0.00
0.00
0.00 261,524.61

289,756.13

ASSET TRANSFER AT MARKET NON CASH EUR/NL5592737902 AEGON NV 08 Aug 2016COMMON STOCK EUR.12 08 Aug 2016
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146,013.000 0.003.646000Local0.902568
4.039585 0.00 0.00Base

0.00
0.00
0.00 532,363.40

589,831.90

AUTREPAT-STK/$ DIV EUR/NL509 Sep 2016 16 Sep 2016

5,214.000 0.003.640523Local0.891742
4.082485 0.00 0.00Base

0.00
0.00
0.00 18,981.69

21,286.09
592737902 Total

0.00 0.000.00 551,345.09151,227.000 Local

0.00 0.00 0.00 611,117.99Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5595607904 KONINKLIJKE KPN NV 08 Aug 2016COMMON STOCK EUR.04 08 Aug 2016

273,324.000 0.002.970999Local0.902568
3.291718 0.00 0.00Base

0.00
0.00
0.00 812,045.60

899,705.73

ASSET TRANSFER AT MARKET NON CASH EUR/NL5598662906 KONINKLIJKE PHILIPS NV 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

74,497.000 0.0023.985000Local0.902568
26.574175 0.00 0.00Base

0.00
0.00
0.00 1,786,810.55

1,979,696.32

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL528 Sep 2016 0.0130 Sep 2016

436.000 0.0026.555000Local0.893575
29.717707 0.00 5.18Base

4.63
0.00
0.00 11,582.61

12,962.10
598662906 Total

4.63 0.000.00 1,798,393.1674,933.000 Local

0.00 5.18 0.00 1,992,658.42Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5779255900 HEINEKEN NV 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

18,433.000 0.0080.520000Local0.902568
89.212115 0.00 0.00Base

0.00
0.00
0.00 1,484,225.16

1,644,446.91

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL528 Sep 2016 0.0430 Sep 2016

109.000 0.0078.960000Local0.893575
88.364155 0.00 3.85Base

3.44
0.00
0.00 8,610.08

9,635.54
779255900 Total

3.44 0.000.00 1,492,835.2418,542.000 Local
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0.00 3.85 0.00 1,654,082.45Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5ACI02GTQ9 ASML HOLDING NV 08 Aug 2016COMMON STOCK EUR.09 08 Aug 2016

29,470.000 0.0098.900000Local0.902568
109.576231 0.00 0.00Base

0.00
0.00
0.00 2,914,583.00

3,229,211.54

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL516 Sep 2016 0.0420 Sep 2016

332.000 0.0091.050000Local0.896097
101.607304 0.00 13.49Base

12.09
0.00
0.00 30,240.69

33,747.12
ACI02GTQ9 Total

12.09 0.000.00 2,944,823.6929,802.000 Local

0.00 13.49 0.00 3,262,958.66Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B03XPL901 ARCELORMITTAL 08 Aug 2016COMMON STOCK 08 Aug 2016

147,168.000 0.005.767999Local0.902568
6.390653 0.00 0.00Base

0.00
0.00
0.00 848,865.02

940,499.80

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B0CCH4904 HEINEKEN HOLDING NV 08 Aug 2016COMMON STOCK EUR1.6 08 Aug 2016

8,066.000 0.0072.870000Local0.902568
80.736299 0.00 0.00Base

0.00
0.00
0.00 587,769.42

651,218.99

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B0HZL9902 KONINKLIJKE DSM NV 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

14,516.000 0.0060.760000Local0.902568
67.319027 0.00 0.00Base

0.00
0.00
0.00 881,992.16

977,203.00

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B12T3J908 UNILEVER NV CVA 08 Aug 2016DUTCH CERT EUR.16 08 Aug 2016

130,332.000 0.0041.155000Local0.902568
45.597672 0.00 0.00Base

0.00
0.00
0.00 5,363,813.46

5,942,835.84

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL531 Aug 2016 0.0102 Sep 2016

230.000 0.0041.234900Local0.897143
45.962461 0.00 3.18Base

2.85
0.00
0.00 9,486.88

10,574.55

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL516 Sep 2016 0.0220 Sep 2016

829.000 0.0040.235000Local0.896097 13.34 0.00 33,368.16
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44.900273 0.00 14.89Base 0.00 37,237.22
B12T3J908 Total

16.19 0.000.00 5,406,668.50131,391.000 Local

0.00 18.07 0.00 5,990,647.61Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5B1XF88903 BOSKALIS WESTMINSTER 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016

7,035.000 0.0032.490000Local0.902568
35.997288 0.00 0.00Base

0.00
0.00
0.00 228,567.15

253,240.92

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B1YY4B908 UNIBAIL RODAMCO SE 08 Aug 2016REIT EUR5.0 08 Aug 2016

7,892.000 0.00246.300000Local0.902568
272.888026 0.00 0.00Base

0.00
0.00
0.00 1,943,799.60

2,153,632.30

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL531 Aug 2016 0.08

49.000 0.00246.412200Local0.897143
274.663237 0.00 4.04Base

3.62
26.92
24.15 12,101.97

13,489.45

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL531 Aug 2016 0.08CANCEL

-49.000 0.00246.412200Local0.897143
274.663237 0.00 -4.04Base

-3.62
-26.92
-24.15 -12,101.97

-13,489.45

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR431 Aug 2016 0.0802 Sep 2016

49.000 0.00246.412200Local0.897143
274.663237 0.00 4.04Base

3.62
26.92
24.15 12,101.97

13,489.45

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL528 Sep 2016 0.11

32.000 0.00242.550000Local0.893575
271.437764 0.00 3.47Base

3.10
17.37
15.52 7,780.22

8,706.85

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL528 Sep 2016 0.11CANCEL

-32.000 0.00242.550000Local0.893575
271.437764 0.00 -3.47Base

-3.10
-17.37
-15.52 -7,780.22

-8,706.85

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR428 Sep 2016 0.1130 Sep 2016

32.000 0.00242.550000Local0.892897
271.643874 0.00 3.47Base

3.10
17.38
15.52 7,780.22

8,713.46
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

B1YY4B908 Total

6.72 39.670.00 1,963,681.797,973.000 Local

0.00 7.51 44.30 2,175,835.21Base

ASSET TRANSFER AT MARKET NON CASH EUR/FR4B9MS8P902 GEMALTO 08 Aug 2016COMMON STOCK EUR1.0 08 Aug 2016

6,410.000 0.0053.990000Local0.902568
59.818208 0.00 0.00Base

0.00
0.00
0.00 346,075.90

383,434.71

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BD0Q39902 KONINKLIJKE AHOLD DELHAIZE N 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

102,514.000 0.0021.300000Local0.902568
23.599330 0.00 0.00Base

0.00
0.00
0.00 2,183,548.20

2,419,261.71

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL516 Sep 2016 0.0120 Sep 2016

1,324.000 0.0021.042500Local0.896097
23.482391 0.00 12.43Base

11.14
0.00
0.00 27,871.41

31,103.12
BD0Q39902 Total

11.14 0.000.00 2,211,419.61103,838.000 Local

0.00 12.43 0.00 2,450,364.83Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BD4D94902 COCA COLA EUROPEAN PARTNERS 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

17,326.000 0.0033.430000Local0.902568
37.038760 0.00 0.00Base

0.00
0.00
0.00 579,208.18

641,733.56

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BD4TZK902 OCI NV 08 Aug 2016COMMON STOCK EUR20.0 08 Aug 2016

7,587.000 0.0012.895000Local0.902568
14.287013 0.00 0.00Base

0.00
0.00
0.00 97,834.37

108,395.57

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BNG8PQ901 NN GROUP NV 08 Aug 2016COMMON STOCK 08 Aug 2016

25,353.000 0.0024.020000Local0.902568
26.612953 0.00 0.00Base

0.00
0.00
0.00 608,979.06

674,718.20

AUTREPAT-STK/$ DIV EUR/NL505 Sep 2016 09 Sep 2016

569.000 0.0026.734270Local0.896821
29.810040 0.00 0.00Base

0.00
0.00
0.00 15,211.80

16,961.91
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BNG8PQ901 Total

0.00 0.000.00 624,190.8625,922.000 Local

0.00 0.00 0.00 691,680.11Base

ASSET TRANSFER AT MARKET NON CASH EUR/EURBYQP13905 ABN AMRO GROUP NV CVA 08 Aug 2016DUTCH CERT EUR1.0 08 Aug 2016

18,802.000 0.0016.925000Local0.902568
18.752050 0.00 0.00Base

0.00
0.00
0.00 318,223.85

352,576.04

AUTREPAT-STK/$ DIV EUR/CED06 Sep 2016 13 Sep 2016

339.000 0.0022.185250Local0.890076
24.925119 0.00 0.00Base

0.00
0.00
0.00 7,520.80

8,449.63
BYQP13905 Total

0.00 0.000.00 325,744.6519,141.000 Local

0.00 0.00 0.00 361,025.67Base

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BYT340904 ALTICE NV   B 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

8,739.000 0.0013.090000Local0.902568
14.503062 0.00 0.00Base

0.00
0.00
0.00 114,393.51

126,742.26

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BYT341902 ALTICE NV   A 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

29,566.000 0.0013.145000Local0.902568
14.564000 0.00 0.00Base

0.00
0.00
0.00 388,645.07

430,599.21

ASSET TRANSFER AT MARKET NON CASH EUR/NL5BZ5739900 ING GROEP NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

309,613.000 0.0010.300000Local0.902568
11.411883 0.00 0.00Base

0.00
0.00
0.00 3,189,013.90

3,533,267.19

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL531 Aug 2016 02 Sep 2016

1,141.000 0.0011.214300Local0.897143
12.500014 0.00 4.28Base

3.84
0.00
0.00 12,799.36

14,266.80

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL516 Sep 2016 20 Sep 2016

2,551.000 0.0010.697500Local0.896097
11.937882 0.00 12.19Base

10.92
0.00
0.00 27,300.24

30,465.72
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BZ5739900 Total

14.76 0.000.00 3,229,113.50313,305.000 Local

0.00 16.47 0.00 3,577,999.71Base

29,418,057.4439.6774.750.001,535,097.000 Local
NETHERLANDS (THE) Total

32,595,870.5544.3083.470.00Base

PORTUGAL

ASSET TRANSFER AT MARKET NON CASH EUR/PT4410359905 EDP ENERGIAS DE PORTUGAL SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

185,283.000 0.003.056999Local0.902568
3.387001 0.00 0.00Base

0.00
0.00
0.00 566,410.13

627,553.97

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B1FW75903 GALP ENERGIA SGPS SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

37,020.000 0.0012.685000Local0.902568
14.054343 0.00 0.00Base

0.00
0.00
0.00 469,598.70

520,291.77

ASSET TRANSFER AT MARKET NON CASH EUR/PT4B1Y1SQ901 JERONIMO MARTINS 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

20,140.000 0.0014.915000Local0.902568
16.525071 0.00 0.00Base

0.00
0.00
0.00 300,388.10

332,814.92

1,336,396.930.000.000.00242,443.000 Local
PORTUGAL Total

1,480,660.660.000.000.00Base

SPAIN

ASSET TRANSFER AT MARKET NON CASH EUR/ES5406566000 ABERTIS INFRAESTRUCTURAS SA 08 Aug 2016COMMON STOCK EUR3.0 08 Aug 2016

51,505.000 0.0013.795000Local0.902568
15.284167 0.00 0.00Base

0.00
0.00
0.00 710,511.48

787,211.02

ASSET TRANSFER AT MARKET NON CASH EUR/ES5527178909 ENDESA SA 08 Aug 2016COMMON STOCK EUR1.2 08 Aug 2016

25,412.000 0.0018.880000Local0.902568
20.918091 0.00 0.00Base

0.00
0.00
0.00 479,778.56

531,570.54

ASSET TRANSFER AT MARKET NON CASH EUR/ES5547400903 BANKINTER SA 08 Aug 2016COMMON STOCK EUR.3 08 Aug 2016
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53,937.000 0.006.245999Local0.902568
6.920253 0.00 0.00Base

0.00
0.00
0.00 336,890.50

373,257.75

ASSET TRANSFER AT MARKET NON CASH EUR/ES5550190904 BANCO BILBAO VIZCAYA ARGENTA 08 Aug 2016COMMON STOCK EUR.49 08 Aug 2016

520,458.000 0.005.087999Local0.902568
5.637247 0.00 0.00Base

0.00
0.00
0.00 2,648,090.30

2,933,951.02

ASSET TRANSFER AT MARKET NON CASH EUR/ES5565042900 GAS NATURAL SDG SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

28,022.000 0.0018.410000Local0.902568
20.397355 0.00 0.00Base

0.00
0.00
0.00 515,885.02

571,574.68

ASSET TRANSFER AT MARKET NON CASH EUR/ES5566935904 REPSOL SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

88,734.000 0.0011.500000Local0.902568
12.741422 0.00 0.00Base

0.00
0.00
0.00 1,020,441.00

1,130,597.36

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES528 Sep 2016 0.01OPEN

519.000 0.0011.684990Local0.893575
13.076675 0.00 2.72Base

2.43
0.00
0.00 6,066.94

6,789.51
566935904 Total

2.43 0.000.00 1,026,507.9489,253.000 Local

0.00 2.72 0.00 1,137,386.87Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5570594903 BANCO SANTANDER SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

1,154,873.000 0.003.703999Local0.902568
4.103845 0.00 0.00Base

0.00
0.00
0.00 4,277,649.59

4,739,420.84

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES531 Aug 2016 05 Sep 2016

2,036.000 0.004.017000Local0.897143
4.477547 0.00 2.73Base

2.45
0.00
0.00 8,181.06

9,119.01

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES516 Sep 2016 21 Sep 2016

7,953.000 0.003.886200Local0.896097
4.336807 0.00 13.79Base

12.36
0.00
0.00 30,919.31

34,504.42
570594903 Total

14.81 0.000.00 4,316,749.961,164,862.000 Local
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0.00 16.52 0.00 4,783,044.27Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5573252905 TELEFONICA SA 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

358,250.000 0.008.821000Local0.902568
9.773225 0.00 0.00Base

0.00
0.00
0.00 3,160,123.25

3,501,257.80

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES516 Sep 2016 21 Sep 2016

3,643.000 0.009.095400Local0.896097
10.150017 0.00 14.79Base

13.25
0.00
0.00 33,147.79

36,991.30
573252905 Total

13.25 0.000.00 3,193,271.04361,893.000 Local

0.00 14.79 0.00 3,538,249.10Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5577090905 ZARDOYA OTIS SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

15,056.000 0.008.630000Local0.902568
9.561607 0.00 0.00Base

0.00
0.00
0.00 129,933.28

143,959.55

ASSET TRANSFER AT MARKET NON CASH EUR/ES5738307909 ENAGAS SA 08 Aug 2016COMMON STOCK EUR1.5 08 Aug 2016

18,146.000 0.0027.105000Local0.902568
30.030978 0.00 0.00Base

0.00
0.00
0.00 491,847.33

544,942.13

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI00NNS8 DISTRIBUIDORA INTERNACIONAL 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

49,802.000 0.005.399000Local0.902568
5.981821 0.00 0.00Base

0.00
0.00
0.00 268,881.00

297,906.64

ASSET TRANSFER AT MARKET NON CASH EUR/ES5ACI08XL68 INDUSTRIA DE DISENO TEXTIL 08 Aug 2016COMMON STOCK EUR.03 08 Aug 2016

87,275.000 0.0032.060000Local0.902568
35.520869 0.00 0.00Base

0.00
0.00
0.00 2,798,036.50

3,100,083.87

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES516 Sep 2016 0.0121 Sep 2016

967.000 0.0031.831500Local0.896097
35.522382 0.00 13.74Base

12.31
0.00
0.00 30,793.37

34,363.88
ACI08XL68 Total

12.31 0.000.00 2,828,829.8788,242.000 Local
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0.00 13.74 0.00 3,134,447.75Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B01FLQ905 ACS ACTIVIDADES CONS Y SERV 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

15,780.000 0.0024.650000Local0.902568
27.310961 0.00 0.00Base

0.00
0.00
0.00 388,977.00

430,966.97

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B03851902 FERROVIAL SA 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

38,736.000 0.0017.655000Local0.902568
19.560853 0.00 0.00Base

0.00
0.00
0.00 683,884.08

757,709.20

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1G40S901 MAPFRE SA 08 Aug 2016COMMON STOCK EUR.1 08 Aug 2016

86,235.000 0.002.275000Local0.902568
2.520586 0.00 0.00Base

0.00
0.00
0.00 196,184.63

217,362.71

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B1X8QN906 BANCO DE SABADELL SA 08 Aug 2016COMMON STOCK EUR.125 08 Aug 2016

425,583.000 0.001.165000Local0.902568
1.290761 0.00 0.00Base

0.00
0.00
0.00 495,804.20

549,326.14

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B283W9907 CAIXABANK S.A 08 Aug 2016COMMON STOCK EUR1. 08 Aug 2016

213,013.000 0.002.266999Local0.902568
2.511721 0.00 0.00Base

0.00
0.00
0.00 482,900.47

535,029.46

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES528 Sep 2016 OPEN

48,584.000 0.002.207100Local0.893575
2.469966 0.00 48.00Base

42.89
0.00
0.00 107,272.64

120,048.84
B283W9907 Total

42.89 0.000.00 590,173.11261,597.000 Local

0.00 48.00 0.00 655,078.30Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B288C9908 IBERDROLA SA 08 Aug 2016COMMON STOCK EUR.75 08 Aug 2016

444,721.000 0.006.026000Local0.902568
6.676505 0.00 0.00Base

0.00
0.00
0.00 2,679,888.75

2,969,182.10

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B3MSM2900 AMADEUS IT GROUP SA 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016
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35,110.000 0.0041.560000Local0.902568
46.046392 0.00 0.00Base

0.00
0.00
0.00 1,459,171.60

1,616,688.83

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES528 Sep 2016 1 0.02OPEN

205.000 0.0044.540000Local0.893575
49.844725 0.00 4.08Base

3.65
0.00
0.00 9,134.35

10,222.25
B3MSM2900 Total

3.65 0.000.00 1,468,305.9535,315.000 Local

0.00 4.08 0.00 1,626,911.08Base

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B5282K903 INTL CONSOLIDATED AIRLINE DI 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

64,741.000 0.004.658000Local0.902568
5.160830 0.00 0.00Base

0.00
0.00
0.00 301,563.58

334,117.30

ASSET TRANSFER AT MARKET NON CASH EUR/ES5B9FLK4908 BANKIA SA 08 Aug 2016COMMON STOCK EUR.8 08 Aug 2016

368,590.000 0.000.679000Local0.902568
0.752298 0.00 0.00Base

0.00
0.00
0.00 250,272.61

277,289.48

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BBHXPN908 BANCO POPULAR ESPANOL 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

267,015.000 0.001.164000Local0.902568
1.289654 0.00 0.00Base

0.00
0.00
0.00 310,805.46

344,356.84

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BD6FXN906 RED ELECTRICA CORPORACION SA 08 Aug 2016COMMON STOCK EUR.5 08 Aug 2016

34,632.000 0.0020.225000Local0.902568
22.408284 0.00 0.00Base

0.00
0.00
0.00 700,432.20

776,043.69

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BVRZ8L901 AENA SA 08 Aug 2016COMMON STOCK 08 Aug 2016

5,400.000 0.00129.000000Local0.902568
142.925519 0.00 0.00Base

0.00
0.00
0.00 696,600.00

771,797.80

ASSET TRANSFER AT MARKET NON CASH EUR/ES5BYY3DX906 GRIFOLS SA 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

23,866.000 0.0019.420000Local0.902568
21.516384 0.00 0.00Base

0.00
0.00
0.00 463,477.72

513,510.03

Books Closed Prepared by State StreetPage 3593



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

26,173,545.570.0089.340.004,538,799.000 Local
SPAIN Total

29,001,152.960.0099.850.00Base

0.0018,694,961.600 Local
0.00Base

687.99
768.20

1,344.62
1,501.18

261,777,669.25
290,055,940.41

EURO CURRENCY Total

HONG KONG DOLLAR

ASSET TRANSFER AT MARKET NON CASH HKD/HK1600245005 ASM PACIFIC TECHNOLOGY 08 Aug 2016COMMON STOCK HKD.1 08 Aug 2016

19,500.000 0.0062.550000Local7.755200
8.065556 0.00 0.00Base

0.00
0.00
0.00 1,219,725.00

157,278.34

ASSET TRANSFER AT MARKET NON CASH HKD/HK1603050006 HANG LUNG PROPERTIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

180,000.000 0.0016.540000Local7.755200
2.132763 0.00 0.00Base

0.00
0.00
0.00 2,977,200.00

383,897.26

ASSET TRANSFER AT MARKET NON CASH HKD/HK1607564002 BANK OF EAST ASIA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

95,000.000 0.0031.900000Local7.755200
4.113369 0.00 0.00Base

0.00
0.00
0.00 3,030,500.00

390,770.06

AUTREPAT-STK/$ DIV HKD/HK123 Sep 2016 30 Sep 2016

848.000 0.0031.367924Local7.756150
4.044265 0.00 0.00Base

0.00
0.00
0.00 26,600.00

3,429.55
607564002 Total

0.00 0.000.00 3,057,100.0095,848.000 Local

0.00 0.00 0.00 394,199.61Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1609701909 CLP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

131,000.000 0.0079.700000Local7.755200
10.276975 0.00 0.00Base

0.00
0.00
0.00 10,440,700.00

1,346,283.78

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK129 Sep 2016 0.01OPEN

1,000.000 0.0080.274800Local7.755550
10.350626 0.00 10.35Base

80.27
11.24
87.18 80,442.25

10,372.22
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609701909 Total

80.27 87.180.00 10,521,142.25132,000.000 Local

0.00 10.35 11.24 1,356,656.00Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1617975008 CATHAY PACIFIC AIRWAYS 08 Aug 2016COMMON STOCK 08 Aug 2016

94,000.000 0.0012.580000Local7.755200
1.622137 0.00 0.00Base

0.00
0.00
0.00 1,182,520.00

152,480.92

ASSET TRANSFER AT MARKET NON CASH HKD/HK1621255900 CHEUNG KONG INFRASTRUCTURE 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

53,000.000 0.0070.150000Local7.755200
9.045544 0.00 0.00Base

0.00
0.00
0.00 3,717,950.00

479,413.81

ASSET TRANSFER AT MARKET NON CASH HKD/HK1626735906 HONG KONG EXCHANGES + CLEAR 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

91,800.000 0.00192.600000Local7.755200
24.834949 0.00 0.00Base

0.00
0.00
0.00 17,680,680.00

2,279,848.36

UBS SECURITIES ASIA LTD HKD/HK131 Aug 2016 0.0102 Sep 2016

900.000 0.00189.675400Local7.756750
24.452947 0.00 8.80Base

68.28
23.75

184.15 170,960.29
22,040.20

AUTREPAT-STK/$ DIV HKD/HK115 Sep 2016 23 Sep 2016

1,108.000 0.00183.102888Local7.758600
23.599991 0.00 0.00Base

0.00
0.00
0.00 202,878.00

26,148.79
626735906 Total

68.28 184.150.00 18,054,518.2993,808.000 Local

0.00 8.80 23.75 2,328,037.35Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1628625907 LI + FUNG LTD 08 Aug 2016COMMON STOCK HKD.012 08 Aug 2016

472,000.000 0.003.680000Local7.755200
0.474520 0.00 0.00Base

0.00
0.00
0.00 1,736,960.00

223,973.59

ASSET TRANSFER AT MARKET NON CASH HKD/HK1629005901 MTR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

117,500.000 0.0043.650000Local7.755200
5.628482 0.00 0.00Base

0.00
0.00
0.00 5,128,875.00

661,346.58
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1633987003 FIRST PACIFIC CO 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

170,000.000 0.005.870000Local7.755200
0.756911 0.00 0.00Base

0.00
0.00
0.00 997,900.00

128,674.95

ASSET TRANSFER AT MARKET NON CASH HKD/HK1640837001 HANG SENG BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

61,100.000 0.00134.000000Local7.755200
17.278729 0.00 0.00Base

0.00
0.00
0.00 8,187,400.00

1,055,730.35

INSTINET PACIFIC LIMITED HKD/HK129 Sep 2016 0.01OPEN

400.000 0.00139.695200Local7.755550
18.012288 0.00 2.88Base

22.35
7.77

60.30 55,960.73
7,215.57

640837001 Total

22.35 60.300.00 8,243,360.7361,500.000 Local

0.00 2.88 7.77 1,062,945.92Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1642053003 HENDERSON LAND DEVELOPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

87,000.000 0.0046.000000Local7.755200
5.931504 0.00 0.00Base

0.00
0.00
0.00 4,002,000.00

516,040.85

ASSET TRANSFER AT MARKET NON CASH HKD/HK1643532005 POWER ASSETS HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

111,000.000 0.0076.750000Local7.755200
9.896585 0.00 0.00Base

0.00
0.00
0.00 8,519,250.00

1,098,520.99

ASSET TRANSFER AT MARKET NON CASH HKD/HK1643557002 WHARF HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

109,000.000 0.0052.200000Local7.755200
6.730968 0.00 0.00Base

0.00
0.00
0.00 5,689,800.00

733,675.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1643655004 HONG KONG + CHINA GAS 08 Aug 2016COMMON STOCK 08 Aug 2016

610,000.000 0.0014.340000Local7.755200
1.849082 0.00 0.00Base

0.00
0.00
0.00 8,747,400.00

1,127,939.96

INSTINET PACIFIC LIMITED HKD/HK129 Sep 2016 OPEN

4,000.000 0.0014.908000Local7.755550
1.922236 0.00 3.08Base

23.85
8.33

64.59 59,720.44
7,700.35
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643655004 Total

23.85 64.590.00 8,807,120.44614,000.000 Local

0.00 3.08 8.33 1,135,640.31Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1644962003 HYSAN DEVELOPMENT CO 08 Aug 2016COMMON STOCK 08 Aug 2016

50,000.000 0.0036.200000Local7.755200
4.667836 0.00 0.00Base

0.00
0.00
0.00 1,810,000.00

233,391.79

ASSET TRANSFER AT MARKET NON CASH HKD/HK1646587006 GALAXY ENTERTAINMENT GROUP L 08 Aug 2016COMMON STOCK 08 Aug 2016

189,000.000 0.0025.700000Local7.755200
3.313906 0.00 0.00Base

0.00
0.00
0.00 4,857,300.00

626,328.14

ASSET TRANSFER AT MARKET NON CASH HKD/HK1648631901 KERRY PROPERTIES LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

52,000.000 0.0021.350000Local7.755200
2.752992 0.00 0.00Base

0.00
0.00
0.00 1,110,200.00

143,155.56

ASSET TRANSFER AT MARKET NON CASH HKD/HK1653611905 BOC HONG KONG HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

296,000.000 0.0025.450000Local7.755200
3.281669 0.00 0.00Base

0.00
0.00
0.00 7,533,200.00

971,374.05

ASSET TRANSFER AT MARKET NON CASH HKD/HK1656835907 NWS HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

121,000.000 0.0012.880000Local7.755200
1.660821 0.00 0.00Base

0.00
0.00
0.00 1,558,480.00

200,959.36

ASSET TRANSFER AT MARKET NON CASH HKD/HK1657407904 PCCW LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

336,000.000 0.005.760000Local7.755200
0.742727 0.00 0.00Base

0.00
0.00
0.00 1,935,360.00

249,556.43

ASSET TRANSFER AT MARKET NON CASH HKD/HK1658653902 YUE YUEN INDUSTRIAL HLDG 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

59,000.000 0.0031.100000Local7.755200
4.010213 0.00 0.00Base

0.00
0.00
0.00 1,834,900.00

236,602.54

ASSET TRANSFER AT MARKET NON CASH HKD/HK1663376002 NEW WORLD DEVELOPMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

445,000.000 0.009.120000Local7.755200 0.00 0.00 4,058,400.00
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1.175985 0.00 0.00Base 0.00 523,313.39

UBS SECURITIES ASIA LTD HKD/HK131 Aug 2016 02 Sep 2016

6,000.000 0.009.713000Local7.756750
1.252200 0.00 3.01Base

23.31
8.19

63.48 58,364.79
7,524.39

663376002 Total

23.31 63.480.00 4,116,764.79451,000.000 Local

0.00 3.01 8.19 530,837.78Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1677103905 SHANGRI LA ASIA LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

100,000.000 0.008.380000Local7.755200
1.080565 0.00 0.00Base

0.00
0.00
0.00 838,000.00

108,056.53

ASSET TRANSFER AT MARKET NON CASH HKD/HK1681042008 SINO LAND CO 08 Aug 2016COMMON STOCK 08 Aug 2016

244,000.000 0.0013.660000Local7.755200
1.761399 0.00 0.00Base

0.00
0.00
0.00 3,333,040.00

429,781.31

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK129 Sep 2016 OPEN

4,000.000 0.0013.759500Local7.755550
1.774149 0.00 7.10Base

55.04
7.77

60.24 55,153.28
7,111.46

681042008 Total

55.04 60.240.00 3,388,193.28248,000.000 Local

0.00 7.10 7.77 436,892.77Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1685992000 SUN HUNG KAI PROPERTIES 08 Aug 2016COMMON STOCK 08 Aug 2016

115,000.000 0.00111.000000Local7.755200
14.312977 0.00 0.00Base

0.00
0.00
0.00 12,765,000.00

1,645,992.37

UBS SECURITIES ASIA LTD HKD/HK131 Aug 2016 0.0102 Sep 2016

1,000.000 0.00109.258100Local7.756750
14.085551 0.00 5.63Base

43.70
15.26

118.41 109,420.21
14,106.45

685992000 Total

43.70 118.410.00 12,874,420.21116,000.000 Local

0.00 5.63 15.26 1,660,098.82Base
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ASSET TRANSFER AT MARKET NON CASH HKD/HK1686774001 SWIRE PACIFIC LTD   CL A 08 Aug 2016COMMON STOCK HKD.6 08 Aug 2016

43,500.000 0.0090.900000Local7.755200
11.721168 0.00 0.00Base

0.00
0.00
0.00 3,954,150.00

509,870.80

ASSET TRANSFER AT MARKET NON CASH HKD/HK1698148004 WHEELOCK + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

66,000.000 0.0041.500000Local7.755200
5.351248 0.00 0.00Base

0.00
0.00
0.00 2,739,000.00

353,182.38

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0190C903 TECHTRONIC INDUSTRIES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

110,500.000 0.0033.750000Local7.755200
4.351919 0.00 0.00Base

0.00
0.00
0.00 3,729,375.00

480,887.02

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B0PB4M906 LINK REIT 08 Aug 2016REIT 08 Aug 2016

180,000.000 0.0056.800000Local7.755200
7.324118 0.00 0.00Base

0.00
0.00
0.00 10,224,000.00

1,318,341.24

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B2NR3Y904 SJM HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

158,000.000 0.004.880000Local7.755200
0.629255 0.00 0.00Base

0.00
0.00
0.00 771,040.00

99,422.32

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4JSTL903 WYNN MACAU LTD 08 Aug 2016COMMON STOCK HKD.001 08 Aug 2016

124,800.000 0.0012.080000Local7.755200
1.557665 0.00 0.00Base

0.00
0.00
0.00 1,507,584.00

194,396.53

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4P8HQ902 MGM CHINA HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

76,400.000 0.0011.380000Local7.755200
1.467402 0.00 0.00Base

0.00
0.00
0.00 869,432.00

112,109.55

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4TX8S909 AIA GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

964,000.000 0.0049.250000Local7.755200
6.350578 0.00 0.00Base

0.00
0.00
0.00 47,477,000.00

6,121,956.88

UBS SECURITIES ASIA LTD HKD/HK131 Aug 2016 02 Sep 2016

1,800.000 0.0049.022200Local7.756750 35.30 95.79 88,371.05
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6.319941 0.00 4.55Base 12.35 11,392.79

UBS SECURITIES ASIA LTD HKD/HK119 Sep 2016 21 Sep 2016

6,000.000 0.0050.995800Local7.757550
6.573699 0.00 15.78Base

122.39
42.49

329.56 306,426.75
39,500.45

B4TX8S909 Total

157.69 425.350.00 47,871,797.80971,800.000 Local

0.00 20.33 54.84 6,172,850.12Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B4TXDZ907 HKT TRUST AND HKT LTD SS 08 Aug 2016STAPLED SECURITY HKD 08 Aug 2016

213,000.000 0.0012.000000Local7.755200
1.547349 0.00 0.00Base

0.00
0.00
0.00 2,556,000.00

329,585.31

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B5B23W909 SANDS CHINA LTD 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

193,600.000 0.0029.900000Local7.755200
3.855478 0.00 0.00Base

0.00
0.00
0.00 5,788,640.00

746,420.47

ASSET TRANSFER AT MARKET NON CASH HKD/HK1B67C2G906 SWIRE PROPERTIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

93,600.000 0.0022.000000Local7.755200
2.836806 0.00 0.00Base

0.00
0.00
0.00 2,059,200.00

265,525.07

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BJ3WDZ904 HK ELECTRIC INVESTMENTS  SS 08 Aug 2016STAPLED SECURITY HKD 08 Aug 2016

212,500.000 0.007.670000Local7.755200
0.989014 0.00 0.00Base

0.00
0.00
0.00 1,629,875.00

210,165.44

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BLLHKZ904 WH GROUP LTD 08 Aug 2016COMMON STOCK USD.000 08 Aug 2016

469,000.000 0.006.030000Local7.755200
0.777543 0.00 0.00Base

0.00
0.00
0.00 2,828,070.00

364,667.58

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BW9P81905 CK HUTCHISON HOLDINGS LTD 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

216,000.000 0.0092.500000Local7.755200
11.927481 0.00 0.00Base

0.00
0.00
0.00 19,980,000.00

2,576,335.88

UBS SECURITIES ASIA LTD HKD/HK119 Sep 2016 0.0121 Sep 2016

2,500.000 0.00100.760000Local7.757550 100.76 271.40 252,272.16
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12.988637 0.00 12.99Base 34.98 32,519.57
BW9P81905 Total

100.76 271.400.00 20,232,272.16218,500.000 Local

0.00 12.99 34.98 2,608,855.45Base

ASSET TRANSFER AT MARKET NON CASH HKD/HK1BWX52N900 CHEUNG KONG PROPERTY HOLDING 08 Aug 2016COMMON STOCK HKD1.0 08 Aug 2016

216,500.000 0.0055.100000Local7.755200
7.104910 0.00 0.00Base

0.00
0.00
0.00 11,929,150.00

1,538,213.07

0.007,775,856.000 Local
0.00Base

575.25
74.17

1,335.10
172.13

244,401,825.95
31,514,528.07

HONG KONG DOLLAR Total

JAPANESE YEN

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601070006 AISIN SEIKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,300.000 0.004,740.000000Local101.745001
46.587056 0.00 0.00Base

0.00
0.00
0.00 72,522,000.00

712,781.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601090004 AJINOMOTO CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

44,400.000 0.002,340.500000Local101.745000
23.003587 0.00 0.00Base

0.00
0.00
0.00 103,918,200.00

1,021,359.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5601490006 ANA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

93,000.000 0.00275.700000Local101.744999
2.709715 0.00 0.00Base

0.00
0.00
0.00 25,640,100.00

252,003.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5602150005 ALPS ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,800.000 0.002,295.000000Local101.744999
22.556391 0.00 0.00Base

0.00
0.00
0.00 33,966,000.00

333,834.59

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.01OPEN

400.000 0.002,462.000000Local101.635000
24.223939 0.00 4.84Base

492.00
0.00
0.00 985,292.00

9,694.42
602150005 Total
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492.00 0.000.00 34,951,292.0015,200.000 Local

0.00 4.84 0.00 343,529.01Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5602210007 AMADA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

27,200.000 0.001,041.000000Local101.745000
10.231461 0.00 0.00Base

0.00
0.00
0.00 28,315,200.00

278,295.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5603773904 AEON FINANCIAL SERVICE CO LT 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.002,255.000000Local101.744998
22.163252 0.00 0.00Base

0.00
0.00
0.00 18,716,500.00

183,954.99

BNP PARIBAS SECURITIES SERVICES SA JPY/JP520 Sep 2016 0.0126 Sep 2016

1,800.000 0.001,788.166667Local101.695000
17.583624 0.00 15.82Base

1,609.00
0.00
0.00 3,220,309.00

31,666.35
603773904 Total

1,609.00 0.000.00 21,936,809.0010,100.000 Local

0.00 15.82 0.00 215,621.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5604978908 ACOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,900.000 0.00453.000000Local101.745001
4.452307 0.00 0.00Base

0.00
0.00
0.00 14,450,700.00

142,028.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605440007 ASAHI GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,000.000 0.003,320.000000Local101.745000
32.630596 0.00 0.00Base

0.00
0.00
0.00 102,920,000.00

1,011,548.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605460005 ASAHI KASEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

101,000.000 0.00768.000000Local101.745000
7.548282 0.00 0.00Base

0.00
0.00
0.00 77,568,000.00

762,376.53

ASSET TRANSFER AT MARKET NON CASH JPY/JP5605520006 ASAHI GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

82,000.000 0.00608.000000Local101.744999
5.975724 0.00 0.00Base

0.00
0.00
0.00 49,856,000.00

490,009.34
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5605737006 ASICS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,800.000 0.001,872.000000Local101.745001
18.398938 0.00 0.00Base

0.00
0.00
0.00 23,961,600.00

235,506.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607572005 HIROSHIMA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

40,000.000 0.00364.000000Local101.744997
3.577572 0.00 0.00Base

0.00
0.00
0.00 14,560,000.00

143,102.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5607575008 BANK OF KYOTO LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00672.000000Local101.745001
6.604747 0.00 0.00Base

0.00
0.00
0.00 16,128,000.00

158,513.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5608484903 YAHOO JAPAN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

113,900.000 0.00433.000000Local101.745000
4.255737 0.00 0.00Base

0.00
0.00
0.00 49,318,700.00

484,728.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612192906 BENESSE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.002,412.000000Local101.745000
23.706325 0.00 0.00Base

0.00
0.00
0.00 12,783,600.00

125,643.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612528901 TREND MICRO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.003,750.000000Local101.745001
36.856848 0.00 0.00Base

0.00
0.00
0.00 33,750,000.00

331,711.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612563908 NTT DATA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,100.000 0.005,320.000000Local101.744999
52.287582 0.00 0.00Base

0.00
0.00
0.00 53,732,000.00

528,104.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5612927905 NTT DOCOMO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

114,400.000 0.002,661.500000Local101.745000
26.158534 0.00 0.00Base

0.00
0.00
0.00 304,475,600.00

2,992,536.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613210004 BRIDGESTONE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

52,000.000 0.003,493.000000Local101.745000 0.00 0.00 181,636,000.00
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34.330925 0.00 0.00Base 0.00 1,785,208.12

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.02OPEN

300.000 0.003,768.666667Local101.635000
37.080402 0.00 5.56Base

565.00
0.00
0.00 1,131,165.00

11,129.68
613210004 Total

565.00 0.000.00 182,767,165.0052,300.000 Local

0.00 5.56 0.00 1,796,337.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5613674902 OBIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.005,650.000000Local101.744999
55.530985 0.00 0.00Base

0.00
0.00
0.00 29,380,000.00

288,761.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614168904 ORACLE CORP JAPAN 08 Aug 2016COMMON STOCK 08 Aug 2016

3,100.000 0.006,030.000000Local101.744998
59.265813 0.00 0.00Base

0.00
0.00
0.00 18,693,000.00

183,724.02

ASSET TRANSFER AT MARKET NON CASH JPY/JP5614650000 BROTHER INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,900.000 0.001,213.000000Local101.744999
11.921962 0.00 0.00Base

0.00
0.00
0.00 22,925,700.00

225,325.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617149901 USS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,500.000 0.001,655.000000Local101.745001
16.266155 0.00 0.00Base

0.00
0.00
0.00 28,962,500.00

284,657.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617232004 CANON INC 08 Aug 2016COMMON STOCK 08 Aug 2016

85,400.000 0.002,865.500000Local101.745000
28.163546 0.00 0.00Base

0.00
0.00
0.00 244,713,700.00

2,405,166.84

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.01OPEN

500.000 0.002,960.500000Local101.635000
29.128745 0.00 7.28Base

740.00
0.00
0.00 1,480,990.00

14,571.65
617232004 Total

740.00 0.000.00 246,194,690.0085,900.000 Local
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0.00 7.28 0.00 2,419,738.49Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5617896006 CASIO COMPUTER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,400.000 0.001,308.000000Local101.745001
12.855668 0.00 0.00Base

0.00
0.00
0.00 24,067,200.00

236,544.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5618355903 CENTRAL JAPAN RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

11,500.000 0.0017,560.000000Local101.745000
172.588334 0.00 0.00Base

0.00
0.00
0.00 201,940,000.00

1,984,765.84

BNP PARIBAS SECURITIES SERVICES SA JPY/JP531 Aug 2016 0.0805 Sep 2016

100.000 0.0016,990.000000Local103.435000
164.257746 0.00 8.21Base

849.00
0.00
0.00 1,699,849.00

16,433.98
618355903 Total

849.00 0.000.00 203,639,849.0011,600.000 Local

0.00 8.21 0.00 2,001,199.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619056005 CHIBA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

56,000.000 0.00524.000000Local101.745001
5.150130 0.00 0.00Base

0.00
0.00
0.00 29,344,000.00

288,407.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619446909 KOSE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,400.000 0.009,850.000000Local101.745000
96.810654 0.00 0.00Base

0.00
0.00
0.00 23,640,000.00

232,345.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619560006 CHUBU ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

51,500.000 0.001,388.000000Local101.745000
13.641948 0.00 0.00Base

0.00
0.00
0.00 71,482,000.00

702,560.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619580004 CHUGOKU BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

13,600.000 0.001,095.000000Local101.745003
10.762199 0.00 0.00Base

0.00
0.00
0.00 14,892,000.00

146,365.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619590003 CHUGOKU ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016
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22,300.000 0.001,202.000000Local101.744999
11.813848 0.00 0.00Base

0.00
0.00
0.00 26,804,600.00

263,448.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5619640006 CHUGAI PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.003,545.000000Local101.744999
34.842007 0.00 0.00Base

0.00
0.00
0.00 63,810,000.00

627,156.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5622959906 RAKUTEN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

74,300.000 0.001,220.000000Local101.745000
11.990761 0.00 0.00Base

0.00
0.00
0.00 90,646,000.00

890,913.56

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

600.000 0.001,369.996667Local101.635000
13.479576 0.00 2.42Base

246.00
0.00
0.00 822,244.00

8,090.17
622959906 Total

246.00 0.000.00 91,468,244.0074,900.000 Local

0.00 2.42 0.00 899,003.73Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5624899902 KDDI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

150,700.000 0.003,236.000000Local101.745000
31.805003 0.00 0.00Base

0.00
0.00
0.00 487,665,200.00

4,793,013.91

BNP PARIBAS SECURITIES SERVICES SA JPY/JP520 Sep 2016 0.0226 Sep 2016

1,100.000 0.003,074.000000Local101.695000
30.227641 0.00 16.62Base

1,690.00
0.00
0.00 3,383,090.00

33,267.02
624899902 Total

1,690.00 0.000.00 491,048,290.00151,800.000 Local

0.00 16.62 0.00 4,826,280.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625050000 DAITO TRUST CONSTRUCT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,700.000 0.0016,545.000000Local101.745000
162.612414 0.00 0.00Base

0.00
0.00
0.00 94,306,500.00

926,890.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625054002 DAICEL CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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23,400.000 0.001,171.000000Local101.745001
11.509165 0.00 0.00Base

0.00
0.00
0.00 27,401,400.00

269,314.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625072004 DAIKIN INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

18,800.000 0.008,350.000000Local101.745000
82.067915 0.00 0.00Base

0.00
0.00
0.00 156,980,000.00

1,542,876.80

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.05OPEN

100.000 0.009,380.000000Local101.635000
92.291041 0.00 4.61Base

469.00
0.00
0.00 938,469.00

9,233.72
625072004 Total

469.00 0.000.00 157,918,469.0018,900.000 Local

0.00 4.61 0.00 1,552,110.52Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625086004 SUMITOMO DAINIPPON PHARMA CO 08 Aug 2016COMMON STOCK 08 Aug 2016

12,700.000 0.001,820.000000Local101.745001
17.887857 0.00 0.00Base

0.00
0.00
0.00 23,114,000.00

227,175.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625090006 DAI NIPPON PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,000.000 0.001,089.000000Local101.745001
10.703229 0.00 0.00Base

0.00
0.00
0.00 46,827,000.00

460,238.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625136007 DAIWA HOUSE INDUSTRY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,300.000 0.002,678.500000Local101.745000
26.325618 0.00 0.00Base

0.00
0.00
0.00 121,336,050.00

1,192,550.49

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.01OPEN

300.000 0.002,781.166667Local101.635000
27.364261 0.00 4.10Base

417.00
0.00
0.00 834,767.00

8,213.38
625136007 Total

417.00 0.000.00 122,170,817.0045,600.000 Local

0.00 4.10 0.00 1,200,763.87Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5625144001 DAIWA SECURITIES GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

Books Closed Prepared by State StreetPage 3607



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

133,000.000 0.00568.400000Local101.744999
5.586515 0.00 0.00Base

0.00
0.00
0.00 75,597,200.00

743,006.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626691901 LAWSON INC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.007,530.000000Local101.745001
74.008550 0.00 0.00Base

0.00
0.00
0.00 39,156,000.00

384,844.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626705909 OTSUKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.004,615.000000Local101.744998
45.358495 0.00 0.00Base

0.00
0.00
0.00 19,383,000.00

190,505.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626897003 MITSUBISHI UFJ LEASE + FINAN 08 Aug 2016COMMON STOCK 08 Aug 2016

35,800.000 0.00448.000000Local101.744999
4.403165 0.00 0.00Base

0.00
0.00
0.00 16,038,400.00

157,633.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5626986905 DON QUIJOTE HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,500.000 0.003,805.000000Local101.745001
37.397415 0.00 0.00Base

0.00
0.00
0.00 36,147,500.00

355,275.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629210907 ABC MART INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.006,420.000000Local101.745001
63.098923 0.00 0.00Base

0.00
0.00
0.00 16,692,000.00

164,057.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5629854902 EAST JAPAN RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

26,600.000 0.008,863.000000Local101.745000
87.109932 0.00 0.00Base

0.00
0.00
0.00 235,755,800.00

2,317,124.18

BNP PARIBAS SECURITIES SERVICES SA JPY/JP531 Aug 2016 0.0405 Sep 2016

100.000 0.008,860.000000Local103.435000
85.657659 0.00 4.28Base

443.00
0.00
0.00 886,443.00

8,570.05

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.05OPEN

100.000 0.009,154.000000Local101.635000
90.067398 0.00 4.50Base

457.00
0.00
0.00 915,857.00

9,011.24
629854902 Total
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900.00 0.000.00 237,558,100.0026,800.000 Local

0.00 8.78 0.00 2,334,705.47Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630720001 EISAI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,200.000 0.005,994.000000Local101.745000
58.911986 0.00 0.00Base

0.00
0.00
0.00 121,078,800.00

1,190,022.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5630946903 SBI HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.001,121.000000Local101.744999
11.017741 0.00 0.00Base

0.00
0.00
0.00 19,057,000.00

187,301.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633127006 FAMILYMART UNY HOLDINGS CO L 08 Aug 2016COMMON STOCK 08 Aug 2016

4,300.000 0.006,960.000000Local101.745001
68.406309 0.00 0.00Base

0.00
0.00
0.00 29,928,000.00

294,147.13

BNP PARIBAS SECURITIES SERVICES SA JPY/JP531 Aug 2016 0.0405 Sep 2016

2,300.000 0.007,407.586087Local103.435000
71.615856 0.00 82.35Base

8,518.00
0.00
0.00 17,045,966.00

164,798.82
633127006 Total

8,518.00 0.000.00 46,973,966.006,600.000 Local

0.00 82.35 0.00 458,945.95Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633243902 FAST RETAILING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,200.000 0.0036,640.000000Local101.745000
360.115976 0.00 0.00Base

0.00
0.00
0.00 153,888,000.00

1,512,487.10

BNP PARIBAS SECURITIES SERVICES SA JPY/JP531 Aug 2016 0.1805 Sep 2016

100.000 0.0036,340.000000Local103.435000
351.331754 0.00 17.57Base

1,817.00
0.00
0.00 3,635,817.00

35,150.74
633243902 Total

1,817.00 0.000.00 157,523,817.004,300.000 Local

0.00 17.57 0.00 1,547,637.84Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5633517909 MITSUBISHI UFJ FINANCIAL GRO 08 Aug 2016COMMON STOCK 08 Aug 2016
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1,020,200.000 0.00504.200000Local101.745000
4.955526 0.00 0.00Base

0.00
0.00
0.00 514,384,840.00

5,055,627.70

INSTINET U.K. LTD JPY/JP531 Aug 2016 05 Sep 2016

1,900.000 0.00563.117895Local103.435000
5.444172 0.00 2.58Base

267.00
0.00
0.00 1,070,191.00

10,346.51

INSTINET U.K. LTD JPY/JP520 Sep 2016 26 Sep 2016

7,100.000 0.00516.370563Local101.695000
5.077640 0.00 10.81Base

1,099.00
0.00
0.00 3,667,330.00

36,062.05
633517909 Total

1,366.00 0.000.00 519,122,361.001,029,200.000 Local

0.00 13.39 0.00 5,102,036.26Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635636004 FUJI ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

45,000.000 0.00436.000000Local101.744999
4.285223 0.00 0.00Base

0.00
0.00
0.00 19,620,000.00

192,835.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635640006 FUJI HEAVY INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.003,701.000000Local101.745000
36.375252 0.00 0.00Base

0.00
0.00
0.00 173,947,000.00

1,709,636.84

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0105 Sep 2016

2,300.000 0.004,094.824348Local103.435000
39.588383 0.00 22.76Base

2,354.00
0.00
0.00 9,420,450.00

91,076.04

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.02OPEN

200.000 0.003,896.500000Local101.635000
38.338171 0.00 3.83Base

389.00
0.00
0.00 779,689.00

7,671.46
635640006 Total

2,743.00 0.000.00 184,147,139.0049,500.000 Local

0.00 26.59 0.00 1,808,384.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635652001 FUJIFILM HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

35,000.000 0.003,723.000000Local101.745000 0.00 0.00 130,305,000.00

Books Closed Prepared by State StreetPage 3610



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

36.591479 0.00 0.00Base 0.00 1,280,701.75

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.02OPEN

200.000 0.003,768.000000Local101.635000
37.073843 0.00 3.70Base

376.00
0.00
0.00 753,976.00

7,418.47
635652001 Total

376.00 0.000.00 131,058,976.0035,200.000 Local

0.00 3.70 0.00 1,288,120.22Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635661002 MIRACA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.005,190.000000Local101.744999
51.009878 0.00 0.00Base

0.00
0.00
0.00 23,874,000.00

234,645.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635693005 FANUC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,600.000 0.0016,600.000000Local101.745000
163.152981 0.00 0.00Base

0.00
0.00
0.00 258,960,000.00

2,545,186.50

BNP PARIBAS SECURITIES SERVICES SA JPY/JP531 Aug 2016 0.0905 Sep 2016

100.000 0.0017,630.000000Local103.435000
170.445207 0.00 8.52Base

881.00
0.00
0.00 1,763,881.00

17,053.04
635693005 Total

881.00 0.000.00 260,723,881.0015,700.000 Local

0.00 8.52 0.00 2,562,239.54Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5635694003 FUJITSU LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

149,000.000 0.00427.200000Local101.744999
4.198732 0.00 0.00Base

0.00
0.00
0.00 63,652,800.00

625,611.09

ASSET TRANSFER AT MARKET NON CASH JPY/JP5636600009 TONENGENERAL SEKIYU KK 08 Aug 2016COMMON STOCK 08 Aug 2016

23,000.000 0.00892.000000Local101.744999
8.767016 0.00 0.00Base

0.00
0.00
0.00 20,516,000.00

201,641.36

ASSET TRANSFER AT MARKET NON CASH JPY/JP5637186909 MCDONALD S HOLDINGS CO JAPAN 08 Aug 2016COMMON STOCK 08 Aug 2016

5,300.000 0.003,020.000000Local101.744997 0.00 0.00 16,006,000.00
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29.682049 0.00 0.00Base 0.00 157,314.86

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639092907 NOMURA RESEARCH INSTITUTE LT 08 Aug 2016COMMON STOCK 08 Aug 2016

9,900.000 0.003,385.000000Local101.744999
33.269448 0.00 0.00Base

0.00
0.00
0.00 33,511,500.00

329,367.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639680909 NIPPON BUILDING FUND INC 08 Aug 2016REIT 08 Aug 2016

113.000 0.00648,000.000000Local101.745000
6,368.863363 0.00 0.00Base

0.00
0.00
0.00 73,224,000.00

719,681.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5639758903 JAPAN REAL ESTATE INVESTMENT 08 Aug 2016REIT 08 Aug 2016

104.000 0.00605,000.000000Local101.745000
5,946.238173 0.00 0.00Base

0.00
0.00
0.00 62,920,000.00

618,408.77

INSTINET U.K. LTD JPY/JP529 Sep 2016 1.76OPEN

1.000 0.00598,000.000000Local101.635000
5,883.799872 0.00 1.76Base

179.00
0.00
0.00 598,179.00

5,885.56
639758903 Total

179.00 0.000.00 63,518,179.00105.000 Local

0.00 1.76 0.00 624,294.33Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640062006 HACHIJUNI BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

32,700.000 0.00464.000000Local101.744997
4.560421 0.00 0.00Base

0.00
0.00
0.00 15,172,800.00

149,125.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640587002 HAMAMATSU PHOTONICS KK 08 Aug 2016COMMON STOCK 08 Aug 2016

11,400.000 0.002,950.000000Local101.745001
28.994054 0.00 0.00Base

0.00
0.00
0.00 33,630,000.00

330,532.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5640866000 HANKYU HANSHIN HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

19,200.000 0.003,560.000000Local101.745000
34.989434 0.00 0.00Base

0.00
0.00
0.00 68,352,000.00

671,797.14

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

200.000 0.003,529.285000Local101.635000 211.00 0.00 706,068.00
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34.725095 0.00 2.08Base 0.00 6,947.09
640866000 Total

211.00 0.000.00 69,058,068.0019,400.000 Local

0.00 2.08 0.00 678,744.23Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641628904 DENTSU INC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,300.000 0.004,815.000000Local101.745000
47.324193 0.00 0.00Base

0.00
0.00
0.00 83,299,500.00

818,708.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5641632906 HIKARI TSUSHIN INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,700.000 0.007,980.000000Local101.745003
78.431371 0.00 0.00Base

0.00
0.00
0.00 13,566,000.00

133,333.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642155907 RESONA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

176,600.000 0.00418.100000Local101.744999
4.109293 0.00 0.00Base

0.00
0.00
0.00 73,836,460.00

725,701.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642830004 HINO MOTORS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,700.000 0.001,040.000000Local101.745001
10.221632 0.00 0.00Base

0.00
0.00
0.00 21,528,000.00

211,587.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642872006 HIROSE ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,600.000 0.0013,020.000000Local101.744999
127.966977 0.00 0.00Base

0.00
0.00
0.00 33,852,000.00

332,714.14

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642890008 HISAMITSU PHARMACEUTICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

4,900.000 0.005,480.000000Local101.744999
53.860141 0.00 0.00Base

0.00
0.00
0.00 26,852,000.00

263,914.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642910004 HITACHI LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

387,000.000 0.00461.400000Local101.745000
4.534867 0.00 0.00Base

0.00
0.00
0.00 178,561,800.00

1,754,993.37

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN
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2,000.000 0.00482.454500Local101.635000
4.746933 0.00 2.84Base

289.00
0.00
0.00 965,198.00

9,496.71
642910004 Total

289.00 0.000.00 179,526,998.00389,000.000 Local

0.00 2.84 0.00 1,764,490.08Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642912000 HITACHI CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,300.000 0.001,982.000000Local101.745002
19.480072 0.00 0.00Base

0.00
0.00
0.00 16,450,600.00

161,684.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642920003 HITACHI METALS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,100.000 0.001,124.000000Local101.745002
11.047226 0.00 0.00Base

0.00
0.00
0.00 19,220,400.00

188,907.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5642940001 HITACHI CONSTRUCTION MACHINE 08 Aug 2016COMMON STOCK 08 Aug 2016

8,600.000 0.001,617.000000Local101.744997
15.892673 0.00 0.00Base

0.00
0.00
0.00 13,906,200.00

136,676.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643189905 SUMITOMO MITSUI TRUST HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

265,000.000 0.00332.100000Local101.745000
3.264042 0.00 0.00Base

0.00
0.00
0.00 88,006,500.00

864,971.25

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

26,500.000 0.003,321.000000Local101.745000
32.640425 0.00 0.00Base

0.00
0.00
0.00 88,006,500.00

864,971.25
643189905 Total

0.00 0.000.00 176,013,000.00291,500.000 Local

0.00 0.00 0.00 1,729,942.50Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643312002 HOKURIKU ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

13,400.000 0.001,166.000000Local101.745002
11.460022 0.00 0.00Base

0.00
0.00
0.00 15,624,400.00

153,564.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5643514003 HONDA MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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130,400.000 0.002,904.000000Local101.745000
28.541943 0.00 0.00Base

0.00
0.00
0.00 378,681,600.00

3,721,869.38

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0105 Sep 2016

300.000 0.003,172.883333Local103.435000
30.675142 0.00 2.29Base

237.00
0.00
0.00 952,102.00

9,204.83

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

500.000 0.002,966.068000Local101.635000
29.183529 0.00 4.37Base

444.00
0.00
0.00 1,483,478.00

14,596.13
643514003 Total

681.00 0.000.00 381,117,180.00131,200.000 Local

0.00 6.66 0.00 3,745,670.34Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644146003 AIR WATER INC 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.001,723.000000Local101.744999
16.934493 0.00 0.00Base

0.00
0.00
0.00 20,676,000.00

203,213.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5644150005 HOYA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

32,400.000 0.004,032.000000Local101.745000
39.628483 0.00 0.00Base

0.00
0.00
0.00 130,636,800.00

1,283,962.85

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

200.000 0.004,107.800000Local101.635000
40.417179 0.00 2.42Base

246.00
0.00
0.00 821,806.00

8,085.86
644150005 Total

246.00 0.000.00 131,458,606.0032,600.000 Local

0.00 2.42 0.00 1,292,048.71Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646698001 IHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

117,000.000 0.00266.000000Local101.745001
2.614379 0.00 0.00Base

0.00
0.00
0.00 31,122,000.00

305,882.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646710004 ISUZU MOTORS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016
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47,500.000 0.001,211.500000Local101.745001
11.907219 0.00 0.00Base

0.00
0.00
0.00 57,546,250.00

565,592.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646780007 ITOCHU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

119,700.000 0.001,159.000000Local101.745000
11.391223 0.00 0.00Base

0.00
0.00
0.00 138,732,300.00

1,363,529.41

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

700.000 0.001,283.120000Local101.635000
12.624785 0.00 2.65Base

269.00
0.00
0.00 898,453.00

8,840.00
646780007 Total

269.00 0.000.00 139,630,753.00120,400.000 Local

0.00 2.65 0.00 1,372,369.41Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5646828004 IYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

19,500.000 0.00628.000000Local101.745002
6.172293 0.00 0.00Base

0.00
0.00
0.00 12,246,000.00

120,359.72

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647098003 JSR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,300.000 0.001,394.000000Local101.745000
13.700919 0.00 0.00Base

0.00
0.00
0.00 21,328,200.00

209,624.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647217009 JAPAN AIRPORT TERMINAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.004,200.000000Local101.744999
41.279670 0.00 0.00Base

0.00
0.00
0.00 15,540,000.00

152,734.78

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647346006 JGC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

16,500.000 0.001,526.000000Local101.745000
14.998280 0.00 0.00Base

0.00
0.00
0.00 25,179,000.00

247,471.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647453901 JAPAN TOBACCO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

88,000.000 0.003,960.000000Local101.745000
38.920831 0.00 0.00Base

0.00
0.00
0.00 348,480,000.00

3,425,033.17

BNP PARIBAS SECURITIES SERVICES SA JPY/JP520 Sep 2016 0.0226 Sep 2016
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900.000 0.003,959.000000Local101.695000
38.930134 0.00 17.51Base

1,781.00
0.00
0.00 3,564,881.00

35,054.63
647453901 Total

1,781.00 0.000.00 352,044,881.0088,900.000 Local

0.00 17.51 0.00 3,460,087.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5647976000 JOYO BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

49,000.000 0.00387.000000Local101.744999
3.803627 0.00 0.00Base

0.00
0.00
0.00 18,963,000.00

186,377.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648004000 AEON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

52,300.000 0.001,429.500000Local101.745000
14.049830 0.00 0.00Base

0.00
0.00
0.00 74,762,850.00

734,806.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648132009 KAJIMA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

73,000.000 0.00713.000000Local101.745000
7.007715 0.00 0.00Base

0.00
0.00
0.00 52,049,000.00

511,563.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648266005 KAMIGUMI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,000.000 0.00891.000000Local101.745003
8.757187 0.00 0.00Base

0.00
0.00
0.00 16,929,000.00

166,386.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648336006 KANEKA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.00792.000000Local101.744999
7.784166 0.00 0.00Base

0.00
0.00
0.00 17,424,000.00

171,251.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648348001 KANSAI ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

56,400.000 0.00866.100000Local101.745000
8.512458 0.00 0.00Base

0.00
0.00
0.00 48,848,040.00

480,102.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648374007 KANSAI PAINT CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,400.000 0.002,119.000000Local101.744999
20.826576 0.00 0.00Base

0.00
0.00
0.00 36,870,600.00

362,382.43
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648380004 KAO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

40,300.000 0.005,201.000000Local101.745000
51.117991 0.00 0.00Base

0.00
0.00
0.00 209,600,300.00

2,060,055.04

BNP PARIBAS SECURITIES SERVICES SA JPY/JP520 Sep 2016 0.0326 Sep 2016

600.000 0.005,655.666667Local101.695000
55.614009 0.00 16.68Base

1,696.00
0.00
0.00 3,395,096.00

33,385.08
648380004 Total

1,696.00 0.000.00 212,995,396.0040,900.000 Local

0.00 16.68 0.00 2,093,440.12Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648462000 KAWASAKI HEAVY INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

113,000.000 0.00287.000000Local101.745000
2.820777 0.00 0.00Base

0.00
0.00
0.00 32,431,000.00

318,747.85

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648723005 KEIHAN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

41,000.000 0.00697.000000Local101.745000
6.850460 0.00 0.00Base

0.00
0.00
0.00 28,577,000.00

280,868.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648730000 KEIKYU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

37,000.000 0.001,006.000000Local101.745000
9.887464 0.00 0.00Base

0.00
0.00
0.00 37,222,000.00

365,836.16

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

1,000.000 0.001,058.544000Local101.635000
10.415152 0.00 3.12Base

317.00
0.00
0.00 1,058,861.00

10,418.27
648730000 Total

317.00 0.000.00 38,280,861.0038,000.000 Local

0.00 3.12 0.00 376,254.43Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5648736007 KEIO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

46,000.000 0.00889.000000Local101.745001
8.737530 0.00 0.00Base

0.00
0.00
0.00 40,894,000.00

401,926.38
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5648742005 KEISEI ELECTRIC RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

22,000.000 0.001,242.000000Local101.744999
12.206988 0.00 0.00Base

0.00
0.00
0.00 27,324,000.00

268,553.74

REVERSE SPLIT NON CASH JPY/JP328 Sep 2016 15OPEN

11,000.000 0.002,484.000000Local101.744999
24.413976 0.00 0.00Base

0.00
0.00
0.00 27,324,000.00

268,553.74
648742005 Total

0.00 0.000.00 54,648,000.0033,000.000 Local

0.00 0.00 0.00 537,107.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649080009 KIKKOMAN CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,000.000 0.003,330.000000Local101.745001
32.728881 0.00 0.00Base

0.00
0.00
0.00 39,960,000.00

392,746.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649099009 KEYENCE CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.0073,220.000000Local101.745000
719.642242 0.00 0.00Base

0.00
0.00
0.00 263,592,000.00

2,590,712.07

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.1805 Sep 2016

100.000 0.0072,530.000000Local103.435000
701.213322 0.00 17.53Base

1,813.00
0.00
0.00 7,254,813.00

70,138.86
649099009 Total

1,813.00 0.000.00 270,846,813.003,700.000 Local

0.00 17.53 0.00 2,660,850.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649296001 KINTETSU GROUP HOLDINGS CO L 08 Aug 2016COMMON STOCK 08 Aug 2016

145,000.000 0.00418.000000Local101.745000
4.108310 0.00 0.00Base

0.00
0.00
0.00 60,610,000.00

595,704.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649374006 KIRIN HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

65,900.000 0.001,619.500000Local101.745000
15.917244 0.00 0.00Base

0.00
0.00
0.00 106,725,050.00

1,048,946.39
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5649602000 KOBE STEEL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

248,000.000 0.0087.000000Local101.745000
0.855079 0.00 0.00Base

0.00
0.00
0.00 21,576,000.00

212,059.56

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

24,800.000 0.00870.000000Local101.745000
8.550789 0.00 0.00Base

0.00
0.00
0.00 21,576,000.00

212,059.56
649602000 Total

0.00 0.000.00 43,152,000.00272,800.000 Local

0.00 0.00 0.00 424,119.12Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649632007 KOITO MANUFACTURING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.005,030.000000Local101.745000
49.437319 0.00 0.00Base

0.00
0.00
0.00 45,270,000.00

444,935.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649658002 KOMATSU LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

73,900.000 0.001,997.500000Local101.745000
19.632414 0.00 0.00Base

0.00
0.00
0.00 147,615,250.00

1,450,835.42

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

400.000 0.002,297.210000Local101.635000
22.602548 0.00 2.71Base

275.00
0.00
0.00 919,159.00

9,043.73
649658002 Total

275.00 0.000.00 148,534,409.0074,300.000 Local

0.00 2.71 0.00 1,459,879.15Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649668001 KONAMI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,500.000 0.003,795.000000Local101.744999
37.299131 0.00 0.00Base

0.00
0.00
0.00 28,462,500.00

279,743.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649670007 KONICA MINOLTA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

36,200.000 0.00812.000000Local101.745000
7.980736 0.00 0.00Base

0.00
0.00
0.00 29,394,400.00

288,902.65
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5649708005 JTEKT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

17,900.000 0.001,426.000000Local101.745000
14.015431 0.00 0.00Base

0.00
0.00
0.00 25,525,400.00

250,876.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649750007 KUBOTA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

84,700.000 0.001,418.500000Local101.745000
13.941717 0.00 0.00Base

0.00
0.00
0.00 120,146,950.00

1,180,863.43

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

500.000 0.001,572.164000Local101.635000
15.468726 0.00 2.31Base

235.00
0.00
0.00 786,317.00

7,736.68
649750007 Total

235.00 0.000.00 120,933,267.0085,200.000 Local

0.00 2.31 0.00 1,188,600.11Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649766003 KURARAY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,300.000 0.001,349.000000Local101.745000
13.258637 0.00 0.00Base

0.00
0.00
0.00 38,176,700.00

375,219.42

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649796000 KURITA WATER INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.002,300.000000Local101.745002
22.605533 0.00 0.00Base

0.00
0.00
0.00 18,860,000.00

185,365.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649926003 KYOCERA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

25,700.000 0.004,931.000000Local101.745000
48.464298 0.00 0.00Base

0.00
0.00
0.00 126,726,700.00

1,245,532.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649955002 KYOWA HAKKO KIRIN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

20,800.000 0.001,664.000000Local101.745000
16.354612 0.00 0.00Base

0.00
0.00
0.00 34,611,200.00

340,175.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5649980000 KYUSHU ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

34,200.000 0.00921.000000Local101.745001
9.052042 0.00 0.00Base

0.00
0.00
0.00 31,498,200.00

309,579.83
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5651312902 TOKIO MARINE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

54,600.000 0.003,704.000000Local101.745000
36.404737 0.00 0.00Base

0.00
0.00
0.00 202,238,400.00

1,987,698.66

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

300.000 0.003,923.830000Local101.635000
38.607074 0.00 3.47Base

353.00
0.00
0.00 1,177,502.00

11,585.60
651312902 Total

353.00 0.000.00 203,415,902.0054,900.000 Local

0.00 3.47 0.00 1,999,284.26Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5651334906 JAPAN RETAIL FUND INVESTMENT 08 Aug 2016REIT 08 Aug 2016

205.000 0.00241,700.000000Local101.744999
2,375.546732 0.00 0.00Base

0.00
0.00
0.00 49,548,500.00

486,987.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5652817909 JAPAN PRIME REALTY INVESTMEN 08 Aug 2016REIT 08 Aug 2016

67.000 0.00444,500.000000Local101.744999
4,368.765075 0.00 0.00Base

0.00
0.00
0.00 29,781,500.00

292,707.26

ASSET TRANSFER AT MARKET NON CASH JPY/JP5653420901 AEON MALL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.001,295.000000Local101.745003
12.727898 0.00 0.00Base

0.00
0.00
0.00 11,784,500.00

115,823.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654379908 JFE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

41,800.000 0.001,401.000000Local101.745000
13.769718 0.00 0.00Base

0.00
0.00
0.00 58,561,800.00

575,574.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5654635903 SOHGO SECURITY SERVICES CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,700.000 0.005,230.000000Local101.745000
51.403018 0.00 0.00Base

0.00
0.00
0.00 29,811,000.00

292,997.20

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655103000 MABUCHI MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.004,630.000000Local101.744998 0.00 0.00 18,520,000.00
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45.505923 0.00 0.00Base 0.00 182,023.69

ASSET TRANSFER AT MARKET NON CASH JPY/JP5655580009 MAKITA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

8,900.000 0.007,060.000000Local101.744999
69.389160 0.00 0.00Base

0.00
0.00
0.00 62,834,000.00

617,563.52

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.02OPEN

100.000 0.007,280.000000Local101.635000
71.628868 0.00 2.14Base

218.00
0.00
0.00 728,218.00

7,165.03
655580009 Total

218.00 0.000.00 63,562,218.009,000.000 Local

0.00 2.14 0.00 624,728.55Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656302908 SUMITOMO MITSUI FINANCIAL GR 08 Aug 2016COMMON STOCK 08 Aug 2016

107,400.000 0.003,209.000000Local101.745000
31.539633 0.00 0.00Base

0.00
0.00
0.00 344,646,600.00

3,387,356.63

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0105 Sep 2016

300.000 0.003,609.633333Local103.435000
34.897601 0.00 2.61Base

270.00
0.00
0.00 1,083,160.00

10,471.89

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

400.000 0.003,434.055000Local101.635000
33.788114 0.00 4.05Base

412.00
0.00
0.00 1,374,034.00

13,519.30
656302908 Total

682.00 0.000.00 347,103,794.00108,100.000 Local

0.00 6.66 0.00 3,411,347.82Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656946001 MARUBENI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

132,100.000 0.00480.700000Local101.745000
4.724556 0.00 0.00Base

0.00
0.00
0.00 63,500,470.00

624,113.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656950003 MARUICHI STEEL TUBE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,500.000 0.003,430.000000Local101.744998 0.00 0.00 15,435,000.00
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33.711731 0.00 0.00Base 0.00 151,702.79

ASSET TRANSFER AT MARKET NON CASH JPY/JP5656952009 MARUI GROUP CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,700.000 0.001,278.000000Local101.745000
12.560814 0.00 0.00Base

0.00
0.00
0.00 21,342,600.00

209,765.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5657270005 PANASONIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

176,600.000 0.00971.800000Local101.745000
9.551329 0.00 0.00Base

0.00
0.00
0.00 171,619,880.00

1,686,764.76

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

1,100.000 0.001,028.470000Local101.635000
10.119250 0.00 3.34Base

339.00
0.00
0.00 1,131,656.00

11,134.51
657270005 Total

339.00 0.000.00 172,751,536.00177,700.000 Local

0.00 3.34 0.00 1,697,899.27Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659101901 MIZUHO FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,891,900.000 0.00162.400000Local101.745000
1.596147 0.00 0.00Base

0.00
0.00
0.00 307,244,560.00

3,019,750.95

INSTINET U.K. LTD JPY/JP531 Aug 2016 05 Sep 2016

14,300.000 0.00179.563846Local103.435000
1.736007 0.00 6.20Base

641.00
0.00
0.00 2,568,404.00

24,831.09

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

7,800.000 0.00172.577051Local101.635000
1.698008 0.00 3.97Base

403.00
0.00
0.00 1,346,504.00

13,248.43
659101901 Total

1,044.00 0.000.00 311,159,468.001,914,000.000 Local

0.00 10.17 0.00 3,057,830.47Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659180004 CREDIT SAISON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,800.000 0.001,660.000000Local101.744998 0.00 0.00 19,588,000.00
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16.315298 0.00 0.00Base 0.00 192,520.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659672000 MITSUBISHI ESTATE CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

100,000.000 0.001,909.500000Local101.745000
18.767507 0.00 0.00Base

0.00
0.00
0.00 190,950,000.00

1,876,750.70

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

1,000.000 0.001,869.551000Local101.635000
18.394756 0.00 5.51Base

560.00
0.00
0.00 1,870,111.00

18,400.27
659672000 Total

560.00 0.000.00 192,820,111.00101,000.000 Local

0.00 5.51 0.00 1,895,150.97Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659678007 MITSUBISHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

120,900.000 0.001,962.000000Local101.745000
19.283503 0.00 0.00Base

0.00
0.00
0.00 237,205,800.00

2,331,375.50

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

700.000 0.002,274.434286Local101.635000
22.378455 0.00 4.69Base

477.00
0.00
0.00 1,592,581.00

15,669.61
659678007 Total

477.00 0.000.00 238,798,381.00121,600.000 Local

0.00 4.69 0.00 2,347,045.11Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659684005 MITSUBISHI LOGISTICS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.001,570.000000Local101.745002
15.430733 0.00 0.00Base

0.00
0.00
0.00 14,130,000.00

138,876.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659692008 MITSUBISHI GAS CHEMICAL CO 08 Aug 2016COMMON STOCK 08 Aug 2016

29,000.000 0.00620.000000Local101.745000
6.093666 0.00 0.00Base

0.00
0.00
0.00 17,980,000.00

176,716.30

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

14,500.000 0.001,240.000000Local101.745000 0.00 0.00 17,980,000.00
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12.187331 0.00 0.00Base 0.00 176,716.30
659692008 Total

0.00 0.000.00 35,960,000.0043,500.000 Local

0.00 0.00 0.00 353,432.60Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659704001 MITSUBISHI ELECTRIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

154,000.000 0.001,195.500000Local101.745000
11.749963 0.00 0.00Base

0.00
0.00
0.00 184,107,000.00

1,809,494.32

INSTINET U.K. LTD JPY/JP531 Aug 2016 05 Sep 2016

1,000.000 0.001,350.500000Local103.435000
13.056509 0.00 3.26Base

337.00
0.00
0.00 1,350,837.00

13,059.77

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

1,000.000 0.001,299.405000Local101.635000
12.785015 0.00 3.83Base

389.00
0.00
0.00 1,299,794.00

12,788.84
659704001 Total

726.00 0.000.00 186,757,631.00156,000.000 Local

0.00 7.09 0.00 1,835,342.93Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659706006 MITSUBISHI HEAVY INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

256,000.000 0.00420.400000Local101.745000
4.131898 0.00 0.00Base

0.00
0.00
0.00 107,622,400.00

1,057,765.98

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

2,000.000 0.00429.575000Local101.635000
4.226644 0.00 2.53Base

257.00
0.00
0.00 859,407.00

8,455.82
659706006 Total

257.00 0.000.00 108,481,807.00258,000.000 Local

0.00 2.53 0.00 1,066,221.80Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659708002 MITSUBISHI MATERIALS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

89,000.000 0.00268.000000Local101.745000
2.634036 0.00 0.00Base

0.00
0.00
0.00 23,852,000.00

234,429.21
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REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

8,900.000 0.002,680.000000Local101.745000
26.340361 0.00 0.00Base

0.00
0.00
0.00 23,852,000.00

234,429.21
659708002 Total

0.00 0.000.00 47,704,000.0097,900.000 Local

0.00 0.00 0.00 468,858.42Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659730006 MITSUI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

136,600.000 0.001,257.500000Local101.745000
12.359330 0.00 0.00Base

0.00
0.00
0.00 171,774,500.00

1,688,284.44

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

700.000 0.001,398.102857Local101.635000
13.756116 0.00 2.88Base

293.00
0.00
0.00 978,965.00

9,632.16
659730006 Total

293.00 0.000.00 172,753,465.00137,300.000 Local

0.00 2.88 0.00 1,697,916.60Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659736003 MITSUI CHEMICALS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

74,000.000 0.00429.000000Local101.745001
4.216423 0.00 0.00Base

0.00
0.00
0.00 31,746,000.00

312,015.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659758007 MITSUI OSK LINES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

91,000.000 0.00211.000000Local101.745000
2.073812 0.00 0.00Base

0.00
0.00
0.00 19,201,000.00

188,716.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659760003 MITSUI FUDOSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

72,000.000 0.002,164.500000Local101.745000
21.273773 0.00 0.00Base

0.00
0.00
0.00 155,844,000.00

1,531,711.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5659844005 MITSUBISHI MOTORS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

55,200.000 0.00470.000000Local101.744999
4.619392 0.00 0.00Base

0.00
0.00
0.00 25,944,000.00

254,990.42
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5661040006 MURATA MANUFACTURING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

15,300.000 0.0012,250.000000Local101.745000
120.399037 0.00 0.00Base

0.00
0.00
0.00 187,425,000.00

1,842,105.26

INSTINET U.K. LTD JPY/JP520 Sep 2016 0.0426 Sep 2016

300.000 0.0013,342.170000Local101.695000
131.197896 0.00 11.80Base

1,200.00
0.00
0.00 4,003,851.00

39,371.17
661040006 Total

1,200.00 0.000.00 191,428,851.0015,600.000 Local

0.00 11.80 0.00 1,881,476.43Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661650903 SEIKO EPSON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

22,400.000 0.001,787.000000Local101.745001
17.563517 0.00 0.00Base

0.00
0.00
0.00 40,028,800.00

393,422.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661950006 NGK INSULATORS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

21,000.000 0.002,235.000000Local101.745000
21.966681 0.00 0.00Base

0.00
0.00
0.00 46,935,000.00

461,300.31

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661960005 NGK SPARK PLUG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,300.000 0.001,811.000000Local101.744999
17.799401 0.00 0.00Base

0.00
0.00
0.00 25,897,300.00

254,531.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661964007 NHK SPRING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,600.000 0.00895.000000Local101.744998
8.796501 0.00 0.00Base

0.00
0.00
0.00 14,857,000.00

146,021.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5661986000 NAGOYA RAILROAD CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

74,000.000 0.00543.000000Local101.744999
5.336872 0.00 0.00Base

0.00
0.00
0.00 40,182,000.00

394,928.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5663955003 NINTENDO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.0020,715.000000Local101.745000
203.597229 0.00 0.00Base

0.00
0.00
0.00 186,435,000.00

1,832,375.06
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INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0505 Sep 2016

100.000 0.0022,664.540000Local103.435000
219.118674 0.00 5.47Base

566.00
0.00
0.00 2,267,020.00

21,917.34
663955003 Total

566.00 0.000.00 188,702,020.009,100.000 Local

0.00 5.47 0.00 1,854,292.40Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664038007 DENSO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

38,900.000 0.004,022.000000Local101.745000
39.530198 0.00 0.00Base

0.00
0.00
0.00 156,455,800.00

1,537,724.70

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.02OPEN

200.000 0.004,027.000000Local101.635000
39.622177 0.00 3.96Base

402.00
0.00
0.00 805,802.00

7,928.39
664038007 Total

402.00 0.000.00 157,261,602.0039,100.000 Local

0.00 3.96 0.00 1,545,653.09Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664040003 NEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

209,000.000 0.00248.000000Local101.745000
2.437466 0.00 0.00Base

0.00
0.00
0.00 51,832,000.00

509,430.44

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664050002 NIPPON PAINT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.002,883.000000Local101.745000
28.335545 0.00 0.00Base

0.00
0.00
0.00 37,479,000.00

368,362.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664054004 TAIYO NIPPON SANSO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

10,400.000 0.00893.000000Local101.744998
8.776844 0.00 0.00Base

0.00
0.00
0.00 9,287,200.00

91,279.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664068004 NIDEC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

19,100.000 0.009,355.000000Local101.745000
91.945550 0.00 0.00Base

0.00
0.00
0.00 178,680,500.00

1,756,160.01
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INSTINET U.K. LTD JPY/JP529 Sep 2016 0.03OPEN

100.000 0.009,325.490000Local101.635000
91.754710 0.00 2.75Base

279.00
0.00
0.00 932,828.00

9,178.22
664068004 Total

279.00 0.000.00 179,613,328.0019,200.000 Local

0.00 2.75 0.00 1,765,338.23Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664076007 NH FOODS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

14,000.000 0.002,357.000000Local101.744999
23.165758 0.00 0.00Base

0.00
0.00
0.00 32,998,000.00

324,320.61

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664096005 NISSHIN SEIFUN GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

15,800.000 0.001,573.000000Local101.745001
15.460219 0.00 0.00Base

0.00
0.00
0.00 24,853,400.00

244,271.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664137007 NIPPON TELEGRAPH + TELEPHONE 08 Aug 2016COMMON STOCK 08 Aug 2016

55,400.000 0.004,807.000000Local101.745000
47.245565 0.00 0.00Base

0.00
0.00
0.00 266,307,800.00

2,617,404.30

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

300.000 0.004,727.720000Local101.635000
46.516653 0.00 4.18Base

425.00
0.00
0.00 1,418,741.00

13,959.18
664137007 Total

425.00 0.000.00 267,726,541.0055,700.000 Local

0.00 4.18 0.00 2,631,363.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664154002 NSK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

35,300.000 0.00928.000000Local101.745000
9.120841 0.00 0.00Base

0.00
0.00
0.00 32,758,400.00

321,965.70

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664176005 NISSIN FOODS HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.005,400.000000Local101.744999
53.073862 0.00 0.00Base

0.00
0.00
0.00 25,380,000.00

249,447.15
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5664180007 NITTO DENKO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,200.000 0.006,490.000000Local101.745000
63.786918 0.00 0.00Base

0.00
0.00
0.00 85,668,000.00

841,987.32

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664212008 NIPPON EXPRESS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

67,000.000 0.00511.000000Local101.744999
5.022360 0.00 0.00Base

0.00
0.00
0.00 34,237,000.00

336,498.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664232006 NIKON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

27,200.000 0.001,523.000000Local101.745000
14.968794 0.00 0.00Base

0.00
0.00
0.00 41,425,600.00

407,151.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664238003 YAMAHA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,400.000 0.003,185.000000Local101.745001
31.303749 0.00 0.00Base

0.00
0.00
0.00 42,679,000.00

419,470.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664240009 MINEBEA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

27,100.000 0.00848.000000Local101.744999
8.334562 0.00 0.00Base

0.00
0.00
0.00 22,980,800.00

225,866.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664242005 NOK CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

7,700.000 0.001,903.000000Local101.744998
18.703622 0.00 0.00Base

0.00
0.00
0.00 14,653,100.00

144,017.89

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664256005 NIPPON STEEL + SUMITOMO META 08 Aug 2016COMMON STOCK 08 Aug 2016

64,700.000 0.001,929.500000Local101.745000
18.964077 0.00 0.00Base

0.00
0.00
0.00 124,838,650.00

1,226,975.77

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664266004 NIPPON ELECTRIC GLASS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

34,000.000 0.00452.000000Local101.744998
4.442479 0.00 0.00Base

0.00
0.00
0.00 15,368,000.00

151,044.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664280005 HITACHI HIGH TECHNOLOGIES CO 08 Aug 2016COMMON STOCK 08 Aug 2016

5,500.000 0.003,390.000000Local101.744999 0.00 0.00 18,645,000.00

Books Closed Prepared by State StreetPage 3631



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

33.318591 0.00 0.00Base 0.00 183,252.25

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664286002 NISSAN MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

198,900.000 0.00968.800000Local101.745000
9.521844 0.00 0.00Base

0.00
0.00
0.00 192,694,320.00

1,893,894.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664310000 NOMURA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

290,500.000 0.00446.400000Local101.745000
4.387439 0.00 0.00Base

0.00
0.00
0.00 129,679,200.00

1,274,551.08

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

1,700.000 0.00452.824706Local101.635000
4.455401 0.00 2.26Base

230.00
0.00
0.00 770,032.00

7,576.45
664310000 Total

230.00 0.000.00 130,449,232.00292,200.000 Local

0.00 2.26 0.00 1,282,127.53Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664396009 NIPPON YUSEN KK 08 Aug 2016COMMON STOCK 08 Aug 2016

129,000.000 0.00174.000000Local101.745000
1.710158 0.00 0.00Base

0.00
0.00
0.00 22,446,000.00

220,610.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664480902 NITORI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.0011,560.000000Local101.745000
113.617377 0.00 0.00Base

0.00
0.00
0.00 75,140,000.00

738,512.95

ASSET TRANSFER AT MARKET NON CASH JPY/JP5664889904 ORIENTAL LAND CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

17,400.000 0.006,141.000000Local101.745000
60.356774 0.00 0.00Base

0.00
0.00
0.00 106,853,400.00

1,050,207.87

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.02OPEN

200.000 0.006,214.135000Local101.635000
61.141683 0.00 3.66Base

372.00
0.00
0.00 1,243,199.00

12,232.00
664889904 Total

372.00 0.000.00 108,096,599.0017,600.000 Local
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0.00 3.66 0.00 1,062,439.87Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665610002 ODAKYU ELECTRIC RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

47,000.000 0.001,106.000000Local101.745001
10.870313 0.00 0.00Base

0.00
0.00
0.00 51,982,000.00

510,904.71

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

23,500.000 0.002,212.000000Local101.745001
21.740626 0.00 0.00Base

0.00
0.00
0.00 51,982,000.00

510,904.71
665610002 Total

0.00 0.000.00 103,964,000.0070,500.000 Local

0.00 0.00 0.00 1,021,809.42Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665640009 OBAYASHI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

51,900.000 0.001,044.000000Local101.745000
10.260946 0.00 0.00Base

0.00
0.00
0.00 54,183,600.00

532,543.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665770004 OJI HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

69,000.000 0.00397.000000Local101.745001
3.901912 0.00 0.00Base

0.00
0.00
0.00 27,393,000.00

269,231.90

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665880001 OLYMPUS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

23,300.000 0.003,210.000000Local101.745000
31.549462 0.00 0.00Base

0.00
0.00
0.00 74,793,000.00

735,102.46

ASSET TRANSFER AT MARKET NON CASH JPY/JP5665942009 OMRON CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,400.000 0.003,305.000000Local101.745000
32.483169 0.00 0.00Base

0.00
0.00
0.00 50,897,000.00

500,240.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666010004 ONO PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,000.000 0.003,581.000000Local101.745000
35.195833 0.00 0.00Base

0.00
0.00
0.00 118,173,000.00

1,161,462.48

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666020003 TAIHEIYO CEMENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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96,000.000 0.00272.000000Local101.745002
2.673350 0.00 0.00Base

0.00
0.00
0.00 26,112,000.00

256,641.60

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666114004 ORIX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

106,000.000 0.001,373.500000Local101.745000
13.499435 0.00 0.00Base

0.00
0.00
0.00 145,591,000.00

1,430,940.10

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

600.000 0.001,512.440000Local101.635000
14.881094 0.00 2.68Base

272.00
0.00
0.00 907,736.00

8,931.33
666114004 Total

272.00 0.000.00 146,498,736.00106,600.000 Local

0.00 2.68 0.00 1,439,871.43Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666176003 OSAKA GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

150,000.000 0.00398.900000Local101.744999
3.920586 0.00 0.00Base

0.00
0.00
0.00 59,835,000.00

588,087.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5666773908 PARK24 CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,200.000 0.003,185.000000Local101.744999
31.303750 0.00 0.00Base

0.00
0.00
0.00 26,117,000.00

256,690.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668721905 ALFRESA HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

15,000.000 0.002,254.000000Local101.745000
22.153423 0.00 0.00Base

0.00
0.00
0.00 33,810,000.00

332,301.34

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668757909 NABTESCO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.002,723.000000Local101.745001
26.762986 0.00 0.00Base

0.00
0.00
0.00 24,507,000.00

240,866.87

ASSET TRANSFER AT MARKET NON CASH JPY/JP5668953904 KAKAKU.COM INC 08 Aug 2016COMMON STOCK 08 Aug 2016

11,400.000 0.001,944.000000Local101.744998
19.106590 0.00 0.00Base

0.00
0.00
0.00 22,161,600.00

217,815.13
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5672383908 UNITED URBAN INVESTMENT CORP 08 Aug 2016REIT 08 Aug 2016

236.000 0.00182,100.000000Local101.744999
1,789.768559 0.00 0.00Base

0.00
0.00
0.00 42,975,600.00

422,385.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673093902 SHINSEI BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

143,000.000 0.00148.000000Local101.745001
1.454617 0.00 0.00Base

0.00
0.00
0.00 21,164,000.00

208,010.22

ASSET TRANSFER AT MARKET NON CASH JPY/JP5673822003 RICOH CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

53,700.000 0.00938.000000Local101.745000
9.219126 0.00 0.00Base

0.00
0.00
0.00 50,370,600.00

495,067.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674058003 RINNAI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

2,700.000 0.009,520.000000Local101.745000
93.567252 0.00 0.00Base

0.00
0.00
0.00 25,704,000.00

252,631.58

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674388905 JAPAN EXCHANGE GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

41,700.000 0.001,450.000000Local101.745000
14.251315 0.00 0.00Base

0.00
0.00
0.00 60,465,000.00

594,279.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674429907 T+D HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

46,300.000 0.001,061.000000Local101.745000
10.428031 0.00 0.00Base

0.00
0.00
0.00 49,124,300.00

482,817.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5674720008 ROHM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,300.000 0.004,730.000000Local101.744999
46.488771 0.00 0.00Base

0.00
0.00
0.00 34,529,000.00

339,368.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5675845903 RYOHIN KEIKAKU CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,900.000 0.0020,210.000000Local101.744999
198.633842 0.00 0.00Base

0.00
0.00
0.00 38,399,000.00

377,404.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5676396005 SMC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,600.000 0.0026,090.000000Local101.745000 0.00 0.00 120,014,000.00
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256.425376 0.00 0.00Base 0.00 1,179,556.73

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677062903 SOFTBANK GROUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

76,900.000 0.005,801.000000Local101.745000
57.015087 0.00 0.00Base

0.00
0.00
0.00 446,096,900.00

4,384,460.17

INSTINET U.K. LTD JPY/JP520 Sep 2016 0.0226 Sep 2016

600.000 0.006,452.251667Local101.695000
63.447089 0.00 11.42Base

1,161.00
0.00
0.00 3,872,512.00

38,079.67
677062903 Total

1,161.00 0.000.00 449,969,412.0077,500.000 Local

0.00 11.42 0.00 4,422,539.84Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677543001 SANKYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

3,600.000 0.003,630.000000Local101.745003
35.677428 0.00 0.00Base

0.00
0.00
0.00 13,068,000.00

128,438.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5677660003 SANTEN PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

29,800.000 0.001,550.000000Local101.745001
15.234164 0.00 0.00Base

0.00
0.00
0.00 46,190,000.00

453,978.08

ASSET TRANSFER AT MARKET NON CASH JPY/JP5678209909 MEDIPAL HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,700.000 0.001,835.000000Local101.745002
18.035284 0.00 0.00Base

0.00
0.00
0.00 25,139,500.00

247,083.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679159004 SECOM CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,800.000 0.007,511.000000Local101.745000
73.821810 0.00 0.00Base

0.00
0.00
0.00 126,184,800.00

1,240,206.40

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.02OPEN

100.000 0.007,507.000000Local101.635000
73.862351 0.00 2.21Base

225.00
0.00
0.00 750,925.00

7,388.45
679159004 Total

225.00 0.000.00 126,935,725.0016,900.000 Local
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0.00 2.21 0.00 1,247,594.85Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679382002 SEKISUI CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,700.000 0.001,419.000000Local101.745001
13.946631 0.00 0.00Base

0.00
0.00
0.00 46,401,300.00

456,054.84

ASSET TRANSFER AT MARKET NON CASH JPY/JP5679390005 SEKISUI HOUSE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,200.000 0.001,622.000000Local101.745000
15.941815 0.00 0.00Base

0.00
0.00
0.00 78,180,400.00

768,395.50

MERRILL LYNCH INTERNATIONAL JPY/JP5680060001 SHARP CORP 18 Aug 2016COMMON STOCK 23 Aug 2016

120,000.000 0.00131.852200Local100.165000
1.316350 0.00 15.79Base

1,582.00
0.00
0.00 15,823,846.00

157,977.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680403003 SHIMAMURA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.0013,910.000000Local101.745001
136.714333 0.00 0.00Base

0.00
0.00
0.00 25,038,000.00

246,085.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680434008 SHIKOKU ELECTRIC POWER CO 08 Aug 2016COMMON STOCK 08 Aug 2016

13,400.000 0.001,003.000000Local101.744999
9.857978 0.00 0.00Base

0.00
0.00
0.00 13,440,200.00

132,096.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680436003 SHIMADZU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

19,000.000 0.001,455.000000Local101.745001
14.300457 0.00 0.00Base

0.00
0.00
0.00 27,645,000.00

271,708.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680440005 SHIMIZU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

44,000.000 0.00961.000000Local101.745000
9.445182 0.00 0.00Base

0.00
0.00
0.00 42,284,000.00

415,587.99

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680458007 SHIN ETSU CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,100.000 0.006,846.000000Local101.745000
67.285862 0.00 0.00Base

0.00
0.00
0.00 212,910,600.00

2,092,590.30

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.02OPEN

Books Closed Prepared by State StreetPage 3637



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.007,089.200000Local101.635000
69.751562 0.00 4.18Base

425.00
0.00
0.00 1,418,265.00

13,954.49
680458007 Total

425.00 0.000.00 214,328,865.0031,300.000 Local

0.00 4.18 0.00 2,106,544.79Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680468006 SHIONOGI + CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,900.000 0.005,119.000000Local101.745000
50.312055 0.00 0.00Base

0.00
0.00
0.00 122,344,100.00

1,202,458.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680482007 SHIMANO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

6,000.000 0.0015,600.000000Local101.745000
153.324488 0.00 0.00Base

0.00
0.00
0.00 93,600,000.00

919,946.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680526001 SHISEIDO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,400.000 0.002,782.000000Local101.745000
27.342867 0.00 0.00Base

0.00
0.00
0.00 84,572,800.00

831,223.16

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680531902 HULIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

23,900.000 0.001,001.000000Local101.745000
9.838321 0.00 0.00Base

0.00
0.00
0.00 23,923,900.00

235,135.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680532009 SHIZUOKA BANK LTD/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.00720.000000Local101.745001
7.076515 0.00 0.00Base

0.00
0.00
0.00 30,240,000.00

297,213.62

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

1,000.000 0.00829.140000Local101.635000
8.158016 0.00 2.44Base

248.00
0.00
0.00 829,388.00

8,160.46
680532009 Total

248.00 0.000.00 31,069,388.0043,000.000 Local

0.00 2.44 0.00 305,374.08Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5680554003 SHOWA SHELL SEKIYU KK 08 Aug 2016COMMON STOCK 08 Aug 2016
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15,000.000 0.00870.000000Local101.745001
8.550789 0.00 0.00Base

0.00
0.00
0.00 13,050,000.00

128,261.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5681789905 SUNDRUG CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.008,390.000000Local101.744999
82.461055 0.00 0.00Base

0.00
0.00
0.00 24,331,000.00

239,137.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5682150008 SONY CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

101,100.000 0.003,293.000000Local101.745000
32.365227 0.00 0.00Base

0.00
0.00
0.00 332,922,300.00

3,272,124.43

INSTINET U.K. LTD JPY/JP520 Sep 2016 0.0126 Sep 2016

1,000.000 0.003,327.219000Local101.695000
32.717626 0.00 9.81Base

998.00
0.00
0.00 3,328,217.00

32,727.44
682150008 Total

998.00 0.000.00 336,250,517.00102,100.000 Local

0.00 9.81 0.00 3,304,851.87Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5684110000 STANLEY ELECTRIC CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,100.000 0.002,379.000000Local101.745000
23.381984 0.00 0.00Base

0.00
0.00
0.00 28,785,900.00

282,922.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685856007 SUMITOMO CHEMICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

126,000.000 0.00413.000000Local101.745000
4.059168 0.00 0.00Base

0.00
0.00
0.00 52,038,000.00

511,455.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685870008 SUMITOMO ELECTRIC INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

60,300.000 0.001,345.500000Local101.745001
13.224237 0.00 0.00Base

0.00
0.00
0.00 81,133,650.00

797,421.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685873002 SUMITOMO HEAVY INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

44,000.000 0.00467.000000Local101.745000
4.589906 0.00 0.00Base

0.00
0.00
0.00 20,548,000.00

201,955.87
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5685884009 SUMITOMO METAL MINING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

39,000.000 0.001,305.000000Local101.745000
12.826183 0.00 0.00Base

0.00
0.00
0.00 50,895,000.00

500,221.14

INSTINET U.K. LTD JPY/JP531 Aug 2016 05 Sep 2016

1,000.000 0.001,324.500000Local103.435000
12.805143 0.00 3.20Base

331.00
0.00
0.00 1,324,831.00

12,808.34
685884009 Total

331.00 0.000.00 52,219,831.0040,000.000 Local

0.00 3.20 0.00 513,029.48Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685890006 SUMITOMO REALTY + DEVELOPMEN 08 Aug 2016COMMON STOCK 08 Aug 2016

28,000.000 0.002,636.500000Local101.744999
25.912821 0.00 0.00Base

0.00
0.00
0.00 73,822,000.00

725,559.00

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0105 Sep 2016

1,000.000 0.002,728.071000Local103.435000
26.374738 0.00 6.59Base

682.00
0.00
0.00 2,728,753.00

26,381.33
685890006 Total

682.00 0.000.00 76,550,753.0029,000.000 Local

0.00 6.59 0.00 751,940.33Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685894008 SUMITOMO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

95,000.000 0.001,033.500000Local101.745000
10.157747 0.00 0.00Base

0.00
0.00
0.00 98,182,500.00

964,985.99

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

600.000 0.001,133.416667Local101.635000
11.151834 0.00 2.01Base

204.00
0.00
0.00 680,254.00

6,693.11
685894008 Total

204.00 0.000.00 98,862,754.0095,600.000 Local

0.00 2.01 0.00 971,679.10Base

Books Closed Prepared by State StreetPage 3640



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5685899007 SUMITOMO RUBBER INDUSTRIES 08 Aug 2016COMMON STOCK 08 Aug 2016

13,600.000 0.001,451.000000Local101.744998
14.261143 0.00 0.00Base

0.00
0.00
0.00 19,733,600.00

193,951.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686432006 SURUGA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,900.000 0.002,314.000000Local101.745000
22.743132 0.00 0.00Base

0.00
0.00
0.00 32,164,600.00

316,129.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686550005 SUZUKI MOTOR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

29,100.000 0.003,320.000000Local101.745000
32.630596 0.00 0.00Base

0.00
0.00
0.00 96,612,000.00

949,550.35

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686556903 SUZUKEN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

6,300.000 0.003,125.000000Local101.745001
30.714040 0.00 0.00Base

0.00
0.00
0.00 19,687,500.00

193,498.45

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686913005 THK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,600.000 0.001,922.000000Local101.744998
18.890364 0.00 0.00Base

0.00
0.00
0.00 18,451,200.00

181,347.49

ASSET TRANSFER AT MARKET NON CASH JPY/JP5686930009 TDK CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,800.000 0.006,350.000000Local101.744999
62.410930 0.00 0.00Base

0.00
0.00
0.00 62,230,000.00

611,627.11

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.02OPEN

100.000 0.006,907.980000Local101.635000
67.968515 0.00 2.04Base

207.00
0.00
0.00 691,005.00

6,798.89
686930009 Total

207.00 0.000.00 62,921,005.009,900.000 Local

0.00 2.04 0.00 618,426.00Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687010009 TAISEI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

84,000.000 0.00820.000000Local101.745001
8.059364 0.00 0.00Base

0.00
0.00
0.00 68,880,000.00

676,986.58
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5687040006 TAKASHIMAYA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

24,000.000 0.00740.000000Local101.745001
7.273085 0.00 0.00Base

0.00
0.00
0.00 17,760,000.00

174,554.03

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687044008 TAKEDA PHARMACEUTICAL CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

57,000.000 0.004,629.000000Local101.745000
45.496093 0.00 0.00Base

0.00
0.00
0.00 263,853,000.00

2,593,277.31

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

200.000 0.004,850.560000Local101.635000
47.725291 0.00 2.86Base

291.00
0.00
0.00 970,403.00

9,547.92
687044008 Total

291.00 0.000.00 264,823,403.0057,200.000 Local

0.00 2.86 0.00 2,602,825.23Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5687098004 MITSUBISHI TANABE PHARMA 08 Aug 2016COMMON STOCK 08 Aug 2016

18,000.000 0.001,876.000000Local101.745001
18.438252 0.00 0.00Base

0.00
0.00
0.00 33,768,000.00

331,888.54

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688050004 TEIJIN LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

76,000.000 0.00363.000000Local101.745000
3.567743 0.00 0.00Base

0.00
0.00
0.00 27,588,000.00

271,148.46

REVERSE SPLIT NON CASH JPY/JP528 Sep 2016 OPEN

15,200.000 0.001,815.000000Local101.745000
17.838714 0.00 0.00Base

0.00
0.00
0.00 27,588,000.00

271,148.46
688050004 Total

0.00 0.000.00 55,176,000.0091,200.000 Local

0.00 0.00 0.00 542,296.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5688380906 SYSMEX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

12,500.000 0.006,780.000000Local101.745001
66.637181 0.00 0.00Base

0.00
0.00
0.00 84,750,000.00

832,964.76
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5688507003 TERUMO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

27,300.000 0.004,340.000000Local101.745000
42.655659 0.00 0.00Base

0.00
0.00
0.00 118,482,000.00

1,164,499.48

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

200.000 0.003,965.760000Local101.635000
39.019629 0.00 2.33Base

237.00
0.00
0.00 793,389.00

7,806.26
688507003 Total

237.00 0.000.00 119,275,389.0027,500.000 Local

0.00 2.33 0.00 1,172,305.74Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689516003 TOBU RAILWAY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

78,000.000 0.00522.000000Local101.745001
5.130473 0.00 0.00Base

0.00
0.00
0.00 40,716,000.00

400,176.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689520005 TOHO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,000.000 0.002,951.000000Local101.745000
29.003882 0.00 0.00Base

0.00
0.00
0.00 26,559,000.00

261,034.94

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689522001 TOHO GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,000.000 0.00880.000000Local101.745000
8.649074 0.00 0.00Base

0.00
0.00
0.00 26,400,000.00

259,472.21

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689526002 TOHOKU ELECTRIC POWER CO INC 08 Aug 2016COMMON STOCK 08 Aug 2016

36,200.000 0.001,246.000000Local101.745001
12.246302 0.00 0.00Base

0.00
0.00
0.00 45,105,200.00

443,316.13

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689540003 TOKYO ELECTRIC POWER COMPANY 08 Aug 2016COMMON STOCK 08 Aug 2016

115,700.000 0.00360.000000Local101.745001
3.538257 0.00 0.00Base

0.00
0.00
0.00 41,652,000.00

409,376.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689542009 TOKYO TATEMONO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

16,500.000 0.001,191.000000Local101.744998
11.705735 0.00 0.00Base

0.00
0.00
0.00 19,651,500.00

193,144.63
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5689544005 TOKYO GAS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

163,000.000 0.00422.000000Local101.744999
4.147624 0.00 0.00Base

0.00
0.00
0.00 68,786,000.00

676,062.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689567006 TOKYO ELECTRON LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

12,500.000 0.008,213.000000Local101.745000
80.721411 0.00 0.00Base

0.00
0.00
0.00 102,662,500.00

1,009,017.64

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.03OPEN

100.000 0.009,095.850000Local101.635000
89.495253 0.00 2.68Base

272.00
0.00
0.00 909,857.00

8,952.20
689567006 Total

272.00 0.000.00 103,572,357.0012,600.000 Local

0.00 2.68 0.00 1,017,969.84Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689654002 TOKYU CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

85,000.000 0.00771.000000Local101.744999
7.577768 0.00 0.00Base

0.00
0.00
0.00 65,535,000.00

644,110.28

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689702009 TOPPAN PRINTING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

42,000.000 0.00879.000000Local101.744999
8.639245 0.00 0.00Base

0.00
0.00
0.00 36,918,000.00

362,848.30

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689714004 TORAY INDUSTRIES INC 08 Aug 2016COMMON STOCK 08 Aug 2016

117,000.000 0.00941.100000Local101.745000
9.249595 0.00 0.00Base

0.00
0.00
0.00 110,108,700.00

1,082,202.57

INSTINET U.K. LTD JPY/JP529 Sep 2016 OPEN

1,000.000 0.00989.826000Local101.635000
9.739027 0.00 2.91Base

296.00
0.00
0.00 990,122.00

9,741.94
689714004 Total

296.00 0.000.00 111,098,822.00118,000.000 Local

0.00 2.91 0.00 1,091,944.51Base

Books Closed Prepared by State StreetPage 3644



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689721009 TOSHIBA CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

322,000.000 0.00259.600000Local101.745000
2.551477 0.00 0.00Base

0.00
0.00
0.00 83,591,200.00

821,575.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689746006 TOTO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,300.000 0.003,720.000000Local101.745001
36.561993 0.00 0.00Base

0.00
0.00
0.00 42,036,000.00

413,150.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5689996007 TOYO SUISAN KAISHA LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,200.000 0.004,110.000000Local101.745000
40.395106 0.00 0.00Base

0.00
0.00
0.00 29,592,000.00

290,844.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690021001 LIXIL GROUP CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

21,300.000 0.001,826.000000Local101.745001
17.946828 0.00 0.00Base

0.00
0.00
0.00 38,893,800.00

382,267.43

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690026000 TOYO SEIKAN GROUP HOLDINGS L 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.001,920.000000Local101.745000
18.870706 0.00 0.00Base

0.00
0.00
0.00 24,960,000.00

245,319.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690030002 MAZDA MOTOR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

45,600.000 0.001,509.000000Local101.745000
14.831196 0.00 0.00Base

0.00
0.00
0.00 68,810,400.00

676,302.52

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690054002 TOYOTA INDUSTRIES CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

13,000.000 0.004,405.000000Local101.745000
43.294511 0.00 0.00Base

0.00
0.00
0.00 57,265,000.00

562,828.64

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690055009 TOYODA GOSEI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

5,200.000 0.002,059.000000Local101.744997
20.236867 0.00 0.00Base

0.00
0.00
0.00 10,706,800.00

105,231.71

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690058003 TOYOTA TSUSHO CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

17,000.000 0.002,199.000000Local101.744999 0.00 0.00 37,383,000.00
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21.612856 0.00 0.00Base 0.00 367,418.55

ASSET TRANSFER AT MARKET NON CASH JPY/JP5690064001 TOYOTA MOTOR CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

213,600.000 0.005,860.000000Local101.745000
57.594968 0.00 0.00Base

0.00
0.00
0.00 1,251,696,000.00

12,302,285.12

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0205 Sep 2016

400.000 0.006,238.000000Local103.435000
60.308406 0.00 6.02Base

623.00
0.00
0.00 2,495,823.00

24,129.39

INSTINET U.K. LTD JPY/JP520 Sep 2016 0.0226 Sep 2016

1,000.000 0.005,959.233000Local101.695000
58.599076 0.00 17.57Base

1,787.00
0.00
0.00 5,961,020.00

58,616.65
690064001 Total

2,410.00 0.000.00 1,260,152,843.00215,000.000 Local

0.00 23.59 0.00 12,385,031.16Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5691148001 UNICHARM CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

32,300.000 0.002,279.000000Local101.745000
22.399135 0.00 0.00Base

0.00
0.00
0.00 73,611,700.00

723,492.06

ASSET TRANSFER AT MARKET NON CASH JPY/JP5695799908 WEST JAPAN RAILWAY CO 08 Aug 2016COMMON STOCK 08 Aug 2016

13,100.000 0.005,911.000000Local101.745001
58.096221 0.00 0.00Base

0.00
0.00
0.00 77,434,100.00

761,060.49

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.02OPEN

200.000 0.006,341.245000Local101.635000
62.392335 0.00 3.74Base

380.00
0.00
0.00 1,268,629.00

12,482.21
695799908 Total

380.00 0.000.00 78,702,729.0013,300.000 Local

0.00 3.74 0.00 773,542.70Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698502002 YAMADA DENKI CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

50,200.000 0.00514.000000Local101.745002 0.00 0.00 25,802,800.00
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5.051845 0.00 0.00Base 0.00 253,602.63

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698511003 YAKULT HONSHA CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.004,755.000000Local101.745000
46.734483 0.00 0.00Base

0.00
0.00
0.00 33,760,500.00

331,814.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698526001 YAMAHA MOTOR CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,400.000 0.001,730.000000Local101.745001
17.003292 0.00 0.00Base

0.00
0.00
0.00 38,752,000.00

380,873.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698538006 ASTELLAS PHARMA INC 08 Aug 2016COMMON STOCK 08 Aug 2016

168,900.000 0.001,685.500000Local101.745000
16.565925 0.00 0.00Base

0.00
0.00
0.00 284,680,950.00

2,797,984.67

BNP PARIBAS SECURITIES SERVICES SA JPY/JP520 Sep 2016 0.0126 Sep 2016

2,100.000 0.001,572.738095Local101.695000
15.465245 0.00 16.23Base

1,651.00
0.00
0.00 3,304,401.00

32,493.25
698538006 Total

1,651.00 0.000.00 287,985,351.00171,000.000 Local

0.00 16.23 0.00 2,830,477.92Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698550001 YAMAZAKI BAKING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

10,500.000 0.002,557.000000Local101.745000
25.131456 0.00 0.00Base

0.00
0.00
0.00 26,848,500.00

263,880.29

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698556008 YAMATO HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

28,800.000 0.002,392.500000Local101.745000
23.514669 0.00 0.00Base

0.00
0.00
0.00 68,904,000.00

677,222.47

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698604006 YASKAWA ELECTRIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

20,300.000 0.001,402.000000Local101.745001
13.779547 0.00 0.00Base

0.00
0.00
0.00 28,460,600.00

279,724.80

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698642006 YOKOGAWA ELECTRIC CORP 08 Aug 2016COMMON STOCK 08 Aug 2016
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

18,300.000 0.001,279.000000Local101.745002
12.570642 0.00 0.00Base

0.00
0.00
0.00 23,405,700.00

230,042.75

ASSET TRANSFER AT MARKET NON CASH JPY/JP5698646007 YOKOHAMA RUBBER CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,800.000 0.001,406.000000Local101.744996
13.818861 0.00 0.00Base

0.00
0.00
0.00 12,372,800.00

121,605.98

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0690K5 SUNTORY BEVERAGE + FOOD LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,100.000 0.004,175.000000Local101.744999
41.033958 0.00 0.00Base

0.00
0.00
0.00 46,342,500.00

455,476.93

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI06Q332 TOKYU FUDOSAN HOLDINGS CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

41,000.000 0.00569.000000Local101.744999
5.592412 0.00 0.00Base

0.00
0.00
0.00 23,329,000.00

229,288.91

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI06XDV4 IIDA GROUP HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.001,941.000000Local101.745001
19.077104 0.00 0.00Base

0.00
0.00
0.00 22,709,700.00

223,202.12

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

27,700.000 0.00561.000000Local101.745000
5.513784 0.00 0.00Base

0.00
0.00
0.00 15,539,700.00

152,731.83

ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0GQTT6 NOMURA REAL ESTATE MASTER FU 08 Aug 2016REIT 08 Aug 2016

282.000 0.00167,700.000000Local101.745001
1,648.238227 0.00 0.00Base

0.00
0.00
0.00 47,291,400.00

464,803.18

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.4105 Sep 2016

37.000 0.00169,135.945946Local103.435000
1,635.190660 0.00 15.12Base

1,564.00
0.00
0.00 6,259,594.00

60,517.18
ACI0GQTT6 Total

1,564.00 0.000.00 53,550,994.00319.000 Local

0.00 15.12 0.00 525,320.36Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5ACI0L13V8 CONCORDIA FINANCIAL GROUP LT 08 Aug 2016COMMON STOCK 08 Aug 2016

94,300.000 0.00447.800000Local101.745001
4.401199 0.00 0.00Base

0.00
0.00
0.00 42,227,540.00

415,033.07

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02K2M903 M3 INC 08 Aug 2016COMMON STOCK 08 Aug 2016

15,500.000 0.003,090.000000Local101.745001
30.370043 0.00 0.00Base

0.00
0.00
0.00 47,895,000.00

470,735.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02Q32903 ELECTRIC POWER DEVELOPMENT C 08 Aug 2016COMMON STOCK 08 Aug 2016

11,700.000 0.002,395.000000Local101.745000
23.539240 0.00 0.00Base

0.00
0.00
0.00 28,021,500.00

275,409.11

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B02RK0906 SEGA SAMMY HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

14,900.000 0.001,288.000000Local101.745001
12.659099 0.00 0.00Base

0.00
0.00
0.00 19,191,200.00

188,620.57

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B031SG909 NTT URBAN DEVELOPMENT CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

9,200.000 0.00963.000000Local101.745006
9.464838 0.00 0.00Base

0.00
0.00
0.00 8,859,600.00

87,076.51

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B05LZ0900 HAKUHODO DY HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

17,100.000 0.001,218.000000Local101.745001
11.971104 0.00 0.00Base

0.00
0.00
0.00 20,827,800.00

204,705.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B064D8904 GUNGHO ONLINE ENTERTAINMENT 08 Aug 2016COMMON STOCK 08 Aug 2016

33,900.000 0.00268.000000Local101.745003
2.634036 0.00 0.00Base

0.00
0.00
0.00 9,085,200.00

89,293.82

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0FS5D909 SEVEN + I HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

60,200.000 0.004,196.000000Local101.745000
41.240356 0.00 0.00Base

0.00
0.00
0.00 252,599,200.00

2,482,669.42

INSTINET U.K. LTD JPY/JP531 Aug 2016 0.0105 Sep 2016

200.000 0.004,357.905000Local103.435000 217.00 0.00 871,798.00
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42.131822 0.00 2.10Base 0.00 8,428.46

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

200.000 0.004,774.895000Local101.635000
46.980814 0.00 2.81Base

286.00
0.00
0.00 955,265.00

9,398.98
B0FS5D909 Total

503.00 0.000.00 254,426,263.0060,600.000 Local

0.00 4.91 0.00 2,500,496.86Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0J7D9901 DAIICHI SANKYO CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,200.000 0.002,376.500000Local101.745000
23.357413 0.00 0.00Base

0.00
0.00
0.00 114,547,300.00

1,125,827.31

BNP PARIBAS SECURITIES SERVICES SA JPY/JP529 Sep 2016 0.01OPEN

300.000 0.002,431.333333Local101.635000
23.922205 0.00 3.58Base

364.00
0.00
0.00 729,764.00

7,180.24
B0J7D9901 Total

364.00 0.000.00 115,277,064.0048,500.000 Local

0.00 3.58 0.00 1,133,007.55Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0JDQD905 BANDAI NAMCO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

15,900.000 0.002,800.000000Local101.745000
27.519780 0.00 0.00Base

0.00
0.00
0.00 44,520,000.00

437,564.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0JQTJ900 MITSUBISHI CHEMICAL HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

108,400.000 0.00548.000000Local101.745001
5.386014 0.00 0.00Base

0.00
0.00
0.00 59,403,200.00

583,843.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B0MKZN903 TSURUHA HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.0010,730.000000Local101.745000
105.459728 0.00 0.00Base

0.00
0.00
0.00 31,117,000.00

305,833.21

BNP PARIBAS SECURITIES SERVICES SA JPY/JP5B0Z6WY909 DAIWA HOUSE REIT INVESTMENT 29 Aug 2016 1.42REIT 01 Sep 2016

109.000 0.00289,135.844037Local102.145000 15,757.00 0.00 31,531,564.00
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2,830.641187 0.00 154.26Base 0.00 308,694.15

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B10RB1904 INPEX CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

76,000.000 0.00796.700000Local101.744999
7.830360 0.00 0.00Base

0.00
0.00
0.00 60,549,200.00

595,107.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1BSCX909 MIXI INC 08 Aug 2016COMMON STOCK 08 Aug 2016

3,700.000 0.003,820.000000Local101.744998
37.544843 0.00 0.00Base

0.00
0.00
0.00 14,134,000.00

138,915.92

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1CWJM906 NOMURA REAL ESTATE HOLDINGS 08 Aug 2016COMMON STOCK 08 Aug 2016

9,900.000 0.001,705.000000Local101.745003
16.757580 0.00 0.00Base

0.00
0.00
0.00 16,879,500.00

165,900.04

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1DGKS905 YAMAGUCHI FINANCIAL GROUP IN 08 Aug 2016COMMON STOCK 08 Aug 2016

16,000.000 0.00998.000000Local101.745002
9.808836 0.00 0.00Base

0.00
0.00
0.00 15,968,000.00

156,941.37

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1FF8P905 IDEMITSU KOSAN CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

7,100.000 0.001,831.000000Local101.744999
17.995970 0.00 0.00Base

0.00
0.00
0.00 13,000,100.00

127,771.39

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1G185909 AOZORA BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

94,000.000 0.00350.000000Local101.745001
3.439972 0.00 0.00Base

0.00
0.00
0.00 32,900,000.00

323,357.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B1TK1Y907 FUKUOKA FINANCIAL GROUP INC 08 Aug 2016COMMON STOCK 08 Aug 2016

63,000.000 0.00388.000000Local101.744999
3.813455 0.00 0.00Base

0.00
0.00
0.00 24,444,000.00

240,247.68

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B23TC1904 J FRONT RETAILING CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

19,400.000 0.001,133.000000Local101.744999
11.135682 0.00 0.00Base

0.00
0.00
0.00 21,980,200.00

216,032.24

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B249SN902 SONY FINANCIAL HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016
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13,900.000 0.001,342.000000Local101.744999
13.189837 0.00 0.00Base

0.00
0.00
0.00 18,653,800.00

183,338.74

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B292RC907 START TODAY CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

4,700.000 0.004,700.000000Local101.744998
46.193917 0.00 0.00Base

0.00
0.00
0.00 22,090,000.00

217,111.41

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2NT8S908 SEVEN BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

47,600.000 0.00344.000000Local101.745002
3.381001 0.00 0.00Base

0.00
0.00
0.00 16,374,400.00

160,935.67

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CL900 ISETAN MITSUKOSHI HOLDINGS L 08 Aug 2016COMMON STOCK 08 Aug 2016

26,800.000 0.00944.000000Local101.744998
9.278097 0.00 0.00Base

0.00
0.00
0.00 25,299,200.00

248,653.01

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B2Q4CS905 MS+AD INSURANCE GROUP HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

40,500.000 0.002,895.000000Local101.745000
28.453487 0.00 0.00Base

0.00
0.00
0.00 117,247,500.00

1,152,366.21

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

300.000 0.002,888.586667Local101.635000
28.421180 0.00 2.55Base

259.00
0.00
0.00 866,835.00

8,528.90
B2Q4CS905 Total

259.00 0.000.00 118,114,335.0040,800.000 Local

0.00 2.55 0.00 1,160,895.11Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3FF8W906 HOSHIZAKI CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

4,000.000 0.008,670.000000Local101.745000
85.213033 0.00 0.00Base

0.00
0.00
0.00 34,680,000.00

340,852.13

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.03OPEN

100.000 0.009,166.400000Local101.635000
90.189403 0.00 2.70Base

274.00
0.00
0.00 916,914.00

9,021.64
B3FF8W906 Total
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274.00 0.000.00 35,596,914.004,100.000 Local

0.00 2.70 0.00 349,873.77Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3QX5G903 TAISHO PHARMACEUTICAL HOLDIN 08 Aug 2016COMMON STOCK 08 Aug 2016

2,900.000 0.0010,900.000000Local101.744999
107.130572 0.00 0.00Base

0.00
0.00
0.00 31,610,000.00

310,678.66

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B3TBRZ902 CALBEE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

6,500.000 0.004,150.000000Local101.745001
40.788245 0.00 0.00Base

0.00
0.00
0.00 26,975,000.00

265,123.59

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5LTM9909 OTSUKA HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

31,300.000 0.004,597.000000Local101.745000
45.181581 0.00 0.00Base

0.00
0.00
0.00 143,886,100.00

1,414,183.50

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B5N4QN907 POLA ORBIS HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

1,800.000 0.008,800.000000Local101.744997
86.490739 0.00 0.00Base

0.00
0.00
0.00 15,840,000.00

155,683.33

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B601QS905 DAI ICHI LIFE HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

86,300.000 0.001,380.500000Local101.745000
13.568234 0.00 0.00Base

0.00
0.00
0.00 119,137,150.00

1,170,938.62

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B60DQV902 MEIJI HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,100.000 0.009,470.000000Local101.745000
93.075826 0.00 0.00Base

0.00
0.00
0.00 86,177,000.00

846,990.02

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.03OPEN

100.000 0.009,911.180000Local101.635000
97.517391 0.00 2.92Base

297.00
0.00
0.00 991,415.00

9,754.66
B60DQV902 Total

297.00 0.000.00 87,168,415.009,200.000 Local

0.00 2.92 0.00 856,744.68Base
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5B627LW906 JX HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

169,700.000 0.00362.900000Local101.745000
3.566760 0.00 0.00Base

0.00
0.00
0.00 61,584,130.00

605,279.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B62G7K908 SOMPO HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

28,200.000 0.003,187.000000Local101.745001
31.323406 0.00 0.00Base

0.00
0.00
0.00 89,873,400.00

883,320.06

INSTINET U.K. LTD JPY/JP529 Sep 2016 0.01OPEN

200.000 0.003,076.270000Local101.635000
30.267821 0.00 1.81Base

184.00
0.00
0.00 615,438.00

6,055.37
B62G7K908 Total

184.00 0.000.00 90,488,838.0028,400.000 Local

0.00 1.81 0.00 889,375.43Base

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B63QM7907 NEXON CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

13,900.000 0.001,493.000000Local101.745001
14.673940 0.00 0.00Base

0.00
0.00
0.00 20,752,700.00

203,967.76

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B8BRV4909 JAPAN AIRLINES CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

9,600.000 0.002,989.500000Local101.745000
29.382279 0.00 0.00Base

0.00
0.00
0.00 28,699,200.00

282,069.88

ASSET TRANSFER AT MARKET NON CASH JPY/JP5B98BC6902 NIPPON PROLOGIS REIT INC 08 Aug 2016REIT 08 Aug 2016

125.000 0.00248,500.000000Local101.744999
2,442.380480 0.00 0.00Base

0.00
0.00
0.00 31,062,500.00

305,297.56

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BK0S44902 CYBERDYNE INC 08 Aug 2016COMMON STOCK 08 Aug 2016

8,100.000 0.002,055.000000Local101.744998
20.197553 0.00 0.00Base

0.00
0.00
0.00 16,645,500.00

163,600.18

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BKY6H3901 SEIBU HOLDINGS INC 08 Aug 2016COMMON STOCK 08 Aug 2016

13,700.000 0.001,770.000000Local101.745001
17.396432 0.00 0.00Base

0.00
0.00
0.00 24,249,000.00

238,331.12
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ASSET TRANSFER AT MARKET NON CASH JPY/JP5BQRRZ0906 RECRUIT HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

22,700.000 0.003,740.000000Local101.745000
36.758563 0.00 0.00Base

0.00
0.00
0.00 84,898,000.00

834,419.38

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYT814908 JAPAN POST HOLDINGS CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

36,000.000 0.001,353.000000Local101.744999
13.297951 0.00 0.00Base

0.00
0.00
0.00 48,708,000.00

478,726.23

ASSET TRANSFER AT MARKET NON CASH JPY/JP5BYT816903 JAPAN POST BANK CO LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

32,400.000 0.001,269.000000Local101.745000
12.472357 0.00 0.00Base

0.00
0.00
0.00 41,115,600.00

404,104.38

0.0017,079,679.000 Local
0.00Base

71,167.00
695.75

0.00
0.00

23,530,327,135.00
231,259,214.74

JAPANESE YEN Total

NEW ISRAELI SHEQEL

ASSET TRANSFER AT MARKET NON CASH ILS/IL1607580909 BANK HAPOALIM BM 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

85,170.000 0.0019.480000Local3.841250
5.071266 0.00 0.00Base

0.00
0.00
0.00 1,659,111.60

431,919.71

ASSET TRANSFER AT MARKET NON CASH ILS/IL1607642907 BANK LEUMI LE ISRAEL 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

112,020.000 0.0013.750000Local3.841250
3.579564 0.00 0.00Base

0.00
0.00
0.00 1,540,275.00

400,982.75

BNP PARIBAS SECURITIES SERVICE ILS/IL131 Aug 2016 02 Sep 2016

3,941.000 0.0014.148700Local3.782250
3.740816 0.00 11.79Base

44.61
0.00
0.00 55,804.64

14,754.35
607642907 Total

44.61 0.000.00 1,596,079.64115,961.000 Local

0.00 11.79 0.00 415,737.10Base

ASSET TRANSFER AT MARKET NON CASH ILS/IL1609803903 BEZEQ THE ISRAELI TELECOM CO 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016
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165,943.000 0.007.420000Local3.841250
1.931663 0.00 0.00Base

0.00
0.00
0.00 1,231,297.06

320,545.93

ASSET TRANSFER AT MARKET NON CASH ILS/IL1645553900 ISRAEL CHEMICALS LTD 08 Aug 2016COMMON STOCK ILS1. 08 Aug 2016

40,811.000 0.0014.980000Local3.841250
3.899772 0.00 0.00Base

0.00
0.00
0.00 611,348.78

159,153.60

ASSET TRANSFER AT MARKET NON CASH ILS/IL1664713906 NICE LTD 08 Aug 2016COMMON STOCK ILS1.0 08 Aug 2016

4,855.000 0.00259.500000Local3.841250
67.556134 0.00 0.00Base

0.00
0.00
0.00 1,259,872.50

327,985.03

ASSET TRANSFER AT MARKET NON CASH ILS/IL1688217900 TEVA PHARMACEUTICAL IND LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

73,551.000 0.00207.800000Local3.841250
54.096974 0.00 0.00Base

0.00
0.00
0.00 15,283,897.80

3,978,886.51

ASSET TRANSFER AT MARKET NON CASH ILS/IL1691670004 MIZRAHI TEFAHOT BANK LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

11,133.000 0.0045.500000Local3.841250
11.845103 0.00 0.00Base

0.00
0.00
0.00 506,551.50

131,871.53

ASSET TRANSFER AT MARKET NON CASH ILS/IL1B5MN1W903 AZRIELI GROUP LTD 08 Aug 2016COMMON STOCK ILS.1 08 Aug 2016

3,396.000 0.00168.500000Local3.841250
43.865931 0.00 0.00Base

0.00
0.00
0.00 572,226.00

148,968.70

0.00500,820.000 Local
0.00Base

44.61
11.79

0.00
0.00

22,720,384.88
5,915,068.11

NEW ISRAELI SHEQEL Total

NEW ZEALAND DOLLAR

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4615252905 CONTACT ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

57,640.000 0.005.370000Local1.400953
3.833105 0.00 0.00Base

0.00
0.00
0.00 309,526.80

220,940.17

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4616152906 RYMAN HEALTHCARE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

30,003.000 0.009.280000Local1.400953
6.624062 0.00 0.00Base

0.00
0.00
0.00 278,427.84

198,741.74
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ASSET TRANSFER AT MARKET NON CASH NZD/NZ4634160907 FLETCHER BUILDING LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

55,255.000 0.009.600000Local1.400953
6.852478 0.00 0.00Base

0.00
0.00
0.00 530,448.00

378,633.69

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4688143007 SPARK NEW ZEALAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

146,387.000 0.003.770000Local1.400953
2.691025 0.00 0.00Base

0.00
0.00
0.00 551,878.99

393,931.12

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4ACI05YT61 MERCURY NZ LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

56,006.000 0.003.080000Local1.400953
2.198503 0.00 0.00Base

0.00
0.00
0.00 172,498.48

123,129.38

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BKX3XG902 AUCKLAND INTL AIRPORT LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

76,215.000 0.007.250000Local1.400953
5.175049 0.00 0.00Base

0.00
0.00
0.00 552,558.75

394,416.34

ASSET TRANSFER AT MARKET NON CASH NZD/NZ4BWFD05904 MERIDIAN ENERGY LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

102,530.000 0.002.860000Local1.400953
2.041467 0.00 0.00Base

0.00
0.00
0.00 293,235.80

209,311.66

0.00524,036.000 Local
0.00Base

0.00
0.00

0.00
0.00

2,688,574.66
1,919,104.10

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

ASSET TRANSFER AT MARKET NON CASH NOK/NO3426330007 DNB ASA 08 Aug 2016COMMON STOCK NOK10.0 08 Aug 2016

78,191.000 0.0094.350000Local8.499500
11.100653 0.00 0.00Base

0.00
0.00
0.00 7,377,320.85

867,971.16

ASSET TRANSFER AT MARKET NON CASH NOK/NO3473249902 TELENOR ASA 08 Aug 2016COMMON STOCK NOK6. 08 Aug 2016

60,064.000 0.00140.400000Local8.499500
16.518619 0.00 0.00Base

0.00
0.00
0.00 8,432,985.60

992,174.32
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3479053902 SCHIBSTED ASA CL A 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

6,049.000 0.00259.200000Local8.499500
30.495912 0.00 0.00Base

0.00
0.00
0.00 1,567,900.80

184,469.77

ASSET TRANSFER AT MARKET NON CASH NOK/NO3713360907 STATOIL ASA 08 Aug 2016COMMON STOCK NOK2.5 08 Aug 2016

89,291.000 0.00134.800000Local8.499500
15.859756 0.00 0.00Base

0.00
0.00
0.00 12,036,426.80

1,416,133.51

AUTREPAT-STK/$ DIV NOK/NO309 Sep 2016 23 Sep 2016

965.000 0.00126.684497Local8.258650
15.339613 0.00 0.00Base

0.00
0.00
0.00 122,250.54

14,802.74
713360907 Total

0.00 0.000.00 12,158,677.3490,256.000 Local

0.00 0.00 0.00 1,430,936.25Base

ASSET TRANSFER AT MARKET NON CASH NOK/NO3775125909 YARA INTERNATIONAL ASA 08 Aug 2016COMMON STOCK NOK1.7 08 Aug 2016

14,306.000 0.00270.000000Local8.499500
31.766574 0.00 0.00Base

0.00
0.00
0.00 3,862,620.00

454,452.61

ASSET TRANSFER AT MARKET NON CASH NOK/NO3ACI0CS7P8 SCHIBSTED ASA B SHS 08 Aug 2016COMMON STOCK NOK.5 08 Aug 2016

7,130.000 0.00240.300000Local8.499500
28.272251 0.00 0.00Base

0.00
0.00
0.00 1,713,339.00

201,581.15

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B02L48900 MARINE HARVEST 08 Aug 2016COMMON STOCK NOK7.5 08 Aug 2016

30,610.000 0.00143.000000Local8.499500
16.824519 0.00 0.00Base

0.00
0.00
0.00 4,377,230.00

514,998.53

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B11HK3901 NORSK HYDRO ASA 08 Aug 2016COMMON STOCK NOK1.09 08 Aug 2016

107,598.000 0.0036.100000Local8.499500
4.247309 0.00 0.00Base

0.00
0.00
0.00 3,884,287.80

457,001.92

ASSET TRANSFER AT MARKET NON CASH NOK/NO3B1VQF4902 ORKLA ASA 08 Aug 2016COMMON STOCK NOK1.25 08 Aug 2016

65,218.000 0.0077.750000Local8.499500
9.147597 0.00 0.00Base

0.00
0.00
0.00 5,070,699.50

596,587.98
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ASSET TRANSFER AT MARKET NON CASH NOK/NO3B4PH0C901 GJENSIDIGE FORSIKRING ASA 08 Aug 2016COMMON STOCK NOK2. 08 Aug 2016

16,001.000 0.00140.800000Local8.499500
16.565680 0.00 0.00Base

0.00
0.00
0.00 2,252,940.80

265,067.45

0.00475,423.000 Local
0.00Base

0.00
0.00

0.00
0.00

50,698,001.69
5,965,241.14

NORWEGIAN KRONE Total

POUND STERLING

ASSET TRANSFER AT MARKET NON CASH GBP/GBB000312900 ABERDEEN ASSET MGMT PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

73,811.000 0.003.242999Local0.765287
4.237625 0.00 0.00Base

0.00
0.00
0.00 239,369.07

312,783.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB004561908 ANTOFAGASTA PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

31,551.000 0.005.140000Local0.765287
6.716434 0.00 0.00Base

0.00
0.00
0.00 162,172.14

211,910.22

ASSET TRANSFER AT MARKET NON CASH GBP/GBB005367008 ASHTEAD GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

40,271.000 0.0011.970000Local0.765287
15.641191 0.00 0.00Base

0.00
0.00
0.00 482,043.87

629,886.40

ASSET TRANSFER AT MARKET NON CASH GBP/GBB005665906 BHP BILLITON PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

168,982.000 0.0010.140000Local0.765287
13.249931 0.00 0.00Base

0.00
0.00
0.00 1,713,477.48

2,238,999.85

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 0.0130 Sep 2016

988.000 0.0011.010000Local0.769941
14.299797 0.00 5.65Base

4.35
71.94
55.39 10,937.62

14,205.79
005665906 Total

4.35 55.390.00 1,724,415.10169,970.000 Local

0.00 5.65 71.94 2,253,205.64Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB005958905 ARM HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016
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112,685.000 0.0016.850000Local0.765287
22.017883 0.00 0.00Base

0.00
0.00
0.00 1,898,742.25

2,481,085.20

ASSET TRANSFER AT MARKET NON CASH GBP/GBB008118002 BARRATT DEVELOPMENTS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

80,191.000 0.004.367000Local0.765287
5.706356 0.00 0.00Base

0.00
0.00
0.00 350,194.10

457,598.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBB013670005 BRITISH LAND CO PLC 08 Aug 2016REIT GBP.25 08 Aug 2016

78,233.000 0.006.690000Local0.765287
8.741818 0.00 0.00Base

0.00
0.00
0.00 523,378.77

683,898.68

ASSET TRANSFER AT MARKET NON CASH GBP/GBB014119903 SKY PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

82,608.000 0.009.090000Local0.765287
11.877897 0.00 0.00Base

0.00
0.00
0.00 750,906.72

981,209.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBB021623004 AVIVA PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

323,933.000 0.004.186999Local0.765287
5.471149 0.00 0.00Base

0.00
0.00
0.00 1,356,307.47

1,772,286.04

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

5,711.000 0.004.339200Local0.764146
5.678496 0.00 12.97Base

9.91
163.46
124.91 24,915.99

32,606.32
021623004 Total

9.91 124.910.00 1,381,223.46329,644.000 Local

0.00 12.97 163.46 1,804,892.36Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB023740905 DIAGEO PLC 08 Aug 2016COMMON STOCK GBP.289 08 Aug 2016

201,339.000 0.0021.800000Local0.765287
28.486045 0.00 0.00Base

0.00
0.00
0.00 4,389,190.20

5,735,351.84

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0102 Sep 2016

406.000 0.0021.123700Local0.761702
27.732236 0.00 3.37Base

2.57
56.29
42.88 8,621.67

11,318.95

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016
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1,319.000 0.0021.208200Local0.764146
27.754120 0.00 14.64Base

11.19
184.35
140.87 28,125.68

36,806.68
023740905 Total

13.76 183.750.00 4,425,937.55203,064.000 Local

0.00 18.01 240.64 5,783,477.47Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB024054900 SCHRODERS PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

10,849.000 0.0026.680000Local0.765287
34.862738 0.00 0.00Base

0.00
0.00
0.00 289,451.32

378,225.84

ASSET TRANSFER AT MARKET NON CASH GBP/GBB024249906 DCC PLC 08 Aug 2016COMMON STOCK EUR.25 08 Aug 2016

7,082.000 0.0067.900000Local0.765287
88.724884 0.00 0.00Base

0.00
0.00
0.00 480,867.80

628,349.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBB026349902 BAE SYSTEMS PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

253,361.000 0.005.310000Local0.765287
6.938573 0.00 0.00Base

0.00
0.00
0.00 1,345,346.91

1,757,963.89

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

4,441.000 0.005.330599Local0.764146
6.975891 0.00 12.39Base

9.47
156.21
119.37 23,802.03

31,148.54
026349902 Total

9.47 119.370.00 1,369,148.94257,802.000 Local

0.00 12.39 156.21 1,789,112.43Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB028758902 BRITISH AMERICAN TOBACCO PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

149,152.000 0.0048.315000Local0.765287
63.133178 0.00 0.00Base

0.00
0.00
0.00 7,206,278.88

9,416,439.69

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0202 Sep 2016

264.000 0.0047.327300Local0.761702
62.133617 0.00 4.92Base

3.75
83.32
63.47 12,561.63

16,491.53

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0220 Sep 2016
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773.000 0.0047.060000Local0.764146
61.585090 0.00 19.04Base

14.55
239.34
182.89 36,574.82

47,863.65
028758902 Total

18.30 246.360.00 7,255,415.33150,189.000 Local

0.00 23.96 322.66 9,480,794.87Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB040650004 HAMMERSON PLC 08 Aug 2016REIT GBP.25 08 Aug 2016

62,761.000 0.005.620000Local0.765287
7.343650 0.00 0.00Base

0.00
0.00
0.00 352,716.82

460,894.83

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

963.000 0.005.900000Local0.769941
7.662925 0.00 2.95Base

2.27
36.90
28.41 5,712.38

7,419.24
040650004 Total

2.27 28.410.00 358,429.2063,724.000 Local

0.00 2.95 36.90 468,314.07Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB040828907 STANDARD CHARTERED PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

262,280.000 0.006.386000Local0.765287
8.344582 0.00 0.00Base

0.00
0.00
0.00 1,674,920.08

2,188,616.92

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

3,968.000 0.006.091700Local0.764146
7.971906 0.00 12.65Base

9.67
159.47
121.86 24,303.40

31,804.66
040828907 Total

9.67 121.860.00 1,699,223.48266,248.000 Local

0.00 12.65 159.47 2,220,421.58Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB045449907 IMPERIAL BRANDS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

76,704.000 0.0040.485000Local0.765287
52.901722 0.00 0.00Base

0.00
0.00
0.00 3,105,361.44

4,057,773.67

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0220 Sep 2016

748.000 0.0039.427400Local0.764146 11.80 148.46 29,651.96
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51.596684 0.00 15.44Base 194.28 38,804.05
045449907 Total

11.80 148.460.00 3,135,013.4077,452.000 Local

0.00 15.44 194.28 4,096,577.72Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB048354906 SABMILLER PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

77,812.000 0.0043.580000Local0.765287
56.945956 0.00 0.00Base

0.00
0.00
0.00 3,391,046.96

4,431,078.75

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0202 Sep 2016

174.000 0.0043.991000Local0.761702
57.753557 0.00 3.02Base

2.30
50.24
38.27 7,695.00

10,102.38

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0220 Sep 2016

574.000 0.0044.385000Local0.764146
58.084450 0.00 13.34Base

10.19
168.01
128.38 25,615.56

33,521.81
048354906 Total

12.49 166.650.00 3,424,357.5278,560.000 Local

0.00 16.36 218.25 4,474,702.94Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB054052907 HSBC HOLDINGS PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

1,575,064.000 0.005.304000Local0.765287
6.930733 0.00 0.00Base

0.00
0.00
0.00 8,354,139.46

10,916,348.32

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

12,890.000 0.005.656400Local0.761702
7.426001 0.00 28.71Base

21.87
479.91
365.55 73,298.42

96,229.79

AUTREPAT-STK/$ DIV USD/GBB14 Sep 2016

22,179.000 0.005.442152Local0.766328
7.101600 0.00 0.00Base

0.00
0.00
0.00 120,701.50

157,506.40

AUTREPAT-STK/$ DIV USD/GBB14 Sep 2016 CANCEL

-22,179.000 0.005.442152Local0.766328
7.101600 0.00 0.00Base

0.00
0.00
0.00 -120,701.50

-157,506.40
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AUTREPAT-STK/$ DIV GBP/GBB14 Sep 2016 28 Sep 2016

22,179.000 0.005.442152Local0.757318
7.186086 0.00 0.00Base

0.00
0.00
0.00 120,701.50

159,380.22
054052907 Total

21.87 365.550.00 8,548,139.381,610,133.000 Local

0.00 28.71 479.91 11,171,958.33Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB056039902 LEGAL + GENERAL GROUP PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

475,957.000 0.002.135000Local0.765287
2.789803 0.00 0.00Base

0.00
0.00
0.00 1,016,168.20

1,327,826.29

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

2,800.000 0.002.196000Local0.769941
2.852167 0.00 3.20Base

2.46
39.93
30.74 6,182.00

8,029.19
056039902 Total

2.46 30.740.00 1,022,350.20478,757.000 Local

0.00 3.20 39.93 1,335,855.48Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB057580003 MEGGITT PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

62,021.000 0.004.146000Local0.765287
5.417575 0.00 0.00Base

0.00
0.00
0.00 257,139.07

336,003.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBB060431004 WM MORRISON SUPERMARKETS 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

177,490.000 0.001.849000Local0.765287
2.416087 0.00 0.00Base

0.00
0.00
0.00 328,179.01

428,831.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB067312900 ASSOCIATED BRITISH FOODS PLC 08 Aug 2016COMMON STOCK GBP.056 08 Aug 2016

28,504.000 0.0029.130000Local0.765287
38.064151 0.00 0.00Base

0.00
0.00
0.00 830,321.52

1,084,980.56

ASSET TRANSFER AT MARKET NON CASH GBP/GBB067760009 PEARSON PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

65,736.000 0.008.825000Local0.765287
11.531622 0.00 0.00Base

0.00
0.00
0.00 580,120.20

758,042.67
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB068253004 PERSIMMON PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

24,609.000 0.0017.230000Local0.765287
22.514429 0.00 0.00Base

0.00
0.00
0.00 424,013.07

554,057.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBB068343904 INTU PROPERTIES PLC 08 Aug 2016REIT GBP.5 08 Aug 2016

75,308.000 0.003.072999Local0.765287
4.015486 0.00 0.00Base

0.00
0.00
0.00 231,421.48

302,398.29

ASSET TRANSFER AT MARKET NON CASH GBP/GBB070995006 PRUDENTIAL PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

205,825.000 0.0013.775000Local0.765287
17.999783 0.00 0.00Base

0.00
0.00
0.00 2,835,239.38

3,704,805.36

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016

2,106.000 0.0013.506200Local0.764146
17.674895 0.00 14.89Base

11.38
187.43
143.22 28,598.66

37,425.65
070995006 Total

11.38 143.220.00 2,863,838.04207,931.000 Local

0.00 14.89 187.43 3,742,231.01Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB071887004 RIO TINTO PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

98,942.000 0.0024.845000Local0.765287
32.464945 0.00 0.00Base

0.00
0.00
0.00 2,458,213.99

3,212,146.54

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016

1,160.000 0.0022.781700Local0.764146
29.813282 0.00 13.83Base

10.57
174.22
133.13 26,570.47

34,771.46
071887004 Total

10.57 133.130.00 2,484,784.46100,102.000 Local

0.00 13.83 174.22 3,246,918.00Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB076693902 ST JAMES S PLACE PLC 08 Aug 2016COMMON STOCK GBP.15 08 Aug 2016

41,979.000 0.009.450000Local0.765287
12.348308 0.00 0.00Base

0.00
0.00
0.00 396,701.55

518,369.64
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB077396000 TRAVIS PERKINS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

19,994.000 0.0015.550000Local0.765287
20.319174 0.00 0.00Base

0.00
0.00
0.00 310,906.70

406,261.57

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079087003 SSE PLC 08 Aug 2016COMMON STOCK GBP.5 08 Aug 2016

80,506.000 0.0015.380000Local0.765287
20.097036 0.00 0.00Base

0.00
0.00
0.00 1,238,182.28

1,617,931.94

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 0.0130 Sep 2016

582.000 0.0015.380000Local0.769941
19.975557 0.00 4.65Base

3.58
58.13
44.76 8,999.50

11,688.56
079087003 Total

3.58 44.760.00 1,247,181.7881,088.000 Local

0.00 4.65 58.13 1,629,620.50Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB079805909 BP PLC 08 Aug 2016COMMON STOCK USD.25 08 Aug 2016

1,479,016.000 0.004.193500Local0.765287
5.479644 0.00 0.00Base

0.00
0.00
0.00 6,202,253.60

8,104,480.54

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

15,488.000 0.004.291700Local0.761702
5.634356 0.00 34.91Base

26.59
437.64
333.35 66,829.79

87,737.45

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

8,112.000 0.004.195500Local0.764146
5.490443 0.00 17.81Base

13.61
224.00
171.17 34,218.68

44,780.29
079805909 Total

40.20 504.520.00 6,303,302.071,502,616.000 Local

0.00 52.72 661.64 8,236,998.28Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087061008 LLOYDS BANKING GROUP PLC 08 Aug 2016COMMON STOCK 08 Aug 2016

5,139,415.000 0.000.531499Local0.765287
0.694509 0.00 0.00Base

0.00
0.00
0.00 2,731,599.07

3,569,378.64
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

51,021.000 0.000.563000Local0.764146
0.736770 0.00 15.04Base

11.49
189.26
144.62 28,880.93

37,795.04
087061008 Total

11.49 144.620.00 2,760,480.005,190,436.000 Local

0.00 15.04 189.26 3,607,173.68Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087541009 TATE + LYLE PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

37,318.000 0.007.270000Local0.765287
9.499704 0.00 0.00Base

0.00
0.00
0.00 271,301.86

354,509.96

ASSET TRANSFER AT MARKET NON CASH GBP/GBB087823001 TAYLOR WIMPEY PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

260,767.000 0.001.541999Local0.765287
2.014929 0.00 0.00Base

0.00
0.00
0.00 402,102.71

525,427.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB088470000 TESCO PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

651,349.000 0.001.547999Local0.765287
2.022769 0.00 0.00Base

0.00
0.00
0.00 1,008,288.25

1,317,529.57

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

3,798.000 0.001.654500Local0.761702
2.172109 0.00 2.48Base

1.89
41.25
31.42 6,317.10

8,293.40
088470000 Total

1.89 31.420.00 1,014,605.35655,147.000 Local

0.00 2.48 41.25 1,325,822.97Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB092232909 SMITH + NEPHEW PLC 08 Aug 2016COMMON STOCK USD.2 08 Aug 2016

71,646.000 0.0012.660000Local0.765287
16.542813 0.00 0.00Base

0.00
0.00
0.00 907,038.36

1,185,226.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBB092528900 GLAXOSMITHKLINE PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

389,646.000 0.0016.945000Local0.765287
22.142020 0.00 0.00Base

0.00
0.00
0.00 6,602,551.47

8,627,549.49
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0102 Sep 2016

799.000 0.0016.396400Local0.761702
21.526004 0.00 5.16Base

3.93
87.30
66.50 13,171.15

17,291.74

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016

2,113.000 0.0016.153600Local0.764146
21.139416 0.00 17.86Base

13.65
224.64
171.66 34,317.87

44,910.10
092528900 Total

17.58 238.160.00 6,650,040.49392,558.000 Local

0.00 23.02 311.94 8,689,751.33Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB094658903 WEIR GROUP PLC/THE 08 Aug 2016COMMON STOCK GBP.125 08 Aug 2016

17,120.000 0.0014.690000Local0.765287
19.195413 0.00 0.00Base

0.00
0.00
0.00 251,492.80

328,625.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBB096970900 BABCOCK INTL GROUP PLC 08 Aug 2016COMMON STOCK GBP.6 08 Aug 2016

20,170.000 0.009.770000Local0.765287
12.766452 0.00 0.00Base

0.00
0.00
0.00 197,060.90

257,499.34

ASSET TRANSFER AT MARKET NON CASH GBP/GBB098952906 ASTRAZENECA PLC 08 Aug 2016COMMON STOCK USD.25 08 Aug 2016

101,148.000 0.0052.200000Local0.765287
68.209704 0.00 0.00Base

0.00
0.00
0.00 5,279,925.60

6,899,275.17

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0202 Sep 2016

206.000 0.0049.239078Local0.761702
64.643493 0.00 3.99Base

3.04
67.90
51.72 10,198.01

13,388.45

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0320 Sep 2016

608.000 0.0050.953300Local0.764146
66.680059 0.00 16.21Base

12.39
204.02
155.90 31,147.90

40,761.71
098952906 Total

15.43 207.620.00 5,321,271.51101,962.000 Local

0.00 20.20 271.92 6,953,425.33Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB306465907 GKN PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

137,132.000 0.002.993000Local0.765287
3.910951 0.00 0.00Base

0.00
0.00
0.00 410,436.08

536,316.55

ASSET TRANSFER AT MARKET NON CASH GBP/GBB309135903 BT GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

677,484.000 0.004.065499Local0.765287
5.312385 0.00 0.00Base

0.00
0.00
0.00 2,754,311.20

3,599,056.56

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

1,588.000 0.003.922000Local0.769941
5.093897 0.00 3.23Base

2.49
40.44
31.14 6,261.77

8,132.79
309135903 Total

2.49 31.140.00 2,760,572.97679,072.000 Local

0.00 3.23 40.44 3,607,189.35Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB312152903 CARNIVAL PLC 08 Aug 2016COMMON STOCK USD1.66 08 Aug 2016

15,165.000 0.0036.830000Local0.765287
48.125736 0.00 0.00Base

0.00
0.00
0.00 558,526.95

729,826.78

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 0.0230 Sep 2016

161.000 0.0037.360000Local0.769941
48.523199 0.00 3.13Base

2.41
39.05
30.07 6,047.44

7,854.42
312152903 Total

2.41 30.070.00 564,574.3915,326.000 Local

0.00 3.13 39.05 737,681.20Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB312748908 MARKS + SPENCER GROUP PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

129,787.000 0.003.215999Local0.765287
4.202344 0.00 0.00Base

0.00
0.00
0.00 417,394.99

545,409.75

ASSET TRANSFER AT MARKET NON CASH GBP/GBB313486904 BARCLAYS PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

1,344,692.000 0.001.520000Local0.765287
1.986183 0.00 0.00Base

0.00
0.00
0.00 2,043,931.84

2,670,804.34
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

10,494.000 0.001.725700Local0.761702
2.265584 0.00 7.13Base

5.43
120.19

91.55 18,206.48
23,902.37

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

5,524.000 0.001.665000Local0.769941
2.162503 0.00 4.78Base

3.68
59.73
45.99 9,247.13

12,010.18
313486904 Total

9.11 137.540.00 2,071,385.451,360,710.000 Local

0.00 11.91 179.92 2,706,716.89Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBB316383900 INTERTEK GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

12,912.000 0.0034.720000Local0.765287
45.368601 0.00 0.00Base

0.00
0.00
0.00 448,304.64

585,799.37

ASSET TRANSFER AT MARKET NON CASH GBP/GBB316988906 WILLIAM HILL PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

70,771.000 0.003.170000Local0.765287
4.142237 0.00 0.00Base

0.00
0.00
0.00 224,344.07

293,150.24

ASSET TRANSFER AT MARKET NON CASH GBP/GBB317430908 BURBERRY GROUP PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

35,604.000 0.0013.160000Local0.765287
17.196163 0.00 0.00Base

0.00
0.00
0.00 468,548.64

612,252.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBB318094901 LAND SECURITIES GROUP PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

63,259.000 0.0011.000000Local0.765287
14.373692 0.00 0.00Base

0.00
0.00
0.00 695,849.00

909,265.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBB320898901 NEXT PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

11,453.000 0.0052.200000Local0.765287
68.209704 0.00 0.00Base

0.00
0.00
0.00 597,846.60

781,205.74

ASSET TRANSFER AT MARKET NON CASH GBP/GBB331952903 KINGFISHER PLC 08 Aug 2016COMMON STOCK GBP.157 08 Aug 2016

182,490.000 0.003.511000Local0.765287
4.587821 0.00 0.00Base

0.00
0.00
0.00 640,722.39

837,231.51
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ASSET TRANSFER AT MARKET NON CASH GBP/GBB338721905 ICAP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

44,309.000 0.004.510000Local0.765287
5.893214 0.00 0.00Base

0.00
0.00
0.00 199,833.59

261,122.42

ASSET TRANSFER AT MARKET NON CASH GBP/GBB339864902 ITV PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

290,326.000 0.001.990000Local0.765287
2.600332 0.00 0.00Base

0.00
0.00
0.00 577,748.74

754,943.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI074VD7 MERLIN ENTERTAINMENT 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

56,776.000 0.004.750000Local0.765287
6.206822 0.00 0.00Base

0.00
0.00
0.00 269,686.00

352,398.51

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI07KLY6 VODAFONE GROUP PLC 08 Aug 2016COMMON STOCK USD.209 08 Aug 2016

2,124,700.000 0.002.337500Local0.765287
3.054410 0.00 0.00Base

0.00
0.00
0.00 4,966,486.25

6,489,704.19

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

4,086.000 0.002.304200Local0.761702
3.025068 0.00 3.70Base

2.82
61.80
47.07 9,464.85

12,425.92

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

13,291.000 0.002.186500Local0.764146
2.861364 0.00 15.21Base

11.62
191.46
146.30 29,218.69

38,237.05
ACI07KLY6 Total

14.44 193.370.00 5,005,169.792,142,077.000 Local

0.00 18.91 253.26 6,540,367.16Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBACI080RT4 TUI AG DI 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

39,905.000 0.009.870000Local0.765287
12.897122 0.00 0.00Base

0.00
0.00
0.00 393,862.35

514,659.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB019KW907 SAINSBURY (J) PLC 08 Aug 2016COMMON STOCK GBP.285 08 Aug 2016

107,744.000 0.002.299000Local0.765287
3.004102 0.00 0.00Base

0.00
0.00
0.00 247,703.46

323,673.94
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

23,703.000 0.002.409100Local0.761702
3.162785 0.00 22.49Base

17.13
376.14
286.51 57,406.54

75,366.14
B019KW907 Total

17.13 286.510.00 305,110.00131,447.000 Local

0.00 22.49 376.14 399,040.08Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01C3S908 RANDGOLD RESOURCES LTD 08 Aug 2016COMMON STOCK USD.05 08 Aug 2016

7,480.000 0.0083.750000Local0.765287
109.436068 0.00 0.00Base

0.00
0.00
0.00 626,450.00

818,581.79

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB01FLG907 G4S PLC 08 Aug 2016COMMON STOCK GBP.25 08 Aug 2016

124,140.000 0.001.889000Local0.765287
2.468355 0.00 0.00Base

0.00
0.00
0.00 234,500.46

306,421.59

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB02J63904 ADMIRAL GROUP PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

16,898.000 0.0022.120000Local0.765287
28.904189 0.00 0.00Base

0.00
0.00
0.00 373,783.76

488,422.98

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB02L3W908 BERKELEY GROUP HOLDINGS/THE 08 Aug 2016COMMON STOCK 08 Aug 2016

10,387.000 0.0026.580000Local0.765287
34.732068 0.00 0.00Base

0.00
0.00
0.00 276,086.46

360,761.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB033F2900 CENTRICA PLC 08 Aug 2016COMMON STOCK GBP.061 08 Aug 2016

434,086.000 0.002.328000Local0.765287
3.041996 0.00 0.00Base

0.00
0.00
0.00 1,010,552.21

1,320,487.88

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

2,538.000 0.002.240000Local0.769941
2.909314 0.00 2.95Base

2.27
36.92
28.43 5,715.82

7,423.71
B033F2900 Total

2.27 28.430.00 1,016,268.03436,624.000 Local

0.00 2.95 36.92 1,327,911.59Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB03MLX903 ROYAL DUTCH SHELL PLC A SHS 08 Aug 2016COMMON STOCK EUR.07 08 Aug 2016

336,806.000 0.0018.990000Local0.765287
24.814220 0.00 0.00Base

0.00
0.00
0.00 6,395,945.94

8,357,578.19

AUTREPAT-STK/$ DIV GBP/GBB26 Aug 2016 19 Sep 2016

6,305.000 0.0018.840837Local0.759388
24.810554 0.00 0.00Base

0.00
0.00
0.00 118,791.48

156,430.56

AUTREPAT-STK/$ DIV GBP/GBB26 Aug 2016 19 Sep 2016

5,610.000 0.0018.840089Local0.759388
24.809569 0.00 0.00Base

0.00
0.00
0.00 105,692.90

139,181.68

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016

1,870.000 0.0017.990800Local0.764146
23.543668 0.00 17.61Base

13.46
221.44
169.21 33,825.47

44,265.72
B03MLX903 Total

13.46 169.210.00 6,654,255.79350,591.000 Local

0.00 17.61 221.44 8,697,456.15Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB03MM4906 ROYAL DUTCH SHELL PLC B SHS 08 Aug 2016COMMON STOCK EUR.07 08 Aug 2016

299,668.000 0.0019.775000Local0.765287
25.839979 0.00 0.00Base

0.00
0.00
0.00 5,925,934.70

7,743,414.82

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0102 Sep 2016

529.000 0.0019.518091Local0.761702
25.624314 0.00 4.07Base

3.10
69.09
52.63 10,380.80

13,628.43

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016

1,707.000 0.0018.817700Local0.764146
24.625791 0.00 16.82Base

12.85
211.49
161.61 32,296.27

42,264.53
B03MM4906 Total

15.95 214.240.00 5,968,611.77301,904.000 Local

0.00 20.89 280.58 7,799,307.78Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0744B906 BUNZL PLC 08 Aug 2016COMMON STOCK GBP.321 08 Aug 2016

26,818.000 0.0023.520000Local0.765287
30.733568 0.00 0.00Base

0.00
0.00
0.00 630,759.36

824,212.82

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB07KD3908 COBHAM PLC 08 Aug 2016COMMON STOCK GBP.025 08 Aug 2016

136,643.000 0.001.633000Local0.765287
2.133840 0.00 0.00Base

0.00
0.00
0.00 223,138.02

291,574.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB08SNH908 NATIONAL GRID PLC 08 Aug 2016COMMON STOCK GBP.113 08 Aug 2016

299,687.000 0.0010.690000Local0.765287
13.968616 0.00 0.00Base

0.00
0.00
0.00 3,203,654.03

4,186,212.53

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0102 Sep 2016

613.000 0.0010.490300Local0.761702
13.772184 0.00 3.37Base

2.57
42.21
32.15 6,465.27

8,487.93

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0120 Sep 2016

2,338.000 0.0010.511800Local0.764146
13.756272 0.00 12.86Base

9.83
162.12
123.88 24,710.30

32,337.14
B08SNH908 Total

12.40 156.030.00 3,234,829.60302,638.000 Local

0.00 16.23 204.33 4,227,037.60Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB09LSH907 INMARSAT PLC 08 Aug 2016COMMON STOCK EUR.000 08 Aug 2016

35,998.000 0.008.700000Local0.765287
11.368284 0.00 0.00Base

0.00
0.00
0.00 313,182.60

409,235.49

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0H2K5904 PETROFAC LTD 08 Aug 2016COMMON STOCK USD.02 08 Aug 2016

20,757.000 0.007.660000Local0.765287
10.009317 0.00 0.00Base

0.00
0.00
0.00 158,998.62

207,763.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0LCW0905 HIKMA PHARMACEUTICALS PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

11,492.000 0.0023.950000Local0.765287
31.295449 0.00 0.00Base

0.00
0.00
0.00 275,233.40

359,647.30
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB0SWJX907 LONDON STOCK EXCHANGE GROUP 08 Aug 2016COMMON STOCK GBP.069 08 Aug 2016

25,086.000 0.0027.790000Local0.765287
36.313174 0.00 0.00Base

0.00
0.00
0.00 697,139.94

910,952.28

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB10RZP905 UNILEVER PLC 08 Aug 2016COMMON STOCK GBP.031 08 Aug 2016

102,688.000 0.0035.415000Local0.765287
46.276756 0.00 0.00Base

0.00
0.00
0.00 3,636,695.52

4,752,067.55

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0102 Sep 2016

180.000 0.0035.396500Local0.761702
46.470273 0.00 2.51Base

1.91
41.83
31.86 6,405.14

8,408.98

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0220 Sep 2016

734.000 0.0035.131800Local0.764146
45.975246 0.00 13.49Base

10.31
170.03
129.93 25,926.98

33,929.35
B10RZP905 Total

12.22 161.790.00 3,669,027.64103,602.000 Local

0.00 16.00 211.86 4,794,405.88Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB17BBQ907 INVESTEC PLC 08 Aug 2016COMMON STOCK GBP.000 08 Aug 2016

49,399.000 0.004.667999Local0.765287
6.099671 0.00 0.00Base

0.00
0.00
0.00 230,594.53

301,317.71

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB19NLV907 EXPERIAN PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

76,791.000 0.0014.630000Local0.765287
19.117011 0.00 0.00Base

0.00
0.00
0.00 1,123,452.33

1,468,014.39

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 0.0130 Sep 2016

454.000 0.0015.490000Local0.769941
20.118425 0.00 3.65Base

2.81
0.00
0.00 7,035.27

9,137.41
B19NLV907 Total

2.81 0.000.00 1,130,487.6077,245.000 Local

0.00 3.65 0.00 1,477,151.80Base
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1CRLC906 MONDI PLC 08 Aug 2016COMMON STOCK EUR.2 08 Aug 2016

29,382.000 0.0015.640000Local0.765287
20.436777 0.00 0.00Base

0.00
0.00
0.00 459,534.48

600,473.39

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1FH8J905 SEVERN TRENT PLC 08 Aug 2016COMMON STOCK GBP.978 08 Aug 2016

18,818.000 0.0023.990000Local0.765287
31.347717 0.00 0.00Base

0.00
0.00
0.00 451,443.82

589,901.33

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1KJJ4906 WHITBREAD PLC 08 Aug 2016COMMON STOCK GBP.767 08 Aug 2016

14,599.000 0.0039.480000Local0.765287
51.588489 0.00 0.00Base

0.00
0.00
0.00 576,368.52

753,140.35

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1VZ0M908 HARGREAVES LANSDOWN PLC 08 Aug 2016COMMON STOCK GBP.004 08 Aug 2016

20,873.000 0.0013.220000Local0.765287
17.274565 0.00 0.00Base

0.00
0.00
0.00 275,941.06

360,571.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1WY23900 SMITHS GROUP PLC 08 Aug 2016COMMON STOCK GBP.375 08 Aug 2016

31,611.000 0.0012.790000Local0.765287
16.712684 0.00 0.00Base

0.00
0.00
0.00 404,304.69

528,304.66

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1XZS8907 ANGLO AMERICAN PLC 08 Aug 2016COMMON STOCK USD.549 08 Aug 2016

112,160.000 0.008.599000Local0.765287
11.236307 0.00 0.00Base

0.00
0.00
0.00 964,463.84

1,260,264.24

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

686.000 0.009.319400Local0.769941
12.104044 0.00 3.32Base

2.56
41.52
31.97 6,427.64

8,348.22
B1XZS8907 Total

2.56 31.970.00 970,891.48112,846.000 Local

0.00 3.32 41.52 1,268,612.46Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1YW44908 3I GROUP PLC 08 Aug 2016COMMON STOCK GBP.738 08 Aug 2016

77,819.000 0.006.320000Local0.765287
8.258340 0.00 0.00Base

0.00
0.00
0.00 491,816.08

642,655.74
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBB1Z4ST908 PROVIDENT FINANCIAL PLC 08 Aug 2016COMMON STOCK GBP.207 08 Aug 2016

11,777.000 0.0027.450000Local0.765287
35.868896 0.00 0.00Base

0.00
0.00
0.00 323,278.65

422,427.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB23K0M900 CAPITA PLC 08 Aug 2016COMMON STOCK GBP.020 08 Aug 2016

53,171.000 0.009.555000Local0.765287
12.485512 0.00 0.00Base

0.00
0.00
0.00 508,048.91

663,867.16

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB24CGK904 RECKITT BENCKISER GROUP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

50,872.000 0.0074.300000Local0.765287
97.087759 0.00 0.00Base

0.00
0.00
0.00 3,779,789.60

4,939,048.49

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0420 Sep 2016

363.000 0.0071.381700Local0.764146
93.413693 0.00 13.56Base

10.36
170.86
130.56 26,052.48

34,093.59
B24CGK904 Total

10.36 130.560.00 3,805,842.0851,235.000 Local

0.00 13.56 170.86 4,973,142.08Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2B0DG904 RELX PLC 08 Aug 2016COMMON STOCK GBP.144 08 Aug 2016

88,584.000 0.0014.310000Local0.765287
18.698867 0.00 0.00Base

0.00
0.00
0.00 1,267,637.04

1,656,420.45

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2QKY0906 SHIRE PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

71,780.000 0.0051.450000Local0.765287
67.229680 0.00 0.00Base

0.00
0.00
0.00 3,693,081.00

4,825,746.42

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 0.0202 Sep 2016

240.000 0.0047.838700Local0.761702
62.805008 0.00 4.52Base

3.44
1.31
1.00 11,485.73

15,079.03

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 0.0320 Sep 2016

521.000 0.0051.050000Local0.764146
66.806605 0.00 13.92Base

10.64
1.31
1.00 26,608.69

34,821.47
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B2QKY0906 Total

14.08 2.000.00 3,731,175.4272,541.000 Local

0.00 18.44 2.62 4,875,646.92Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB2QPKJ909 FRESNILLO PLC 08 Aug 2016COMMON STOCK USD.5 08 Aug 2016

17,688.000 0.0018.840000Local0.765287
24.618215 0.00 0.00Base

0.00
0.00
0.00 333,241.92

435,446.99

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB39J2M903 UNITED UTILITIES GROUP PLC 08 Aug 2016COMMON STOCK GBP.05 08 Aug 2016

54,557.000 0.009.870000Local0.765287
12.897122 0.00 0.00Base

0.00
0.00
0.00 538,477.59

703,628.30

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4T3BW902 GLENCORE PLC 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

978,939.000 0.001.918499Local0.765287
2.506901 0.00 0.00Base

0.00
0.00
0.00 1,878,094.47

2,454,104.76

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

5,723.000 0.002.099400Local0.769941
2.726702 0.00 6.25Base

4.81
1.30
1.00 12,020.68

15,612.47
B4T3BW902 Total

4.81 1.000.00 1,890,115.15984,662.000 Local

0.00 6.25 1.30 2,469,717.23Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB4Y7R1908 DIXONS CARPHONE PLC 08 Aug 2016COMMON STOCK GBP.001 08 Aug 2016

78,307.000 0.003.460000Local0.765287
4.521180 0.00 0.00Base

0.00
0.00
0.00 270,942.22

354,040.01

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB5ZN1N909 SEGRO PLC 08 Aug 2016REIT GBP.1 08 Aug 2016

59,822.000 0.004.430000Local0.765287
5.788678 0.00 0.00Base

0.00
0.00
0.00 265,011.46

346,290.29

AUTREPAT-STK/$ DIV GBP/GBB09 Sep 2016 30 Sep 2016

693.000 0.004.488802Local0.751033
5.976837 0.00 0.00Base

0.00
0.00
0.00 3,110.74

4,141.96
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

9,481.000 0.004.400600Local0.764146
5.758847 0.00 21.84Base

16.69
274.31
209.61 41,948.39

54,895.78
B5ZN1N909 Total

16.69 209.610.00 310,070.5969,996.000 Local

0.00 21.84 274.31 405,328.03Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB63H84900 ROLLS ROYCE HOLDINGS PLC 08 Aug 2016COMMON STOCK GBP.2 08 Aug 2016

147,110.000 0.007.590000Local0.765287
9.917848 0.00 0.00Base

0.00
0.00
0.00 1,116,564.90

1,459,014.59

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 30 Sep 2016

862.000 0.007.160000Local0.769941
9.299414 0.00 3.21Base

2.47
40.08
30.86 6,205.25

8,059.38
B63H84900 Total

2.47 30.860.00 1,122,770.15147,972.000 Local

0.00 3.21 40.08 1,467,073.97Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB77J08909 OLD MUTUAL PLC 08 Aug 2016COMMON STOCK GBP.114 08 Aug 2016

394,330.000 0.002.172000Local0.765287
2.838151 0.00 0.00Base

0.00
0.00
0.00 856,484.76

1,119,168.05

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7KR2P906 EASYJET PLC 08 Aug 2016COMMON STOCK GBP.272 08 Aug 2016

12,711.000 0.0010.350000Local0.765287
13.524338 0.00 0.00Base

0.00
0.00
0.00 131,558.85

171,907.86

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB7T772907 ROYAL BANK OF SCOTLAND GROUP 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

279,031.000 0.001.781999Local0.765287
2.328537 0.00 0.00Base

0.00
0.00
0.00 497,233.24

649,734.33

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB31 Aug 2016 02 Sep 2016

3,199.000 0.002.021200Local0.761702
2.653531 0.00 2.55Base

1.94
42.44
32.33 6,500.09

8,533.64
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B7T772907 Total

1.94 32.330.00 503,733.33282,230.000 Local

0.00 2.55 42.44 658,267.97Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8C3BL905 SAGE GROUP PLC/THE 08 Aug 2016COMMON STOCK GBP.010 08 Aug 2016

86,352.000 0.007.160000Local0.765287
9.355967 0.00 0.00Base

0.00
0.00
0.00 618,280.32

807,906.47

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8HX8Z907 MEDICLINIC INTERNATIONAL PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

29,493.000 0.0010.800000Local0.765287
14.112353 0.00 0.00Base

0.00
0.00
0.00 318,524.40

416,215.62

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB8KF9B904 WPP PLC 08 Aug 2016COMMON STOCK GBP.1 08 Aug 2016

103,590.000 0.0017.450000Local0.765287
22.801903 0.00 0.00Base

0.00
0.00
0.00 1,807,645.50

2,362,049.14

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 0.0130 Sep 2016

313.000 0.0018.180000Local0.769941
23.612199 0.00 2.96Base

2.28
0.00
0.00 5,692.62

7,393.58
B8KF9B904 Total

2.28 0.000.00 1,813,338.12103,903.000 Local

0.00 2.96 0.00 2,369,442.72Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBB9895B904 COCA COLA HBC AG DI 08 Aug 2016COMMON STOCK CHF6.7 08 Aug 2016

14,469.000 0.0015.690000Local0.765287
20.502112 0.00 0.00Base

0.00
0.00
0.00 227,018.61

296,645.06

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBDVZYZ906 ROYAL MAIL PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

72,007.000 0.005.130000Local0.765287
6.703367 0.00 0.00Base

0.00
0.00
0.00 369,395.91

482,689.38

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBFNWV4909 WOLSELEY PLC 08 Aug 2016COMMON STOCK GBP.108 08 Aug 2016

20,422.000 0.0041.650000Local0.765287
54.424027 0.00 0.00Base

0.00
0.00
0.00 850,576.30

1,111,447.47
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ASSET TRANSFER AT MARKET NON CASH GBP/GBBBGLP8L902 IMI PLC 08 Aug 2016COMMON STOCK GBP.285 08 Aug 2016

21,756.000 0.0010.540000Local0.765287
13.772611 0.00 0.00Base

0.00
0.00
0.00 229,308.24

299,636.92

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBK1PTB904 AGGREKO PLC 08 Aug 2016COMMON STOCK GBP.048 08 Aug 2016

20,493.000 0.0010.710000Local0.765287
13.994750 0.00 0.00Base

0.00
0.00
0.00 219,480.03

286,794.41

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBKKMKR904 RSA INSURANCE GROUP PLC 08 Aug 2016COMMON STOCK GBP1.0 08 Aug 2016

81,374.000 0.005.035000Local0.765287
6.579231 0.00 0.00Base

0.00
0.00
0.00 409,718.09

535,378.35

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBLNN3L909 COMPASS GROUP PLC 08 Aug 2016COMMON STOCK GBP.106 08 Aug 2016

131,549.000 0.0014.670000Local0.765287
19.169279 0.00 0.00Base

0.00
0.00
0.00 1,929,823.83

2,521,699.48

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Sep 2016 0.0130 Sep 2016

667.000 0.0014.910000Local0.769941
19.365120 0.00 5.17Base

3.98
64.58
49.72 9,998.67

12,986.28
BLNN3L909 Total

3.98 49.720.00 1,939,822.50132,216.000 Local

0.00 5.17 64.58 2,534,685.76Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVFD7Q903 STANDARD LIFE PLC 08 Aug 2016COMMON STOCK GBP.122 08 Aug 2016

157,615.000 0.003.147000Local0.765287
4.112183 0.00 0.00Base

0.00
0.00
0.00 496,014.41

648,141.69

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBVYVFW900 AUTO TRADER GROUP PLC 08 Aug 2016COMMON STOCK GBP.01 08 Aug 2016

80,092.000 0.003.883000Local0.765287
5.073913 0.00 0.00Base

0.00
0.00
0.00 310,997.24

406,379.88

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBY9D0Y904 DIRECT LINE INSURANCE GROUP 08 Aug 2016COMMON STOCK GBP.109 08 Aug 2016

110,011.000 0.003.950000Local0.765287 0.00 0.00 434,543.45
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5.161462 0.00 0.00Base 0.00 567,817.63

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYXK63903 INTERCONTINENTAL HOTELS GROU 08 Aug 2016COMMON STOCK GBP.189 08 Aug 2016

14,955.000 0.0031.740000Local0.765287
41.474637 0.00 0.00Base

0.00
0.00
0.00 474,671.70

620,253.19

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYYK2V904 WORLDPAY GROUP PLC 08 Aug 2016COMMON STOCK GBP.03 08 Aug 2016

112,011.000 0.002.983999Local0.765287
3.899189 0.00 0.00Base

0.00
0.00
0.00 334,240.82

436,752.25

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Sep 2016 20 Sep 2016

37,676.000 0.002.964600Local0.764146
3.879625 0.00 58.47Base

44.68
732.15
559.47 112,298.42

146,959.38
BYYK2V904 Total

44.68 559.470.00 446,539.24149,687.000 Local

0.00 58.47 732.15 583,711.63Base

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBYZWX7906 CRODA INTERNATIONAL PLC 08 Aug 2016COMMON STOCK GBP.103 08 Aug 2016

10,500.000 0.0033.340000Local0.765287
43.565355 0.00 0.00Base

0.00
0.00
0.00 350,070.00

457,436.23

ASSET TRANSFER AT MARKET NON CASH GBP/GBBBZ4BQC900 JOHNSON MATTHEY PLC 08 Aug 2016COMMON STOCK GBP1.10 08 Aug 2016

15,484.000 0.0032.740000Local0.765287
42.781336 0.00 0.00Base

0.00
0.00
0.00 506,946.16

662,426.20

0.0024,524,922.000 Local
0.00Base

437.01
571.89

5,494.75
7,193.24

144,557,741.31
188,900,098.52

POUND STERLING Total

SINGAPORE DOLLAR

ASSET TRANSFER AT MARKET NON CASH SGD/SG3604321901 SINGAPORE TECH ENGINEERING 08 Aug 2016COMMON STOCK 08 Aug 2016

125,300.000 0.003.340000Local1.347100
2.479400 0.00 0.00Base

0.00
0.00
0.00 418,502.00

310,668.84
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3616447900 GOLDEN AGRI RESOURCES LTD 08 Aug 2016COMMON STOCK USD.025 08 Aug 2016

565,400.000 0.000.365000Local1.347100
0.270952 0.00 0.00Base

0.00
0.00
0.00 206,371.00

153,196.50

ASSET TRANSFER AT MARKET NON CASH SGD/SG3617520903 DBS GROUP HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

140,400.000 0.0014.830000Local1.347100
11.008834 0.00 0.00Base

0.00
0.00
0.00 2,082,132.00

1,545,640.26

BNY CONVERGEX EXECUTION SOLUTIONS L SGD/SG431 Aug 2016 0.0105 Sep 2016

1,000.000 0.0014.989000Local1.362850
10.998276 0.00 11.00Base

14.99
3.57
4.87 15,008.86

11,012.85

AUTREPAT-STK/$ DIV SGD/SG414 Sep 2016 29 Sep 2016

2,844.000 0.0014.810126Local1.364950
10.850307 0.00 0.00Base

0.00
0.00
0.00 42,120.00

30,858.27
617520903 Total

14.99 4.870.00 2,139,260.86144,244.000 Local

0.00 11.00 3.57 1,587,511.38Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3619792005 CITY DEVELOPMENTS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

33,100.000 0.008.800000Local1.347100
6.532551 0.00 0.00Base

0.00
0.00
0.00 291,280.00

216,227.45

ASSET TRANSFER AT MARKET NON CASH SGD/SG3620513903 SEMBCORP MARINE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

67,200.000 0.001.325000Local1.347100
0.983594 0.00 0.00Base

0.00
0.00
0.00 89,040.00

66,097.54

ASSET TRANSFER AT MARKET NON CASH SGD/SG3624226007 JARDINE CYCLE + CARRIAGE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

8,100.000 0.0041.700000Local1.347100
30.955385 0.00 0.00Base

0.00
0.00
0.00 337,770.00

250,738.62

ASSET TRANSFER AT MARKET NON CASH SGD/SG3630386902 SINGAPORE EXCHANGE LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

64,100.000 0.007.570000Local1.347100
5.619479 0.00 0.00Base

0.00
0.00
0.00 485,237.00

360,208.60
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3630930907 CAPITALAND LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

205,600.000 0.003.220000Local1.347100
2.390320 0.00 0.00Base

0.00
0.00
0.00 662,032.00

491,449.78

ASSET TRANSFER AT MARKET NON CASH SGD/SG3636679003 GENTING SINGAPORE PLC 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

484,200.000 0.000.755000Local1.347100
0.560463 0.00 0.00Base

0.00
0.00
0.00 365,571.00

271,376.29

ASSET TRANSFER AT MARKET NON CASH SGD/SG3642012900 CAPITALAND MALL TRUST 08 Aug 2016REIT 08 Aug 2016

198,500.000 0.002.140000Local1.347100
1.588598 0.00 0.00Base

0.00
0.00
0.00 424,790.00

315,336.65

ASSET TRANSFER AT MARKET NON CASH SGD/SG3656387909 ASCENDAS REAL ESTATE INV TRT 08 Aug 2016REIT 08 Aug 2016

174,400.000 0.002.470000Local1.347100
1.833568 0.00 0.00Base

0.00
0.00
0.00 430,768.00

319,774.33

BNY CONVERGEX EXECUTION SOLUTIONS L SGD/SG431 Aug 2016 05 Sep 2016

8,000.000 0.002.451100Local1.362850
1.798510 0.00 14.39Base

19.61
4.67
6.37 19,634.78

14,407.15
656387909 Total

19.61 6.370.00 450,402.78182,400.000 Local

0.00 14.39 4.67 334,181.48Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3660373903 COMFORTDELGRO CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

172,500.000 0.002.790000Local1.347100
2.071116 0.00 0.00Base

0.00
0.00
0.00 481,275.00

357,267.46

ASSET TRANSFER AT MARKET NON CASH SGD/SG3681173001 SINGAPORE AIRLINES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

43,100.000 0.0010.650000Local1.347100
7.905872 0.00 0.00Base

0.00
0.00
0.00 459,015.00

340,743.08

ASSET TRANSFER AT MARKET NON CASH SGD/SG3691678007 UNITED OVERSEAS BANK LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

103,300.000 0.0017.930000Local1.347100
13.310073 0.00 0.00Base

0.00
0.00
0.00 1,852,169.00

1,374,930.59
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AUTREPAT-STK/$ DIV SGD/SG409 Sep 2016 130 Sep 2016

2,283.000 0.0015.836618Local1.347050
11.756518 0.00 0.00Base

0.00
0.00
0.00 36,155.00

26,840.13
691678007 Total

0.00 0.000.00 1,888,324.00105,583.000 Local

0.00 0.00 0.00 1,401,770.72Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3691684005 UOL GROUP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

38,100.000 0.005.830000Local1.347100
4.327815 0.00 0.00Base

0.00
0.00
0.00 222,123.00

164,889.76

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B011YD901 CAPITALAND COMMERCIAL TRUST 08 Aug 2016REIT 08 Aug 2016

165,400.000 0.001.530000Local1.347100
1.135773 0.00 0.00Base

0.00
0.00
0.00 253,062.00

187,856.88

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B01289907 SINGAPORE PRESS HOLDINGS LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

127,000.000 0.003.830000Local1.347100
2.843145 0.00 0.00Base

0.00
0.00
0.00 486,410.00

361,079.36

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B01CLC903 NOBLE GROUP LTD 08 Aug 2016COMMON STOCK HKD.25 08 Aug 2016

700,800.000 0.000.154000Local1.347100
0.114320 0.00 0.00Base

0.00
0.00
0.00 107,923.20

80,115.21

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B02PY2901 SINGAPORE TELECOMMUNICATIONS 08 Aug 2016COMMON STOCK NPV 08 Aug 2016

637,500.000 0.004.070000Local1.347100
3.021305 0.00 0.00Base

0.00
0.00
0.00 2,594,625.00

1,926,081.95

CREDIT SUISSE SECURITIES (USA) LLC SGD/SG429 Sep 2016 OPEN

4,000.000 0.004.009000Local1.362750
2.941846 0.00 4.70Base

6.41
3.82
5.21 16,047.62

11,775.91
B02PY2901 Total

6.41 5.210.00 2,610,672.62641,500.000 Local

0.00 4.70 3.82 1,937,857.86Base

Books Closed Prepared by State StreetPage 3685



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B04PZ7907 SUNTEC REIT 08 Aug 2016REIT 08 Aug 2016

191,400.000 0.001.690000Local1.347100
1.254547 0.00 0.00Base

0.00
0.00
0.00 323,466.00

240,120.26

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B08X16905 SEMBCORP INDUSTRIES LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

78,200.000 0.002.670000Local1.347100
1.982035 0.00 0.00Base

0.00
0.00
0.00 208,794.00

154,995.17

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B0F9V2906 OVERSEA CHINESE BANKING CORP 08 Aug 2016COMMON STOCK 08 Aug 2016

247,600.000 0.008.310000Local1.347100
6.168807 0.00 0.00Base

0.00
0.00
0.00 2,057,556.00

1,527,396.63

CREDIT SUISSE SECURITIES (USA) LLC SGD/SG429 Sep 2016 OPEN

1,200.000 0.008.646700Local1.362750
6.345038 0.00 3.05Base

4.15
2.47
3.37 10,383.56

7,619.56
B0F9V2906 Total

4.15 3.370.00 2,067,939.56248,800.000 Local

0.00 3.05 2.47 1,535,016.19Base

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B17KC6900 WILMAR INTERNATIONAL LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

153,400.000 0.003.040000Local1.347100
2.256700 0.00 0.00Base

0.00
0.00
0.00 466,336.00

346,177.72

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1CNDB906 STARHUB LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

48,100.000 0.003.930000Local1.347100
2.917378 0.00 0.00Base

0.00
0.00
0.00 189,033.00

140,325.89

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1VQ5C905 KEPPEL CORP LTD 08 Aug 2016COMMON STOCK 08 Aug 2016

116,300.000 0.005.200000Local1.347100
3.860144 0.00 0.00Base

0.00
0.00
0.00 604,760.00

448,934.75

ASSET TRANSFER AT MARKET NON CASH SGD/SG3B1VT03904 YANGZIJIANG SHIPBUILDING 08 Aug 2016COMMON STOCK 08 Aug 2016

153,400.000 0.000.870000Local1.347100
0.645832 0.00 0.00Base

0.00
0.00
0.00 133,458.00

99,070.60
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ASSET TRANSFER AT MARKET NON CASH SGD/SG3B4KJWS902 GLOBAL LOGISTIC PROPERTIES L 08 Aug 2016COMMON STOCK 08 Aug 2016

213,500.000 0.001.920000Local1.347100
1.425284 0.00 0.00Base

0.00
0.00
0.00 409,920.00

304,298.12

0.005,275,227.000 Local
0.00Base

45.16
33.14

19.82
14.53

16,782,768.02
12,457,512.16

SINGAPORE DOLLAR Total

SWEDISH KRONA

ASSET TRANSFER AT MARKET NON CASH SEK/SE1481334902 SKANDINAVISKA ENSKILDA BAN A 08 Aug 2016COMMON STOCK SEK10.0 08 Aug 2016

121,533.000 0.0074.300000Local8.564950
8.674890 0.00 0.00Base

0.00
0.00
0.00 9,029,901.90

1,054,285.42

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 30 Sep 2016

711.000 0.0084.900000Local8.607050
9.864007 0.00 2.81Base

24.15
0.00
0.00 60,388.05

7,016.11
481334902 Total

24.15 0.000.00 9,090,289.95122,244.000 Local

0.00 2.81 0.00 1,061,301.53Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1484652904 SWEDBANK AB   A SHARES 08 Aug 2016COMMON STOCK SEK22.0 08 Aug 2016

72,456.000 0.00181.900000Local8.564950
21.237719 0.00 0.00Base

0.00
0.00
0.00 13,179,746.40

1,538,800.16

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

423.000 0.00198.500000Local8.607050
23.062489 0.00 3.90Base

33.59
0.00
0.00 83,999.09

9,759.34
484652904 Total

33.59 0.000.00 13,263,745.4972,879.000 Local

0.00 3.90 0.00 1,548,559.50Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1504856907 SWEDISH MATCH AB 08 Aug 2016COMMON STOCK SEK1.98 08 Aug 2016

15,722.000 0.00309.800000Local8.564950 0.00 0.00 4,870,675.60
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36.170672 0.00 0.00Base 0.00 568,675.31

ASSET TRANSFER AT MARKET NON CASH SEK/SE1538003906 NORDEA BANK AB 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

243,021.000 0.0076.200000Local8.564950
8.896724 0.00 0.00Base

0.00
0.00
0.00 18,518,200.20

2,162,090.87

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE116 Sep 2016 20 Sep 2016

3,141.000 0.0083.700000Local8.575000
9.760933 0.00 12.26Base

105.16
0.00
0.00 263,006.86

30,671.35
538003906 Total

105.16 0.000.00 18,781,207.06246,162.000 Local

0.00 12.26 0.00 2,192,762.22Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1555404904 SECURITAS AB B SHS 08 Aug 2016COMMON STOCK SEK1. 08 Aug 2016

25,051.000 0.00144.900000Local8.564950
16.917787 0.00 0.00Base

0.00
0.00
0.00 3,629,889.90

423,807.48

ASSET TRANSFER AT MARKET NON CASH SEK/SE1567959903 INVESTOR AB B SHS 08 Aug 2016COMMON STOCK SEK6.25 08 Aug 2016

36,441.000 0.00290.800000Local8.564950
33.952329 0.00 0.00Base

0.00
0.00
0.00 10,597,042.80

1,237,256.82

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

214.000 0.00310.300000Local8.607050
36.051841 0.00 3.09Base

26.56
0.00
0.00 66,430.76

7,718.18
567959903 Total

26.56 0.000.00 10,663,473.5636,655.000 Local

0.00 3.09 0.00 1,244,975.00Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1568743900 HENNES + MAURITZ AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

75,962.000 0.00255.300000Local8.564950
29.807530 0.00 0.00Base

0.00
0.00
0.00 19,393,098.60

2,264,239.56

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

445.000 0.00247.550000Local8.607050 44.06 0.00 110,203.81
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28.761306 0.00 5.12Base 0.00 12,803.90
568743900 Total

44.06 0.000.00 19,503,302.4176,407.000 Local

0.00 5.12 0.00 2,277,043.46Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1595937905 ERICSSON LM B SHS 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016

243,487.000 0.0062.200000Local8.564950
7.262156 0.00 0.00Base

0.00
0.00
0.00 15,144,891.40

1,768,240.49

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE131 Aug 2016 02 Sep 2016

2,522.000 0.0061.516998Local8.569950
7.178221 0.00 5.43Base

46.54
0.00
0.00 155,192.41

18,108.90

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 30 Sep 2016

1,003.000 0.0058.500000Local8.607050
6.796754 0.00 2.73Base

23.47
0.00
0.00 58,698.97

6,819.87
595937905 Total

70.01 0.000.00 15,358,782.78247,012.000 Local

0.00 8.16 0.00 1,793,169.26Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1597838903 TELIA CO AB 08 Aug 2016COMMON STOCK SEK3.2 08 Aug 2016

207,864.000 0.0038.840000Local8.564950
4.534761 0.00 0.00Base

0.00
0.00
0.00 8,073,437.76

942,613.53

ASSET TRANSFER AT MARKET NON CASH SEK/SE1714209905 SKANSKA AB B SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

27,207.000 0.00178.400000Local8.564950
20.829077 0.00 0.00Base

0.00
0.00
0.00 4,853,728.80

566,696.69

ASSET TRANSFER AT MARKET NON CASH SEK/SE1718762909 LUNDIN PETROLEUM AB 08 Aug 2016COMMON STOCK SEK.01 08 Aug 2016

14,933.000 0.00144.700000Local8.564950
16.894436 0.00 0.00Base

0.00
0.00
0.00 2,160,805.10

252,284.61

ASSET TRANSFER AT MARKET NON CASH SEK/SE1733268908 ALFA LAVAL AB 08 Aug 2016COMMON STOCK SEK2.84 08 Aug 2016

23,492.000 0.00132.000000Local8.564950 0.00 0.00 3,100,944.00
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15.411649 0.00 0.00Base 0.00 362,050.45

ASSET TRANSFER AT MARKET NON CASH SEK/SE1769835901 GETINGE AB B SHS 08 Aug 2016COMMON STOCK SEK.5 08 Aug 2016

16,013.000 0.00176.100000Local8.564950
20.560540 0.00 0.00Base

0.00
0.00
0.00 2,819,889.30

329,235.93

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0CQYQ0 ASSA ABLOY AB B 08 Aug 2016COMMON STOCK SEK1.0 08 Aug 2016

80,192.000 0.00186.000000Local8.564950
21.716414 0.00 0.00Base

0.00
0.00
0.00 14,915,712.00

1,741,482.67

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

469.000 0.00174.700000Local8.607050
20.297314 0.00 3.81Base

32.77
0.00
0.00 81,967.07

9,523.25
ACI0CQYQ0 Total

32.77 0.000.00 14,997,679.0780,661.000 Local

0.00 3.81 0.00 1,751,005.92Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1ACI0MMQJ3 KINNEVIK AB   B 08 Aug 2016COMMON STOCK SEK.1 08 Aug 2016

18,833.000 0.00215.300000Local8.564950
25.137333 0.00 0.00Base

0.00
0.00
0.00 4,054,744.90

473,411.39

ASSET TRANSFER AT MARKET NON CASH SEK/EURB00L2M903 MILLICOM INTL CELLULAR SDR 08 Aug 2016SDR USD1.5 08 Aug 2016

5,289.000 0.00469.500000Local8.564950
54.816432 0.00 0.00Base

0.00
0.00
0.00 2,483,185.50

289,924.11

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B0S165900 ICA GRUPPEN AB 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

6,438.000 0.00290.300000Local8.564950
33.893952 0.00 0.00Base

0.00
0.00
0.00 1,868,951.40

218,209.26

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B12PJ2906 HUSQVARNA AB B SHS 08 Aug 2016COMMON STOCK SEK2.0 08 Aug 2016

33,314.000 0.0073.050000Local8.564950
8.528946 0.00 0.00Base

0.00
0.00
0.00 2,433,587.70

284,133.32

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1KKBX907 ELECTROLUX AB SER B 08 Aug 2016COMMON STOCK SEK5.0 08 Aug 2016
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19,249.000 0.00231.000000Local8.564950
26.970385 0.00 0.00Base

0.00
0.00
0.00 4,446,519.00

519,152.94

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1Q3J3907 SKF AB B SHARES 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

31,851.000 0.00133.900000Local8.564950
15.633483 0.00 0.00Base

0.00
0.00
0.00 4,264,848.90

497,942.07

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1QH83908 VOLVO AB B SHS 08 Aug 2016COMMON STOCK SEK1.2 08 Aug 2016

123,356.000 0.0087.750000Local8.564950
10.245244 0.00 0.00Base

0.00
0.00
0.00 10,824,489.00

1,263,812.28

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 30 Sep 2016

721.000 0.0097.400000Local8.607050
11.316305 0.00 3.26Base

28.09
0.00
0.00 70,253.49

8,162.32
B1QH83908 Total

28.09 0.000.00 10,894,742.49124,077.000 Local

0.00 3.26 0.00 1,271,974.60Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1VQ25903 SANDVIK AB 08 Aug 2016COMMON STOCK SEK1.2 08 Aug 2016

85,307.000 0.0090.900000Local8.564950
10.613022 0.00 0.00Base

0.00
0.00
0.00 7,754,406.30

905,365.04

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1VSK5909 INDUSTRIVARDEN AB C SHS 08 Aug 2016COMMON STOCK SEK2.5 08 Aug 2016

13,134.000 0.00143.800000Local8.564950
16.789357 0.00 0.00Base

0.00
0.00
0.00 1,888,669.20

220,511.41

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1VVGZ901 SVENSKA CELLULOSA AB SCA B 08 Aug 2016COMMON STOCK SEK3.33 08 Aug 2016

48,472.000 0.00255.900000Local8.564950
29.877583 0.00 0.00Base

0.00
0.00
0.00 12,403,984.80

1,448,226.18

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

369.000 0.00255.800000Local8.607050
29.719823 0.00 4.39Base

37.76
0.00
0.00 94,427.96

10,971.00
B1VVGZ901 Total
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37.76 0.000.00 12,498,412.7648,841.000 Local

0.00 4.39 0.00 1,459,197.18Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1XCBX901 BOLIDEN AB 08 Aug 2016COMMON STOCK SEK2.11 08 Aug 2016

21,883.000 0.00186.500000Local8.564950
21.774791 0.00 0.00Base

0.00
0.00
0.00 4,081,179.50

476,497.76

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B1XFTL901 HEXAGON AB B SHS 08 Aug 2016COMMON STOCK EUR.22 08 Aug 2016

20,677.000 0.00337.900000Local8.564950
39.451485 0.00 0.00Base

0.00
0.00
0.00 6,986,758.30

815,738.36

ASSET TRANSFER AT MARKET NON CASH SEK/SE1B97C73904 TELE2 AB B SHS 08 Aug 2016COMMON STOCK SEK1.25 08 Aug 2016

25,738.000 0.0071.000000Local8.564950
8.289599 0.00 0.00Base

0.00
0.00
0.00 1,827,398.00

213,357.70

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXC8BS904 ATLAS COPCO AB A SHS 08 Aug 2016COMMON STOCK SEK.64 08 Aug 2016

53,727.000 0.00239.200000Local8.564950
27.927775 0.00 0.00Base

0.00
0.00
0.00 12,851,498.40

1,500,475.59

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

314.000 0.00255.350000Local8.607050
29.667540 0.00 3.73Base

32.07
0.00
0.00 80,211.97

9,319.33
BXC8BS904 Total

32.07 0.000.00 12,931,710.3754,041.000 Local

0.00 3.73 0.00 1,509,794.92Base

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXC8BW905 ATLAS COPCO AB B SHS 08 Aug 2016COMMON STOCK SEK.64 08 Aug 2016

31,221.000 0.00216.400000Local8.564950
25.265763 0.00 0.00Base

0.00
0.00
0.00 6,756,224.40

788,822.40

ASSET TRANSFER AT MARKET NON CASH SEK/SE1BXDZ9Q900 SVENSKA HANDELSBANKEN A SHS 08 Aug 2016COMMON STOCK 08 Aug 2016

119,806.000 0.00104.500000Local8.564950
12.200889 0.00 0.00Base

0.00
0.00
0.00 12,519,727.00

1,461,739.65

Books Closed Prepared by State StreetPage 3692



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE131 Aug 2016 02 Sep 2016

1,616.000 0.00110.576700Local8.569950
12.902841 0.00 6.26Base

53.61
0.00
0.00 178,745.56

20,857.25

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Sep 2016 0.0130 Sep 2016

495.000 0.00116.600000Local8.607050
13.547034 0.00 2.68Base

23.09
0.00
0.00 57,740.09

6,708.46
BXDZ9Q900 Total

76.70 0.000.00 12,756,212.65121,917.000 Local

0.00 8.94 0.00 1,489,305.36Base

0.001,874,112.000 Local
0.00Base

510.92
59.47

0.00
0.00

229,095,402.15
26,747,518.71

SWEDISH KRONA Total

SWISS FRANC

ASSET TRANSFER AT MARKET NON CASH CHF/CH4435664909 SYNGENTA AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

7,436.000 0.00386.400000Local0.979800
394.366197 0.00 0.00Base

0.00
0.00
0.00 2,873,270.40

2,932,507.04

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.1720 Sep 2016

81.000 0.00427.200000Local0.979650
436.074108 0.00 14.13Base

13.84
0.00
0.00 34,617.04

35,336.13
435664909 Total

13.84 0.000.00 2,907,887.447,517.000 Local

0.00 14.13 0.00 2,967,843.17Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4480808906 SIKA AG BR 08 Aug 2016COMMON STOCK CHF.6 08 Aug 2016

172.000 0.004,561.000000Local0.979800
4,655.031630 0.00 0.00Base

0.00
0.00
0.00 784,492.00

800,665.44

ASSET TRANSFER AT MARKET NON CASH CHF/CH4482477007 SGS SA REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

438.000 0.002,151.000000Local0.979800 0.00 0.00 942,138.00
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2,195.345982 0.00 0.00Base 0.00 961,561.54

ASSET TRANSFER AT MARKET NON CASH CHF/CH4547692905 BARRY CALLEBAUT AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

175.000 0.001,281.000000Local0.979800
1,307.409658 0.00 0.00Base

0.00
0.00
0.00 224,175.00

228,796.69

ASSET TRANSFER AT MARKET NON CASH CHF/CH4553397902 SWISSCOM AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

2,072.000 0.00479.800000Local0.979800
489.691776 0.00 0.00Base

0.00
0.00
0.00 994,145.60

1,014,641.36

ASSET TRANSFER AT MARKET NON CASH CHF/CH4596228908 CHOCOLADEFABRIKEN LINDT PC 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

80.000 0.005,790.000000Local0.979800
5,909.369253 0.00 0.00Base

0.00
0.00
0.00 463,200.00

472,749.54

ASSET TRANSFER AT MARKET NON CASH CHF/CH4596230904 CHOCOLADEFABRIKEN LINDT REG 08 Aug 2016COMMON STOCK CHF100. 08 Aug 2016

8.000 0.0069,245.000000Local0.979800
70,672.586314 0.00 0.00Base

0.00
0.00
0.00 553,960.00

565,380.69

ASSET TRANSFER AT MARKET NON CASH CHF/CH4598061901 GIVAUDAN REG 08 Aug 2016COMMON STOCK CHF10.0 08 Aug 2016

739.000 0.002,013.000000Local0.979800
2,054.500921 0.00 0.00Base

0.00
0.00
0.00 1,487,607.00

1,518,276.18

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.8230 Sep 2016

4.000 0.001,998.000000Local0.973100
2,053.231939 0.00 3.29Base

3.20
0.00
0.00 7,995.20

8,216.22
598061901 Total

3.20 0.000.00 1,495,602.20743.000 Local

0.00 3.29 0.00 1,526,492.40Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4598381903 ZURICH INSURANCE GROUP AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

12,034.000 0.00235.100000Local0.979800
239.946928 0.00 0.00Base

0.00
0.00
0.00 2,829,193.40

2,887,521.33

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.1020 Sep 2016

139.000 0.00252.000000Local0.979650 14.01 0.00 35,042.01
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257.234727 0.00 14.30Base 0.00 35,769.93
598381903 Total

14.01 0.000.00 2,864,235.4112,173.000 Local

0.00 14.30 0.00 2,923,291.26Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4710306903 NOVARTIS AG REG 08 Aug 2016COMMON STOCK CHF.5 08 Aug 2016

182,054.000 0.0081.550000Local0.979800
83.231272 0.00 0.00Base

0.00
0.00
0.00 14,846,503.70

15,152,585.94

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.0320 Sep 2016

796.000 0.0077.550000Local0.979650
79.160925 0.00 25.20Base

24.69
0.00
0.00 61,754.49

63,037.30
710306903 Total

24.69 0.000.00 14,908,258.19182,850.000 Local

0.00 25.20 0.00 15,215,623.24Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4710889908 ABB LTD REG 08 Aug 2016COMMON STOCK CHF.12 08 Aug 2016

157,418.000 0.0020.900000Local0.979800
21.330884 0.00 0.00Base

0.00
0.00
0.00 3,290,036.20

3,357,865.07

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.0120 Sep 2016

1,641.000 0.0021.480000Local0.979650
21.926198 0.00 14.39Base

14.10
0.00
0.00 35,262.78

35,995.28
710889908 Total

14.10 0.000.00 3,325,298.98159,059.000 Local

0.00 14.39 0.00 3,393,860.35Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711038901 ROCHE HOLDING AG GENUSSCHEIN 08 Aug 2016COMMON STOCK 08 Aug 2016

56,211.000 0.00250.300000Local0.979800
255.460298 0.00 0.00Base

0.00
0.00
0.00 14,069,613.30

14,359,678.81

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH431 Aug 2016 0.0702 Sep 2016

99.000 0.00240.633300Local0.983050
244.782361 0.00 7.27Base

7.15
0.00
0.00 23,829.85

24,240.73
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BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.1020 Sep 2016

252.000 0.00240.100000Local0.979650
245.087531 0.00 24.70Base

24.20
0.00
0.00 60,529.40

61,786.76
711038901 Total

31.35 0.000.00 14,153,972.5556,562.000 Local

0.00 31.97 0.00 14,445,706.30Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711072900 ADECCO GROUP AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

13,262.000 0.0053.600000Local0.979800
54.705042 0.00 0.00Base

0.00
0.00
0.00 710,843.20

725,498.26

ASSET TRANSFER AT MARKET NON CASH CHF/CH4711075903 LAFARGEHOLCIM LTD REG 08 Aug 2016COMMON STOCK CHF2.0 08 Aug 2016

36,418.000 0.0047.990000Local0.979800
48.979384 0.00 0.00Base

0.00
0.00
0.00 1,747,699.82

1,783,731.19

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.0230 Sep 2016

213.000 0.0052.850000Local0.973100
54.310965 0.00 4.62Base

4.50
0.00
0.00 11,261.55

11,572.86
711075903 Total

4.50 0.000.00 1,758,961.3736,631.000 Local

0.00 4.62 0.00 1,795,304.05Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712387901 NESTLE SA REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

255,097.000 0.0078.100000Local0.979800
79.710145 0.00 0.00Base

0.00
0.00
0.00 19,923,075.70

20,333,818.84

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH431 Aug 2016 0.0202 Sep 2016

450.000 0.0078.261400Local0.983050
79.610803 0.00 10.75Base

10.57
0.00
0.00 35,228.20

35,835.61

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.0320 Sep 2016

1,031.000 0.0076.750000Local0.979650
78.344307 0.00 32.31Base

31.65
0.00
0.00 79,160.90

80,805.29
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712387901 Total

42.22 0.000.00 20,037,464.80256,578.000 Local

0.00 43.06 0.00 20,450,459.74Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4712459908 BALOISE HOLDING AG   REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

4,001.000 0.00111.400000Local0.979800
113.696673 0.00 0.00Base

0.00
0.00
0.00 445,711.40

454,900.39

ASSET TRANSFER AT MARKET NON CASH CHF/CH4715603908 SONOVA HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.05 08 Aug 2016

4,264.000 0.00133.400000Local0.979800
136.150235 0.00 0.00Base

0.00
0.00
0.00 568,817.60

580,544.60

ASSET TRANSFER AT MARKET NON CASH CHF/CH4717158901 CREDIT SUISSE GROUP AG REG 08 Aug 2016COMMON STOCK CHF.04 08 Aug 2016

148,776.000 0.0011.000000Local0.979800
11.226781 0.00 0.00Base

0.00
0.00
0.00 1,636,536.00

1,670,275.57

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.0130 Sep 2016

869.000 0.0012.480000Local0.973100
12.824992 0.00 4.46Base

4.34
0.00
0.00 10,849.46

11,149.38
717158901 Total

4.34 0.000.00 1,647,385.46149,645.000 Local

0.00 4.46 0.00 1,681,424.95Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4718472905 SWATCH GROUP AG/THE BR 08 Aug 2016COMMON STOCK CHF2.25 08 Aug 2016

2,467.000 0.00252.200000Local0.979800
257.399469 0.00 0.00Base

0.00
0.00
0.00 622,177.40

635,004.49

ASSET TRANSFER AT MARKET NON CASH CHF/CH4718473903 SWATCH GROUP AG/THE REG 08 Aug 2016COMMON STOCK CHF.45 08 Aug 2016

3,970.000 0.0049.900000Local0.979800
50.928761 0.00 0.00Base

0.00
0.00
0.00 198,103.00

202,187.18

ASSET TRANSFER AT MARKET NON CASH CHF/CH4733337901 LONZA GROUP AG REG 08 Aug 2016COMMON STOCK 08 Aug 2016

4,234.000 0.00183.500000Local0.979800
187.283120 0.00 0.00Base

0.00
0.00
0.00 776,939.00

792,956.73
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4743780900 SWISS LIFE HOLDING AG REG 08 Aug 2016COMMON STOCK CHF5.1 08 Aug 2016

2,566.000 0.00223.700000Local0.979800
228.311902 0.00 0.00Base

0.00
0.00
0.00 574,014.20

585,848.34

ASSET TRANSFER AT MARKET NON CASH CHF/CH4755257904 GALENICA AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

312.000 0.001,280.000000Local0.979800
1,306.389071 0.00 0.00Base

0.00
0.00
0.00 399,360.00

407,593.39

ASSET TRANSFER AT MARKET NON CASH CHF/CH4763561909 EMS CHEMIE HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

655.000 0.00536.000000Local0.979800
547.050412 0.00 0.00Base

0.00
0.00
0.00 351,080.00

358,318.02

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI00MQT5 SWISS RE AG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

26,692.000 0.0082.700000Local0.979800
84.404981 0.00 0.00Base

0.00
0.00
0.00 2,207,428.40

2,252,937.74

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.0430 Sep 2016

158.000 0.0087.500000Local0.973100
89.918816 0.00 5.68Base

5.53
0.00
0.00 13,830.53

14,212.86
ACI00MQT5 Total

5.53 0.000.00 2,221,258.9326,850.000 Local

0.00 5.68 0.00 2,267,150.60Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI06R7K8 CIE FINANCIERE RICHEMONT REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

41,764.000 0.0058.000000Local0.979800
59.195754 0.00 0.00Base

0.00
0.00
0.00 2,422,312.00

2,472,251.48

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.0220 Sep 2016

539.000 0.0056.350000Local0.979650
57.520543 0.00 12.40Base

12.15
0.00
0.00 30,384.80

31,015.98
ACI06R7K8 Total

12.15 0.000.00 2,452,696.8042,303.000 Local

0.00 12.40 0.00 2,503,267.46Base
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ASSET TRANSFER AT MARKET NON CASH CHF/CH4ACI09N1W4 UBS GROUP AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

292,614.000 0.0013.190000Local0.979800
13.461931 0.00 0.00Base

0.00
0.00
0.00 3,859,578.66

3,939,149.48

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH431 Aug 2016 02 Sep 2016

542.000 0.0014.212600Local0.983050
14.457657 0.00 2.35Base

2.31
0.00
0.00 7,705.54

7,838.40

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH416 Sep 2016 0.0120 Sep 2016

2,278.000 0.0013.470000Local0.979650
13.749809 0.00 12.52Base

12.27
0.00
0.00 30,696.93

31,334.59
ACI09N1W4 Total

14.58 0.000.00 3,897,981.13295,434.000 Local

0.00 14.87 0.00 3,978,322.47Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B083BH906 SWISS PRIME SITE REG 08 Aug 2016COMMON STOCK 08 Aug 2016

5,572.000 0.0088.850000Local0.979800
90.681771 0.00 0.00Base

0.00
0.00
0.00 495,072.20

505,278.83

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.0430 Sep 2016

76.000 0.0085.500000Local0.973100
87.863529 0.00 2.67Base

2.60
0.00
0.00 6,500.60

6,680.30
B083BH906 Total

2.60 0.000.00 501,572.805,648.000 Local

0.00 2.67 0.00 511,959.13Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0CDLF902 PARGESA HOLDING SA BR 08 Aug 2016COMMON STOCK CHF20.0 08 Aug 2016

2,780.000 0.0067.600000Local0.979800
68.993673 0.00 0.00Base

0.00
0.00
0.00 187,928.00

191,802.41

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B0R80X901 DUFRY AG REG 08 Aug 2016COMMON STOCK CHF5.0 08 Aug 2016

3,664.000 0.00109.500000Local0.979800
111.757503 0.00 0.00Base

0.00
0.00
0.00 401,208.00

409,479.49

Books Closed Prepared by State StreetPage 3699



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B119QG904 PARTNERS GROUP HOLDING AG 08 Aug 2016COMMON STOCK CHF.01 08 Aug 2016

1,389.000 0.00447.000000Local0.979800
456.215551 0.00 0.00Base

0.00
0.00
0.00 620,883.00

633,683.40

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B11TCY906 SCHINDLER HOLDING PART CERT 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

3,540.000 0.00186.400000Local0.979800
190.242907 0.00 0.00Base

0.00
0.00
0.00 659,856.00

673,459.89

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B11WWH904 SCHINDLER HOLDING AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

1,634.000 0.00186.800000Local0.979800
190.651151 0.00 0.00Base

0.00
0.00
0.00 305,231.20

311,523.98

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B142S6906 KUEHNE + NAGEL INTL AG REG 08 Aug 2016COMMON STOCK CHF1.0 08 Aug 2016

4,321.000 0.00136.600000Local0.979800
139.416207 0.00 0.00Base

0.00
0.00
0.00 590,248.60

602,417.43

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1WGG9901 GEBERIT AG REG 08 Aug 2016COMMON STOCK CHF.1 08 Aug 2016

3,025.000 0.00384.900000Local0.979800
392.835273 0.00 0.00Base

0.00
0.00
0.00 1,164,322.50

1,188,326.70

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.1830 Sep 2016

17.000 0.00425.900000Local0.973100
437.673415 0.00 2.98Base

2.90
0.00
0.00 7,243.20

7,443.43
B1WGG9901 Total

2.90 0.000.00 1,171,565.703,042.000 Local

0.00 2.98 0.00 1,195,770.13Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B1YD5Q900 ACTELION LTD REG 08 Aug 2016COMMON STOCK 08 Aug 2016

8,218.000 0.00165.300000Local0.979800
168.707900 0.00 0.00Base

0.00
0.00
0.00 1,358,435.40

1,386,441.52

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH428 Sep 2016 0.0730 Sep 2016

48.000 0.00169.600000Local0.973100
174.288357 0.00 3.35Base

3.26
0.00
0.00 8,144.06

8,369.19

Books Closed Prepared by State StreetPage 3700



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

B1YD5Q900 Total

3.26 0.000.00 1,366,579.468,266.000 Local

0.00 3.35 0.00 1,394,810.71Base

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B39VJC900 ARYZTA AG 08 Aug 2016COMMON STOCK CHF.02 08 Aug 2016

6,978.000 0.0035.980000Local0.979800
36.721780 0.00 0.00Base

0.00
0.00
0.00 251,068.44

256,244.58

ASSET TRANSFER AT MARKET NON CASH CHF/CH4B4R2R5908 JULIUS BAER GROUP LTD 08 Aug 2016COMMON STOCK CHF.02 08 Aug 2016

17,907.000 0.0040.870000Local0.979800
41.712595 0.00 0.00Base

0.00
0.00
0.00 731,859.09

746,947.43

0.001,324,190.000 Local
0.00Base

193.27
197.37

0.00
0.00

87,068,159.95
88,863,491.23

SWISS FRANC Total

US DOLLAR

ASSET TRANSFER AT MARKET NON CASH USD/DTC585464100 MELCO CROWN ENTERTAINME ADR 08 Aug 2016ADR USD.01 08 Aug 2016

15,224.000 0.0013.890000Local1.000000
13.890000 0.00 0.00Base

0.00
0.00
0.00 211,461.36

211,461.36

ASSET TRANSFER AT MARKET NON CASH USD/SG3643491905 HONGKONG LAND HOLDINGS LTD 08 Aug 2016COMMON STOCK USD.1 08 Aug 2016

94,200.000 0.006.290000Local1.000000
6.290000 0.00 0.00Base

0.00
0.00
0.00 592,518.00

592,518.00

ASSET TRANSFER AT MARKET NON CASH USD/SG3647211002 JARDINE MATHESON HLDGS LTD 08 Aug 2016COMMON STOCK USD.25 08 Aug 2016

19,700.000 0.0057.620000Local1.000000
57.620000 0.00 0.00Base

0.00
0.00
0.00 1,135,114.00

1,135,114.00

BNY CONVERGEX EXECUTION SOLUTIONS L USD/SG431 Aug 2016 1 0.0606 Sep 2016

400.000 0.0059.925000Local1.000000
59.925000 0.00 23.97Base

23.97
7.79
7.79 24,001.76

24,001.76
647211002 Total

23.97 7.790.00 1,159,115.7620,100.000 Local

Books Closed Prepared by State StreetPage 3701



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 23.97 7.79 1,159,115.76Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 08 Aug 2016ADR 08 Aug 2016

2,707.000 0.0071.470000Local1.000000
71.470000 0.00 0.00Base

0.00
0.00
0.00 193,469.29

193,469.29

ASSET TRANSFER AT MARKET NON CASH USD/SG3B56ZM7906 HUTCHISON PORT HOLDINGS TR U 08 Aug 2016UNIT 08 Aug 2016

418,100.000 0.000.460000Local1.000000
0.460000 0.00 0.00Base

0.00
0.00
0.00 192,326.00

192,326.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCM22465104 CHECK POINT SOFTWARE TECH 08 Aug 2016COMMON STOCK USD.01 08 Aug 2016

10,494.000 0.0075.880000Local1.000000
75.880000 0.00 0.00Base

0.00
0.00
0.00 796,284.72

796,284.72

ASSET TRANSFER AT MARKET NON CASH USD/DTCM8737E108 TARO PHARMACEUTICAL INDUS 08 Aug 2016COMMON STOCK ILS.000 08 Aug 2016

1,200.000 0.00145.010000Local1.000000
145.010000 0.00 0.00Base

0.00
0.00
0.00 174,012.00

174,012.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCN00985106 AERCAP HOLDINGS NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

13,625.000 0.0036.720000Local1.000000
36.720000 0.00 0.00Base

0.00
0.00
0.00 500,310.00

500,310.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCN51488117 MOBILEYE NV 08 Aug 2016COMMON STOCK EUR.01 08 Aug 2016

14,033.000 0.0046.600000Local1.000000
46.600000 0.00 0.00Base

0.00
0.00
0.00 653,937.80

653,937.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCN6596X109 NXP SEMICONDUCTORS NV 08 Aug 2016COMMON STOCK 08 Aug 2016

23,531.000 0.0085.740000Local1.000000
85.740000 0.00 0.00Base

0.00
0.00
0.00 2,017,547.94

2,017,547.94

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC28 Sep 2016 0.01OPEN

137.000 0.0082.682700Local1.000000
82.682700 0.00 1.03Base

1.03
0.00
0.00 11,328.56

11,328.56
N6596X109 Total

Books Closed Prepared by State StreetPage 3702



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.03 0.000.00 2,028,876.5023,668.000 Local

0.00 1.03 0.00 2,028,876.50Base

0.00613,351.000 Local
0.00Base

25.00
25.00

7.79
7.79

6,502,311.43
6,502,311.43

US DOLLAR Total

EQUITY  Total
87,008,281.600

Base 0.00 2,782.10 8,888.87 981,471,317.08

986,771,861.298,888.872,782.100.00

92,308,825.810

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 3703



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Aug 20161.000% 31 Dec 2030 22 Aug 2016

STIF FUND

145,651.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,651.89

145,651.89

STATE STREET BANK AND TRUST USD/CSW23 Aug 201631 Dec 2030 23 Aug 2016

STIF FUND

12,207.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,207.33

12,207.33

STATE STREET BANK AND TRUST USD/CSW01 Sep 201631 Dec 2030 01 Sep 2016

STIF FUND

314,668.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 314,668.92

314,668.92

STATE STREET BANK AND TRUST USD/CSW02 Sep 201631 Dec 2030 02 Sep 2016

STIF FUND

2,044,871.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,044,871.10

2,044,871.10

STATE STREET BANK AND TRUST USD/CSW07 Sep 201631 Dec 2030 07 Sep 2016

STIF FUND

24,001.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,001.76

24,001.76

STATE STREET BANK AND TRUST USD/CSW21 Sep 201631 Dec 2030 21 Sep 2016

STIF FUND

342,841.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 342,841.69

342,841.69

STATE STREET BANK AND TRUST USD/CSW23 Sep 201631 Dec 2030 23 Sep 2016

STIF FUND

39,679.060 0.00100.000000Local1.000000 0.00 0.00 39,679.06

Books Closed Prepared by State StreetPage 3704



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 39,679.06

STATE STREET BANK AND TRUST USD/CSW30 Sep 201631 Dec 2030 30 Sep 2016

STIF FUND

712,730.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 712,730.30

712,730.30
86199E9B7 Total

0.00 0.000.00 3,636,652.053,636,652.050 Local

0.00 0.00 0.00 3,636,652.05Base

0.003,636,652.050 Local
0.00Base

0.00
0.00

0.00
0.00

3,636,652.05
3,636,652.05

US DOLLAR Total

CASH EQUIVALENTS  Total
3,636,652.050

Base 0.00 0.00 0.00 3,636,652.05

EQUITY
EURO CURRENCY

FRANCE

RIGHTS EXERCISED EUR/FR4BD1LVR901 AIR LIQUIDE SA 28 Sep 2016 1RTS 28.09.2016 OPEN

27,541.000 0.000.000000Local0.892897
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.000.000.000.0027,541.000 Local
FRANCE Total

0.000.000.000.00Base

GERMANY

EXCHANGE OFFER (NON CASH) EUR/DEF702196908 DEUTSCHE BOERSE AG 08 Aug 2016COMMON STOCK 08 Aug 2016

15,442.000 0.0074.100000Local0.902568
82.099077 0.00 0.00Base

0.00
0.00
0.00 1,144,252.20

1,267,773.95

Books Closed Prepared by State StreetPage 3705



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS LIMITED EUR/DEFACI0PJNK7 UNIPER SE 14 Sep 2016COMMON STOCK 16 Sep 2016

16,009.000 0.0010.618700Local0.887154
11.969399 0.00 52.70Base

46.75
0.00
0.00 169,948.02

191,565.41

1,314,200.220.0046.750.0031,451.000 Local
GERMANY Total

1,459,339.360.0052.700.00Base

0.0058,992.000 Local
0.00Base

46.75
52.70

0.00
0.00

1,314,200.22
1,459,339.36

EURO CURRENCY Total

JAPANESE YEN

INSTINET U.K. LTD JPY/JP5624899902 KDDI CORP 31 Aug 2016 0.01COMMON STOCK 05 Sep 2016

3,700.000 0.003,050.270541Local103.435000
29.489733 0.00 27.27Base

2,821.00
0.00
0.00 11,283,180.00

109,084.74

REVERSE SPLIT NON CASH JPY/JP3643189905 SUMITOMO MITSUI TRUST HOLDIN 28 Sep 2016 15COMMON STOCK OPEN

265,000.000 0.00332.100000Local101.745000
3.264042 0.00 0.00Base

0.00
0.00
0.00 88,006,500.00

864,971.25

REVERSE SPLIT NON CASH JPY/JP3648742005 KEISEI ELECTRIC RAILWAY CO 28 Sep 2016 15COMMON STOCK OPEN

22,000.000 0.001,242.000000Local101.744999
12.206988 0.00 0.00Base

0.00
0.00
0.00 27,324,000.00

268,553.74

REVERSE SPLIT NON CASH JPY/JP5649602000 KOBE STEEL LTD 28 Sep 2016COMMON STOCK OPEN

248,000.000 0.0087.000000Local101.745000
0.855079 0.00 0.00Base

0.00
0.00
0.00 21,576,000.00

212,059.56

REVERSE SPLIT NON CASH JPY/JP5659692008 MITSUBISHI GAS CHEMICAL CO 28 Sep 2016COMMON STOCK OPEN

29,000.000 0.00620.000000Local101.745000
6.093666 0.00 0.00Base

0.00
0.00
0.00 17,980,000.00

176,716.30

REVERSE SPLIT NON CASH JPY/JP5659708002 MITSUBISHI MATERIALS CORP 28 Sep 2016COMMON STOCK OPEN

Books Closed Prepared by State StreetPage 3706



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

89,000.000 0.00268.000000Local101.745000
2.634036 0.00 0.00Base

0.00
0.00
0.00 23,852,000.00

234,429.21

REVERSE SPLIT NON CASH JPY/JP5665610002 ODAKYU ELECTRIC RAILWAY CO 28 Sep 2016COMMON STOCK OPEN

47,000.000 0.001,106.000000Local101.745001
10.870313 0.00 0.00Base

0.00
0.00
0.00 51,982,000.00

510,904.71

REVERSE SPLIT NON CASH JPY/JP5688050004 TEIJIN LTD 28 Sep 2016COMMON STOCK OPEN

76,000.000 0.00363.000000Local101.745000
3.567743 0.00 0.00Base

0.00
0.00
0.00 27,588,000.00

271,148.46

0.00779,700.000 Local
0.00Base

2,821.00
27.27

0.00
0.00

269,591,680.00
2,647,867.97

JAPANESE YEN Total

POUND STERLING

EXCHANGE OFFER GBP/GBB005958905 ARM HOLDINGS PLC 05 Sep 2016COMMON STOCK GBP.000 16 Sep 2016

112,685.000 0.0017.000000Local0.751202
22.630398 0.00 0.00Base

0.00
0.00
0.00 1,915,645.00

2,550,106.36

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB03MLX903 ROYAL DUTCH SHELL PLC A SHS 31 Aug 2016 0.01COMMON STOCK EUR.07 02 Sep 2016

6,056.000 0.0018.712000Local0.761702
24.566038 0.00 44.64Base

34.00
1.31
1.00 113,284.87

148,725.97

0.00118,741.000 Local
0.00Base

34.00
44.64

1.00
1.31

2,028,929.87
2,698,832.33

POUND STERLING Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4710306903 NOVARTIS AG REG 31 Aug 2016 0.02COMMON STOCK CHF.5 02 Sep 2016

3,078.000 0.0077.597900Local0.983050
78.935863 0.00 72.89Base

71.65
0.00
0.00 238,774.69

242,891.70

Books Closed Prepared by State StreetPage 3707



NHJR
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA EAFE INDEXSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.003,078.000 Local
0.00Base

71.65
72.89

0.00
0.00

238,774.69
242,891.70

SWISS FRANC Total

EQUITY  Total
960,511.000

Base 0.00 197.50 1.31 7,048,931.36

10,685,583.411.31197.500.00

4,597,163.050

SALES Total

Base

Books Closed Prepared by State StreetPage 3708



NHJS
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA LOCAL EMD INDEXPurchase and Sales by Report Date
SSGA LOCAL EMD INDEX

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 3709



NHJU
September 30, 2016

FUND:
View Date:to October 18, 2016

SSGA MAJOR EMD INDEXPurchase and Sales by Report Date
SSGA MAJOR EMD INDEX

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 3710



NHJV
September 30, 2016

FUND:
View Date:to October 18, 2016

PAYDEN MAJOR EMD INDEXPurchase and Sales by Report Date
PAYDEN & RYGEL INVESTMENT MANA

Base Currency: USD - USD

July 1, 2016

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 3711



Purchase Report by Report Date LSV ASSET MGMT-LARGE CAP VAL
LSV ASSET MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDFFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
13,101,433.680 Local

32TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,101,433.68
13,101,433.68

0.00

EQUITY
491,557.218 Local

89TRADES:

0.00Base

0CANCELS:

3,326.10
3,326.10 0.00

0.00
22,518,706.50
22,518,706.50

0.00

US DOLLAR  Total
Long 13,592,990.898 Local 0.00 3,326.10 0.00 35,620,140.18

Base 0.00 3,326.10 0.00 35,620,140.18
TRADES: 121

CANCELS: 0

PURCHASE Total

Long 13,592,990.898 Base 0.00 3,326.10 0.00 35,620,140.18
TRADES: 121

CANCELS: 0

Page 3712 Books Closed Prepared by State Street



Sales Report by Report Date LSV ASSET MGMT-LARGE CAP VAL
LSV ASSET MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
13,739,487.460 Local

21TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,739,487.46
13,739,487.46

0.00

EQUITY
418,698.218 Local

59TRADES:

0.00Base

0CANCELS:

912.44
912.44 210.09

210.09
18,488,926.85
18,488,926.85

0.00

US DOLLAR  Total
Long 14,158,185.678 Local 0.00 912.44 210.09 32,228,414.31

Base 0.00 912.44 210.09 32,228,414.31
TRADES: 80

CANCELS: 0

SALES Total

Long 14,158,185.678 Base 0.00 912.44 210.09 32,228,414.31
TRADES: 80

CANCELS: 0

Page 3713 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI-RHUMBLINE ADVISORS
CLIENT MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - RHUMBLINE ADVISORS, LLC
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,297,499.370 Local

58TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,297,499.37
11,297,499.37

0.00

EQUITY
374,263.457 Local

131TRADES:

0.00Base

0CANCELS:

2,989.31
2,989.31 0.00

0.00
22,226,665.54
22,226,665.54

0.00

US DOLLAR  Total
Long 11,671,762.827 Local 0.00 2,989.31 0.00 33,524,164.91

Base 0.00 2,989.31 0.00 33,524,164.91
TRADES: 189

CANCELS: 0

PURCHASE Total

Long 11,671,762.827 Base 0.00 2,989.31 0.00 33,524,164.91
TRADES: 189

CANCELS: 0
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Sales Report by Report Date ISBI - RHUMBLINE ADVISORS, LLC
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,684,074.590 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,684,074.59
11,684,074.59

0.00

EQUITY
364,719.503 Local

44TRADES:

0.00Base

0CANCELS:

643.59
643.59 142.80

142.80
15,429,526.40
15,429,526.40

0.00

US DOLLAR  Total
Long 12,048,794.093 Local 0.00 643.59 142.80 27,113,600.99

Base 0.00 643.59 142.80 27,113,600.99
TRADES: 49

CANCELS: 0

SALES Total

Long 12,048,794.093 Base 0.00 643.59 142.80 27,113,600.99
TRADES: 49

CANCELS: 0

Page 3716 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - IRON BRIDGE CAP MGMT
IRON BRIDGE MGMT LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
8.220 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8.22
8.22

0.00

US DOLLAR  Total
Long 8.220 Local 0.00 0.00 0.00 8.22

Base 0.00 0.00 0.00 8.22
TRADES: 1

CANCELS: 0

PURCHASE Total

Long 8.220 Base 0.00 0.00 0.00 8.22
TRADES: 1

CANCELS: 0

Page 3717 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - OPUS CAPITAL MGMT
ISBI - OPUS CAPITAL MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
13,298.980 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,298.98
13,298.98

0.00

US DOLLAR  Total
Long 13,298.980 Local 0.00 0.00 0.00 13,298.98

Base 0.00 0.00 0.00 13,298.98
TRADES: 5

CANCELS: 0

PURCHASE Total

Long 13,298.980 Base 0.00 0.00 0.00 13,298.98
TRADES: 5

CANCELS: 0

Page 3718 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - SEGALL BRYANT & HAMILL
SEGALL BRYANT AND HAMILL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
8,404.720 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8,404.72
8,404.72

0.00

US DOLLAR  Total
Long 8,404.720 Local 0.00 0.00 0.00 8,404.72

Base 0.00 0.00 0.00 8,404.72
TRADES: 3

CANCELS: 0

PURCHASE Total

Long 8,404.720 Base 0.00 0.00 0.00 8,404.72
TRADES: 3

CANCELS: 0
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Sales Report by Report Date ISBI - SEGALL BRYANT & HAMILL
SEGALL BRYANT AND HAMILL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
155.570 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
155.57
155.57

0.00

US DOLLAR  Total
Long 155.570 Local 0.00 0.00 0.00 155.57

Base 0.00 0.00 0.00 155.57
TRADES: 1

CANCELS: 0

SALES Total

Long 155.570 Base 0.00 0.00 0.00 155.57
TRADES: 1

CANCELS: 0

Page 3720 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI - WLLM BLAIR AND COMPANY
WILLIAM BLAIR & COMPANY

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHDZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

FRANCE

EQUITY
40,640.000 Local

2TRADES:

0.00Base

0CANCELS:

1,255.79
1,115.70 3,187.75

3,588.02
1,598,179.81
1,798,854.53

0.00

FRANCE Total

40,640.000

2TRADES:
0CANCELS:

Base 1,798,854.53

1,598,179.81

3,588.02

3,187.75

1,255.790.00

0.00Local 1,115.70

GERMANY

EQUITY
30,560.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,700,392.34
2,126,113.73

0.00

GERMANY Total

30,560.000

1TRADES:
0CANCELS:

Base 2,126,113.73

1,700,392.34

0.00

0.00

0.000.00

0.00Local 0.00

ITALY

EQUITY
383,349.000 Local

2TRADES:

0.00Base

0CANCELS:

3,547.54
3,167.56 0.00

0.00
4,528,257.97
5,071,468.83

0.00

ITALY Total
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

383,349.000

2TRADES:
0CANCELS:

Base 5,071,468.83

4,528,257.97

0.00

0.00

3,547.540.00

0.00Local 3,167.56

NETHERLANDS (THE)

EQUITY
615,660.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,963,106.79
9,201,900.34

0.00

NETHERLANDS (THE) Total

615,660.000

1TRADES:
0CANCELS:

Base 9,201,900.34

6,963,106.79

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
15,095.000 Local

1TRADES:

0.00Base

0CANCELS:

322.93
291.60 0.00

0.00
416,863.79
461,655.96

0.00

SPAIN Total

15,095.000

1TRADES:
0CANCELS:

Base 461,655.96

416,863.79

0.00

0.00

322.930.00

0.00Local 291.60

EURO CURRENCY  Total
Long 1,085,304.000 Local 0.00 4,574.86 3,187.75 15,206,800.70

Base 0.00 5,126.26 3,588.02 18,659,993.39
TRADES: 7

CANCELS: 0
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR

EQUITY
4,438,500.000 Local

6TRADES:

0.00Base

0CANCELS:

13,455.68
104,379.30 62,457.11

8,051.43
58,155,337.26

7,496,886.89
0.00

HONG KONG DOLLAR  Total
Long 4,438,500.000 Local 0.00 104,379.30 62,457.11 58,155,337.26

Base 0.00 13,455.68 8,051.43 7,496,886.89
TRADES: 6

CANCELS: 0

JAPANESE YEN

EQUITY
1,290,600.000 Local

8TRADES:

0.00Base

1CANCELS:

13,158.32
1,369,439.00 0.00

0.00
1,146,454,614.00

11,016,300.36
0.00

JAPANESE YEN  Total
Long 1,290,600.000 Local 0.00 1,369,439.00 0.00 1,146,454,614.00

Base 0.00 13,158.32 0.00 11,016,300.36
TRADES: 8

CANCELS: 1

POUND STERLING

EQUITY
307,290.000 Local

3TRADES:

0.00Base

0CANCELS:

7,561.94
5,732.79 25,327.36

33,283.00
5,095,932.48
6,696,660.31

0.00

POUND STERLING  Total
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 307,290.000 Local 0.00 5,732.79 25,327.36 5,095,932.48
Base 0.00 7,561.94 33,283.00 6,696,660.31

TRADES: 3
CANCELS: 0

SINGAPORE DOLLAR

EQUITY
146,900.000 Local

2TRADES:

0.00Base

0CANCELS:

3,203.57
4,356.37 888.07

654.06
2,737,765.56
2,016,371.42

0.00

SINGAPORE DOLLAR  Total
Long 146,900.000 Local 0.00 4,356.37 888.07 2,737,765.56

Base 0.00 3,203.57 654.06 2,016,371.42
TRADES: 2

CANCELS: 0

SOUTH KOREAN WON

EQUITY
21,431.000 Local

1TRADES:

0.00Base

0CANCELS:

494.60
567,113.00 0.00

0.00
516,123,964.00

450,134.28
0.00

SOUTH KOREAN WON  Total
Long 21,431.000 Local 0.00 567,113.00 0.00 516,123,964.00

Base 0.00 494.60 0.00 450,134.28
TRADES: 1

CANCELS: 0

SWISS FRANC
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
360,080.000 Local

1TRADES:

0.00Base

0CANCELS:

3,331.92
3,290.44 0.00

0.00
4,703,918.79
4,763,220.89

0.00

SWISS FRANC  Total
Long 360,080.000 Local 0.00 3,290.44 0.00 4,703,918.79

Base 0.00 3,331.92 0.00 4,763,220.89
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
25,820,205.090 Local

32TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,820,205.09
25,820,205.09

0.00

EQUITY
187,240.000 Local

10TRADES:

0.00Base

0CANCELS:

4,431.83
4,431.83 0.00

0.00
8,887,735.74
8,887,735.74

0.00

US DOLLAR  Total
Long 26,007,445.090 Local 0.00 4,431.83 0.00 34,707,940.83

Base 0.00 4,431.83 0.00 34,707,940.83
TRADES: 42

CANCELS: 0

PURCHASE Total

Long 33,657,550.090 Base 0.00 50,764.12 45,576.51 85,807,508.37
TRADES: 70

CANCELS: 1
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Sales Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

DANISH KRONE

EQUITY
10,759.000 Local

13TRADES:

0.00Base

0CANCELS:

430.37
2,859.02 0.00

0.00
2,719,783.20

409,411.21
0.00

DANISH KRONE  Total
Long 10,759.000 Local 0.00 2,859.02 0.00 2,719,783.20

Base 0.00 430.37 0.00 409,411.21
TRADES: 13

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
46,320.000 Local

2TRADES:

0.00Base

0CANCELS:

1,522.24
1,365.20 0.00

0.00
3,367,141.89
3,739,678.71

0.00

FRANCE Total

46,320.000

2TRADES:
0CANCELS:

Base 3,739,678.71

3,367,141.89

0.00

0.00

1,522.240.00

0.00Local 1,365.20

GERMANY

EQUITY
110,170.000 Local

5TRADES:

0.00Base

0CANCELS:

5,601.24
5,001.55 0.00

0.00
8,840,464.73

10,122,303.24
0.00

GERMANY Total
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Sales Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

110,170.000

5TRADES:
0CANCELS:

Base 10,122,303.24

8,840,464.73

0.00

0.00

5,601.240.00

0.00Local 5,001.55

NETHERLANDS (THE)

EQUITY
652,260.000 Local

3TRADES:

0.00Base

1CANCELS:

697.38
618.49 0.00

0.00
7,846,052.56

10,197,465.43
0.00

NETHERLANDS (THE) Total

652,260.000

3TRADES:
1CANCELS:

Base 10,197,465.43

7,846,052.56

0.00

0.00

697.380.00

0.00Local 618.49

EURO CURRENCY  Total
Long 808,750.000 Local 0.00 6,985.24 0.00 20,053,659.18

Base 0.00 7,820.86 0.00 24,059,447.38
TRADES: 10

CANCELS: 1

HONG KONG DOLLAR

EQUITY
2,507,600.000 Local

19TRADES:

0.00Base

0CANCELS:

5,039.12
39,083.75 23,395.21

3,016.36
21,650,711.14

2,791,454.47
0.00

HONG KONG DOLLAR  Total
Long 2,507,600.000 Local 0.00 39,083.75 23,395.21 21,650,711.14

Base 0.00 5,039.12 3,016.36 2,791,454.47
TRADES: 19

CANCELS: 0
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Sales Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

JAPANESE YEN

EQUITY
443,600.000 Local

6TRADES:

0.00Base

2CANCELS:

7,406.77
759,199.00 0.00

0.00
631,906,758.00

6,164,903.06
0.00

JAPANESE YEN  Total
Long 443,600.000 Local 0.00 759,199.00 0.00 631,906,758.00

Base 0.00 7,406.77 0.00 6,164,903.06
TRADES: 6

CANCELS: 2

NORWEGIAN KRONE

EQUITY
383,690.000 Local

3TRADES:

0.00Base

0CANCELS:

1,618.51
13,287.65 0.00

0.00
18,969,063.87

2,310,529.11
0.00

NORWEGIAN KRONE  Total
Long 383,690.000 Local 0.00 13,287.65 0.00 18,969,063.87

Base 0.00 1,618.51 0.00 2,310,529.11
TRADES: 3

CANCELS: 0

POUND STERLING

EQUITY
7,959,310.000 Local

12TRADES:

0.00Base

0CANCELS:

19,464.07
14,750.40 12.00

15.81
14,341,820.21
18,891,247.44

0.00

POUND STERLING  Total
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Sales Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 7,959,310.000 Local 0.00 14,750.40 12.00 14,341,820.21
Base 0.00 19,464.07 15.81 18,891,247.44

TRADES: 12
CANCELS: 0

SWISS FRANC

EQUITY
400,080.000 Local

3TRADES:

0.00Base

0CANCELS:

5,386.50
5,268.54 0.00

0.00
7,521,227.19
7,689,615.37

0.00

SWISS FRANC  Total
Long 400,080.000 Local 0.00 5,268.54 0.00 7,521,227.19

Base 0.00 5,386.50 0.00 7,689,615.37
TRADES: 3

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
19,448,840.860 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
19,448,840.86
19,448,840.86

0.00

EQUITY
45,430.930 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,243,379.32
2,243,379.32

0.00

US DOLLAR  Total
Long 19,494,271.790 Local 0.00 0.00 0.00 21,692,220.18

Base 0.00 0.00 0.00 21,692,220.18
TRADES: 13

CANCELS: 0
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Sales Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SALES Total

Long 32,008,060.790 Base 0.00 47,166.20 3,032.17 84,008,828.22
TRADES: 79

CANCELS: 3
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Purchase and Sales by Report Date ISBI CLIENT MANAGED
ISBI CLIENT MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - GLOBEFLEX CAPITAL
GLOBEFLEX CAPITAL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEGFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

******** No Activity for This Fund ********

Page 3733 Prepared by State Street



Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
3,334,638.000 Local

47TRADES:

0.00Base

1CANCELS:

3,586.15
4,699.71 0.00

0.00
7,792,630.95
5,941,544.68

0.00

AUSTRALIAN DOLLAR  Total
Long 3,334,638.000 Local 0.00 4,699.71 0.00 7,792,630.95

Base 0.00 3,586.15 0.00 5,941,544.68
TRADES: 47

CANCELS: 1

HONG KONG DOLLAR

EQUITY
3,850,600.000 Local

14TRADES:

0.00Base

0CANCELS:

2,270.67
17,610.93 21,326.23

2,749.72
19,833,888.72

2,557,315.51
0.00

HONG KONG DOLLAR  Total
Long 3,850,600.000 Local 0.00 17,610.93 21,326.23 19,833,888.72

Base 0.00 2,270.67 2,749.72 2,557,315.51
TRADES: 14

CANCELS: 0

JAPANESE YEN

EQUITY
2,067,266.000 Local

60TRADES:

0.00Base

0CANCELS:

4,211.62
429,019.00 0.00

0.00
1,349,305,333.00

12,789,497.65
0.00

JAPANESE YEN  Total
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Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 2,067,266.000 Local 0.00 429,019.00 0.00 1,349,305,333.00
Base 0.00 4,211.62 0.00 12,789,497.65

TRADES: 60
CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
133,746.000 Local

6TRADES:

0.00Base

0CANCELS:

210.59
290.04 0.00

0.00
290,333.69
210,802.72

0.00

NEW ZEALAND DOLLAR  Total
Long 133,746.000 Local 0.00 290.04 0.00 290,333.69

Base 0.00 210.59 0.00 210,802.72
TRADES: 6

CANCELS: 0

POUND STERLING

EQUITY
3,246,423.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,623,535.03
3,675,455.89

0.00

POUND STERLING  Total
Long 3,246,423.000 Local 0.00 0.00 0.00 2,623,535.03

Base 0.00 0.00 0.00 3,675,455.89
TRADES: 4

CANCELS: 0

SINGAPORE DOLLAR
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Purchase Report by Report Date SSGA INTL SMALL CAP
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
711,200.000 Local

9TRADES:

0.00Base

0CANCELS:

803.81
1,092.07 354.90

261.21
1,093,520.01

804,857.44
0.00

SINGAPORE DOLLAR  Total
Long 711,200.000 Local 0.00 1,092.07 354.90 1,093,520.01

Base 0.00 803.81 261.21 804,857.44
TRADES: 9

CANCELS: 0

SOUTH KOREAN WON

EQUITY
311,922.000 Local

55TRADES:

0.00Base

0CANCELS:

4,659.33
5,253,446.00 0.00

0.00
5,573,536,582.00

4,949,584.78
0.00

SOUTH KOREAN WON  Total
Long 311,922.000 Local 0.00 5,253,446.00 0.00 5,573,536,582.00

Base 0.00 4,659.33 0.00 4,949,584.78
TRADES: 55

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
11,878,393.840 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,878,393.84
11,878,393.84

0.00

US DOLLAR  Total
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Purchase Report by Report Date SSGA INTL SMALL CAP
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 11,878,393.840 Local 0.00 0.00 0.00 11,878,393.84
Base 0.00 0.00 0.00 11,878,393.84

TRADES: 18
CANCELS: 0

PURCHASE Total

Long 25,534,188.840 Base 0.00 15,742.17 3,010.93 42,807,452.51
TRADES: 213

CANCELS: 1
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
5,570,493.000 Local

82TRADES:

0.00Base

1CANCELS:

2,982.56
3,907.81 0.00

0.00
22,734,266.85
17,131,582.49

0.00

AUSTRALIAN DOLLAR  Total
Long 5,570,493.000 Local 0.00 3,907.81 0.00 22,734,266.85

Base 0.00 2,982.56 0.00 17,131,582.49
TRADES: 82

CANCELS: 1

DANISH KRONE

EQUITY
26,228.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,768,733.60
1,150,497.39

0.00

DANISH KRONE  Total
Long 26,228.000 Local 0.00 0.00 0.00 7,768,733.60

Base 0.00 0.00 0.00 1,150,497.39
TRADES: 1

CANCELS: 0

EURO CURRENCY

BELGIUM

EQUITY
56,277.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
462,259.28
509,248.11

0.00

BELGIUM Total
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

56,277.000

1TRADES:
0CANCELS:

Base 509,248.11

462,259.28

0.00

0.00

0.000.00

0.00Local 0.00

FINLAND

EQUITY
16,816.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
672,471.84
740,828.86

0.00

FINLAND Total

16,816.000

1TRADES:
0CANCELS:

Base 740,828.86

672,471.84

0.00

0.00

0.000.00

0.00Local 0.00

FRANCE

EQUITY
673,887.000 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
15,928,706.26
17,547,865.37

0.00

FRANCE Total

673,887.000

15TRADES:
0CANCELS:

Base 17,547,865.37

15,928,706.26

0.00

0.00

0.000.00

0.00Local 0.00

GERMANY
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STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
282,660.000 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,323,618.57
12,474,668.72

0.00

GERMANY Total

282,660.000

12TRADES:
0CANCELS:

Base 12,474,668.72

11,323,618.57

0.00

0.00

0.000.00

0.00Local 0.00

IRELAND

EQUITY
32,183.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
697,244.70
768,119.89

0.00

IRELAND Total

32,183.000

1TRADES:
0CANCELS:

Base 768,119.89

697,244.70

0.00

0.00

0.000.00

0.00Local 0.00

ITALY

EQUITY
2,653,506.000 Local

14TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8,685,926.67
9,568,854.44

0.00

ITALY Total
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STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

2,653,506.000

14TRADES:
0CANCELS:

Base 9,568,854.44

8,685,926.67

0.00

0.00

0.000.00

0.00Local 0.00

NETHERLANDS (THE)

EQUITY
127,628.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,875,253.36
3,167,523.97

0.00

NETHERLANDS (THE) Total

127,628.000

4TRADES:
0CANCELS:

Base 3,167,523.97

2,875,253.36

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
292,682.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,483,620.84
3,837,732.23

0.00

SPAIN Total

292,682.000

4TRADES:
0CANCELS:

Base 3,837,732.23

3,483,620.84

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 4,135,639.000 Local 0.00 0.00 0.00 44,129,101.52

Base 0.00 0.00 0.00 48,614,841.59
TRADES: 52

CANCELS: 0
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR

EQUITY
14,445,837.000 Local

49TRADES:

0.00Base

0CANCELS:

2,959.96
22,957.00 29,079.84

3,749.43
65,109,519.34

8,394,691.79
0.00

HONG KONG DOLLAR  Total
Long 14,445,837.000 Local 0.00 22,957.00 29,079.84 65,109,519.34

Base 0.00 2,959.96 3,749.43 8,394,691.79
TRADES: 49

CANCELS: 0

JAPANESE YEN

EQUITY
10,133,097.000 Local

174TRADES:

0.00Base

0CANCELS:

3,701.70
377,482.00 0.00

0.00
5,708,475,815.00

53,884,729.33
0.00

JAPANESE YEN  Total
Long 10,133,097.000 Local 0.00 377,482.00 0.00 5,708,475,815.00

Base 0.00 3,701.70 0.00 53,884,729.33
TRADES: 174

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
602,743.000 Local

15TRADES:

0.00Base

0CANCELS:

485.29
667.08 0.00

0.00
1,502,981.32
1,069,509.12

0.00

NEW ZEALAND DOLLAR  Total
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 602,743.000 Local 0.00 667.08 0.00 1,502,981.32
Base 0.00 485.29 0.00 1,069,509.12

TRADES: 15
CANCELS: 0

NORWEGIAN KRONE

EQUITY
304,553.000 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,920,217.10

3,059,894.94
0.00

NORWEGIAN KRONE  Total
Long 304,553.000 Local 0.00 0.00 0.00 25,920,217.10

Base 0.00 0.00 0.00 3,059,894.94
TRADES: 5

CANCELS: 0

POUND STERLING

EQUITY
8,733,585.000 Local

37TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
22,475,850.98
29,914,616.71

0.00

POUND STERLING  Total
Long 8,733,585.000 Local 0.00 0.00 0.00 22,475,850.98

Base 0.00 0.00 0.00 29,914,616.71
TRADES: 37

CANCELS: 0

SINGAPORE DOLLAR
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
3,096,600.000 Local

18TRADES:

0.00Base

0CANCELS:

450.75
610.92 220.90

163.08
2,223,150.02
1,639,952.16

0.00

SINGAPORE DOLLAR  Total
Long 3,096,600.000 Local 0.00 610.92 220.90 2,223,150.02

Base 0.00 450.75 163.08 1,639,952.16
TRADES: 18

CANCELS: 0

SOUTH KOREAN WON

EQUITY
565,562.000 Local

77TRADES:

0.00Base

0CANCELS:

9,433.52
10,660,925.00 46,324,297.00

40,960.64
15,384,518,668.00

13,603,202.92
0.00

SOUTH KOREAN WON  Total
Long 565,562.000 Local 0.00 10,660,925.00 46,324,297.00 15,384,518,668.00

Base 0.00 9,433.52 40,960.64 13,603,202.92
TRADES: 77

CANCELS: 0

SWEDISH KRONA

EQUITY
503,347.000 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
81,983,494.40

9,537,677.85
0.00

SWEDISH KRONA  Total
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 503,347.000 Local 0.00 0.00 0.00 81,983,494.40
Base 0.00 0.00 0.00 9,537,677.85

TRADES: 12
CANCELS: 0

SWISS FRANC

EQUITY
145,777.000 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
10,499,859.65
10,638,694.62

0.00

SWISS FRANC  Total
Long 145,777.000 Local 0.00 0.00 0.00 10,499,859.65

Base 0.00 0.00 0.00 10,638,694.62
TRADES: 11

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
15,639,827.820 Local

13TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
15,639,827.82
15,639,827.82

0.00

US DOLLAR  Total
Long 15,639,827.820 Local 0.00 0.00 0.00 15,639,827.82

Base 0.00 0.00 0.00 15,639,827.82
TRADES: 13

CANCELS: 0

SALES Total

Long 63,903,288.820 Base 0.00 20,013.78 44,873.15 214,279,718.73
TRADES: 546

CANCELS: 1
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Purchase Report by Report Date ISBI - GROSVENOR CAPITAL MGMT
ROCKCREEK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEIFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
58,117.830 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
58,117.83
58,117.83

0.00

US DOLLAR  Total
Long 58,117.830 Local 0.00 0.00 0.00 58,117.83

Base 0.00 0.00 0.00 58,117.83
TRADES: 3

CANCELS: 0

PURCHASE Total

Long 58,117.830 Base 0.00 0.00 0.00 58,117.83
TRADES: 3

CANCELS: 0
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Sales Report by Report Date ISBI - GROSVENOR CAPITAL MGMT
ROCKCREEK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEIFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
58,102.850 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
58,102.85
58,102.85

0.00

EQUITY
58,102.840 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
58,102.84
58,102.84

0.00

US DOLLAR  Total
Long 116,205.690 Local 0.00 0.00 0.00 116,205.69

Base 0.00 0.00 0.00 116,205.69
TRADES: 2

CANCELS: 0

SALES Total

Long 116,205.690 Base 0.00 0.00 0.00 116,205.69
TRADES: 2

CANCELS: 0
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Purchase Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

JERSEY

EQUITY
0.000 Local

1TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

JERSEY Total

0.000

1TRADES:
1CANCELS:

Base 0.00

0.00

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 0.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 1

US DOLLAR

EQUITY
20,830,732.170 Local

10TRADES:

0.00Base

4CANCELS:

0.00
0.00 0.00

0.00
20,830,732.17
20,830,732.17

0.00

US DOLLAR  Total
Long 20,830,732.170 Local 0.00 0.00 0.00 20,830,732.17

Base 0.00 0.00 0.00 20,830,732.17
TRADES: 10

CANCELS: 4

PURCHASE Total
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Purchase Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 20,830,732.170 Base 0.00 0.00 0.00 20,830,732.17
TRADES: 11

CANCELS: 5
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Sales Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

JERSEY

EQUITY
345,934.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
345,934.00
388,328.19

0.00

JERSEY Total

345,934.000

1TRADES:
0CANCELS:

Base 388,328.19

345,934.00

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 345,934.000 Local 0.00 0.00 0.00 345,934.00

Base 0.00 0.00 0.00 388,328.19
TRADES: 1

CANCELS: 0

US DOLLAR

EQUITY
5,543,411.418 Local

20TRADES:

0.00Base

7CANCELS:

0.00
0.00 0.00

0.00
6,065,075.07
6,065,075.07

0.00

US DOLLAR  Total
Long 5,543,411.418 Local 0.00 0.00 0.00 6,065,075.07

Base 0.00 0.00 0.00 6,065,075.07
TRADES: 20

CANCELS: 7

SALES Total
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Sales Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 5,889,345.418 Base 0.00 0.00 0.00 6,453,403.26
TRADES: 21

CANCELS: 7
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Purchase Report by Report Date ISBI - PRIVATE EQUITY
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHELFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
13,993,335.580 Local

32TRADES:

0.00Base

3CANCELS:

0.00
0.00 0.00

0.00
17,475,163.76
17,475,163.76

0.00

US DOLLAR  Total
Long 13,993,335.580 Local 0.00 0.00 0.00 17,475,163.76

Base 0.00 0.00 0.00 17,475,163.76
TRADES: 32

CANCELS: 3

PURCHASE Total

Long 13,993,335.580 Base 0.00 0.00 0.00 17,475,163.76
TRADES: 32

CANCELS: 3
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Sales Report by Report Date ISBI - PRIVATE EQUITY
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHELFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
16,765,890.670 Local

48TRADES:

0.00Base

9CANCELS:

0.00
0.00 0.00

0.00
19,904,584.95
19,904,584.95

0.00

US DOLLAR  Total
Long 16,765,890.670 Local 0.00 0.00 0.00 19,904,584.95

Base 0.00 0.00 0.00 19,904,584.95
TRADES: 48

CANCELS: 9

SALES Total

Long 16,765,890.670 Base 0.00 0.00 0.00 19,904,584.95
TRADES: 48

CANCELS: 9

Page 3753 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
21,269,120.090 Local

37TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
21,263,340.23
21,263,340.23

0.00

US DOLLAR  Total
Long 21,269,120.090 Local 0.00 0.00 0.00 21,263,340.23

Base 0.00 0.00 0.00 21,263,340.23
TRADES: 37

CANCELS: 2

PURCHASE Total

Long 21,269,120.090 Base 0.00 0.00 0.00 21,263,340.23
TRADES: 37

CANCELS: 2

Page 3754 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEMFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE BUY TO OPEN
933.000 Local

109TRADES:

Base

0CANCELS:

2,099.38
2,099.38

100,227,689.37
100,227,689.37

46,650.000

US DOLLAR  Total
933.000 Local 46,650.000 2,099.38 100,227,689.37

Base 2,099.38 100,227,689.37

TRADES: 109
CANCELS: 0

FUTURE PURCHASE Total
933.000 Base 46,650.000 2,099.38 100,227,689.37

TRADES: 109
CANCELS: 0

Page 3755 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
19,335,570.190 Local

29TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
19,334,946.86
19,334,946.86

0.00

SHORT TERM MATURITIES
0.000 Local

1TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
Long 19,335,570.190 Local 0.00 0.00 0.00 19,334,946.86

Base 0.00 0.00 0.00 19,334,946.86
TRADES: 30

CANCELS: 2

SALES Total

Long 19,335,570.190 Base 0.00 0.00 0.00 19,334,946.86
TRADES: 30

CANCELS: 2

Page 3756 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEMFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE SELL TO CLOSE
904.000 Local

81TRADES:

Base

0CANCELS:

2,024.64
2,024.64

97,097,630.00
97,097,630.00

45,200.000

US DOLLAR  Total
904.000 Local 45,200.000 2,024.64 97,097,630.00

Base 2,024.64 97,097,630.00

TRADES: 81
CANCELS: 0

FUTURE SALES Total
904.000 Base 45,200.000 2,024.64 97,097,630.00

TRADES: 81
CANCELS: 0

Page 3757 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - CASH
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHENFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
275,928,122.750 Local

33TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
275,928,122.75
275,928,122.75

0.00

US DOLLAR  Total
Long 275,928,122.750 Local 0.00 0.00 0.00 275,928,122.75

Base 0.00 0.00 0.00 275,928,122.75
TRADES: 33

CANCELS: 0

PURCHASE Total

Long 275,928,122.750 Base 0.00 0.00 0.00 275,928,122.75
TRADES: 33

CANCELS: 0

Page 3758 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - CASH
INTERNALLY MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHENFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
305,265,325.110 Local

21TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
305,265,325.11
305,265,325.11

0.00

US DOLLAR  Total
Long 305,265,325.110 Local 0.00 0.00 0.00 305,265,325.11

Base 0.00 0.00 0.00 305,265,325.11
TRADES: 21

CANCELS: 0

SALES Total

Long 305,265,325.110 Base 0.00 0.00 0.00 305,265,325.11
TRADES: 21

CANCELS: 0

Page 3759 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI -CB RICHARD ELLIS INV
CB RICHARD ELLIS INVESTORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3760 Prepared by State Street



Purchase Report by Report Date ISBI - ING CLARION
ING CLARION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEQFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
1,375,000.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,375,000.00
1,375,000.00

0.00

US DOLLAR  Total
Long 1,375,000.000 Local 0.00 0.00 0.00 1,375,000.00

Base 0.00 0.00 0.00 1,375,000.00
TRADES: 2

CANCELS: 0

PURCHASE Total

Long 1,375,000.000 Base 0.00 0.00 0.00 1,375,000.00
TRADES: 2

CANCELS: 0

Page 3761 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - ING CLARION
ING CLARION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
60,807,608.250 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
60,807,608.25
60,807,608.25

0.00

US DOLLAR  Total
Long 60,807,608.250 Local 0.00 0.00 0.00 60,807,608.25

Base 0.00 0.00 0.00 60,807,608.25
TRADES: 5

CANCELS: 0

SALES Total

Long 60,807,608.250 Base 0.00 0.00 0.00 60,807,608.25
TRADES: 5

CANCELS: 0

Page 3762 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - COMMONWEALTH REALTY ADV
COMMONWEALTH REALTY ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHERFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
44,090,610.150 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
44,090,610.15
44,090,610.15

0.00

US DOLLAR  Total
Long 44,090,610.150 Local 0.00 0.00 0.00 44,090,610.15

Base 0.00 0.00 0.00 44,090,610.15
TRADES: 3

CANCELS: 0

SALES Total

Long 44,090,610.150 Base 0.00 0.00 0.00 44,090,610.15
TRADES: 3

CANCELS: 0

Page 3763 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI - RHUMBLINE ADVISERS
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3764 Prepared by State Street



Purchase Report by Report Date ISBI - CHANNING CAPITAL MGMT
CHANNING CAPITAL MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
4,446,104.720 Local

28TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,446,104.72
4,446,104.72

0.00

EQUITY
237,843.000 Local

55TRADES:

0.00Base

0CANCELS:

7,405.30
7,405.30 0.00

0.00
7,147,129.30
7,147,129.30

0.00

US DOLLAR  Total
Long 4,683,947.720 Local 0.00 7,405.30 0.00 11,593,234.02

Base 0.00 7,405.30 0.00 11,593,234.02
TRADES: 83

CANCELS: 0

PURCHASE Total

Long 4,683,947.720 Base 0.00 7,405.30 0.00 11,593,234.02
TRADES: 83

CANCELS: 0

Page 3765 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - CHANNING CAPITAL MGMT
CHANNING CAPITAL MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
4,011,538.540 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,011,538.54
4,011,538.54

0.00

EQUITY
297,057.000 Local

36TRADES:

0.00Base

0CANCELS:

7,384.58
7,384.58 171.57

171.57
7,855,139.61
7,855,139.61

0.00

US DOLLAR  Total
Long 4,308,595.540 Local 0.00 7,384.58 171.57 11,866,678.15

Base 0.00 7,384.58 171.57 11,866,678.15
TRADES: 51

CANCELS: 0

SALES Total

Long 4,308,595.540 Base 0.00 7,384.58 171.57 11,866,678.15
TRADES: 51

CANCELS: 0

Page 3766 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - DECATUR CAPITAL MGMT
DECATUR CAPITAL MGMT, INC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
918,741.860 Local

24TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
918,741.86
918,741.86

0.00

EQUITY
116,450.000 Local

12TRADES:

0.00Base

0CANCELS:

2,329.00
2,329.00 0.00

0.00
3,493,189.52
3,493,189.52

0.00

US DOLLAR  Total
Long 1,035,191.860 Local 0.00 2,329.00 0.00 4,411,931.38

Base 0.00 2,329.00 0.00 4,411,931.38
TRADES: 36

CANCELS: 0

PURCHASE Total

Long 1,035,191.860 Base 0.00 2,329.00 0.00 4,411,931.38
TRADES: 36

CANCELS: 0

Page 3767 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - DECATUR CAPITAL MGMT
DECATUR CAPITAL MGMT, INC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
947,775.550 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
947,775.55
947,775.55

0.00

EQUITY
49,050.000 Local

15TRADES:

0.00Base

0CANCELS:

981.00
981.00 74.43

74.43
3,409,823.55
3,409,823.55

0.00

US DOLLAR  Total
Long 996,825.550 Local 0.00 981.00 74.43 4,357,599.10

Base 0.00 981.00 74.43 4,357,599.10
TRADES: 21

CANCELS: 0

SALES Total

Long 996,825.550 Base 0.00 981.00 74.43 4,357,599.10
TRADES: 21

CANCELS: 0

Page 3768 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI - ATLANTA LIFE INV ADV
HERNDON CAPITAL MANAGEMENT LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHEZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3769 Prepared by State Street



Purchase and Sales by Report Date ISBI - WESTERN ASSET MGMT
WESTERN ASSET MGMT CO

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3770 Prepared by State Street



Purchase Report by Report Date ISBI - LM CAPTIAL GROUP LLC
LM CAPITAL MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
19,941,923.190 Local

19TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
19,941,923.19
19,941,923.19

0.00

FIXED INCOME
27,597,925.680 Local

8TRADES:

128,370.67Base

1CANCELS:

0.00
0.00 0.00

0.0030,100,000.000
29,750,342.85
29,750,342.85

128,370.67

US DOLLAR  Total
Long 47,539,848.870 Local 128,370.67 0.00 0.00 49,692,266.04

30,100,000.000 Base 128,370.67 0.00 0.00 49,692,266.04
TRADES: 27

CANCELS: 1

PURCHASE Total

Long 47,539,848.870 Base 128,370.67 0.00 0.00 49,692,266.04
30,100,000.000 TRADES: 27

CANCELS: 1

Page 3771 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - LM CAPTIAL GROUP LLC
LM CAPITAL MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
17,848,024.130 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
17,848,024.13
17,848,024.13

0.00

FIXED INCOME
17,028,000.040 Local

5TRADES:

135,967.68Base

1CANCELS:

0.00
0.00 0.00

0.00
18,260,295.26
18,260,295.26

135,967.68

US DOLLAR  Total
Long 34,876,024.170 Local 135,967.68 0.00 0.00 36,108,319.39

Base 135,967.68 0.00 0.00 36,108,319.39
TRADES: 9

CANCELS: 1

SALES Total

Long 34,876,024.170 Base 135,967.68 0.00 0.00 36,108,319.39
TRADES: 9

CANCELS: 1

Page 3772 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI -  COMMINGLED MBS ACCT
ISBI COMMINGLED MBS ACCOUNT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3773 Prepared by State Street



Purchase and Sales by Report Date ISBI - SSGA DOMESTIC EQUITY
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3774 Prepared by State Street



Purchase and Sales by Report Date ISBI-DOUBTFUL/DESP/WORTHLESS
CLIENT MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFNFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3775 Prepared by State Street



Purchase and Sales by Report Date ISBI-RECLAIM ACCOUNT
CLIENT MANAGED

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFOFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3776 Prepared by State Street



Purchase and Sales by Report Date TRANSITION FUND 3
ISBI

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3777 Prepared by State Street



Purchase Report by Report Date ISBI-FORT WASHINGTON
FORT WASHINGTON INVESTMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFSFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
66,967,025.960 Local

33TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
66,916,568.88
66,916,568.88

0.00

FIXED INCOME
59,838,000.000 Local

69TRADES:

355,305.70Base

6CANCELS:

0.00
0.00 0.00

0.00
59,650,012.10
59,650,012.10

355,305.70

US DOLLAR  Total
Long 126,805,025.960 Local 355,305.70 0.00 0.00 126,566,580.98

Base 355,305.70 0.00 0.00 126,566,580.98
TRADES: 102

CANCELS: 6

PURCHASE Total

Long 126,805,025.960 Base 355,305.70 0.00 0.00 126,566,580.98
TRADES: 102

CANCELS: 6

Page 3778 Books Closed Prepared by State Street



Sales Report by Report Date ISBI-FORT WASHINGTON
FORT WASHINGTON INVESTMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFSFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
52,770,249.270 Local

31TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
52,721,417.33
52,721,417.33

0.00

FIXED INCOME
55,357,900.000 Local

70TRADES:

941,779.42Base

5CANCELS:

0.00
0.00 0.00

0.00
54,296,267.46
54,296,267.46

941,779.42

SHORT TERM MATURITIES
7,000,000.000 Local

1TRADES:

1,028.61Base

0CANCELS:

0.00
0.00 0.00

0.00
6,998,971.39
6,998,971.39

1,028.61

US DOLLAR  Total
Long 115,128,149.270 Local 942,808.03 0.00 0.00 114,016,656.18

Base 942,808.03 0.00 0.00 114,016,656.18
TRADES: 102

CANCELS: 5

SALES Total

Long 115,128,149.270 Base 942,808.03 0.00 0.00 114,016,656.18
TRADES: 102

CANCELS: 5

Page 3779 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - MESIROW FINANCIAL
MESIROW FINAN.

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
87,476,905.020 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
87,476,905.02
87,476,905.02

0.00

US DOLLAR  Total
Long 87,476,905.020 Local 0.00 0.00 0.00 87,476,905.02

Base 0.00 0.00 0.00 87,476,905.02
TRADES: 11

CANCELS: 0

PURCHASE Total

Long 87,476,905.020 Base 0.00 0.00 0.00 87,476,905.02
TRADES: 11

CANCELS: 0

Page 3780 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - MESIROW FINANCIAL
MESIROW FINAN.

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
84,013,499.050 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
84,013,499.05
84,013,499.05

0.00

EQUITY
105,905,628.970 Local

10TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
105,905,628.97
105,905,628.97

0.00

US DOLLAR  Total
Long 189,919,128.020 Local 0.00 0.00 0.00 189,919,128.02

Base 0.00 0.00 0.00 189,919,128.02
TRADES: 15

CANCELS: 0

SALES Total

Long 189,919,128.020 Base 0.00 0.00 0.00 189,919,128.02
TRADES: 15

CANCELS: 0

Page 3781 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI - IVY ASSET MGMT
ISBI - IVY ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3782 Prepared by State Street



Purchase and Sales by Report Date ISBI - BRANDYWINE
BRANDYWINE ASSET MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3783 Prepared by State Street



Purchase and Sales by Report Date TRANSITION FUND 2
STATE STREET GLOBAL MARKETS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3784 Prepared by State Street



Purchase Report by Report Date ISBI - ROCKCREEK
ISBI - ROCKCREEK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHFZFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
211,078.170 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
211,078.17
211,078.17

0.00

EQUITY
24,200,000.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
24,200,000.00
24,200,000.00

0.00

US DOLLAR  Total
Long 24,411,078.170 Local 0.00 0.00 0.00 24,411,078.17

Base 0.00 0.00 0.00 24,411,078.17
TRADES: 6

CANCELS: 0

PURCHASE Total

Long 24,411,078.170 Base 0.00 0.00 0.00 24,411,078.17
TRADES: 6

CANCELS: 0

Page 3785 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - MACQUARIE
MACQUARIE

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHAFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
28,865,378.370 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
28,865,378.37
28,865,378.37

0.00

US DOLLAR  Total
Long 28,865,378.370 Local 0.00 0.00 0.00 28,865,378.37

Base 0.00 0.00 0.00 28,865,378.37
TRADES: 3

CANCELS: 0

SALES Total

Long 28,865,378.370 Base 0.00 0.00 0.00 28,865,378.37
TRADES: 3

CANCELS: 0

Page 3786 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - ALLINDA
ALLINDA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
202,700.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
202,700.00
202,700.00

0.00

US DOLLAR  Total
Long 202,700.000 Local 0.00 0.00 0.00 202,700.00

Base 0.00 0.00 0.00 202,700.00
TRADES: 1

CANCELS: 0

PURCHASE Total

Long 202,700.000 Base 0.00 0.00 0.00 202,700.00
TRADES: 1

CANCELS: 0

Page 3787 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - ALLINDA
ALLINDA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
393,604.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
393,604.00
393,604.00

0.00

US DOLLAR  Total
Long 393,604.000 Local 0.00 0.00 0.00 393,604.00

Base 0.00 0.00 0.00 393,604.00
TRADES: 1

CANCELS: 0

SALES Total

Long 393,604.000 Base 0.00 0.00 0.00 393,604.00
TRADES: 1

CANCELS: 0

Page 3788 Books Closed Prepared by State Street



Purchase and Sales by Report Date TRANSITION FUND 1
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHDFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3789 Prepared by State Street



Purchase and Sales by Report Date LOOMIS SAYLES
LOOMIS, SAYLES & CO

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3790 Prepared by State Street



Purchase Report by Report Date ISBI - ENTRUST CAPITAL
ENTRUST CAPITAL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHGFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
184,322,765.640 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
184,322,765.64
184,322,765.64

0.00

US DOLLAR  Total
Long 184,322,765.640 Local 0.00 0.00 0.00 184,322,765.64

Base 0.00 0.00 0.00 184,322,765.64
TRADES: 15

CANCELS: 0

PURCHASE Total

Long 184,322,765.640 Base 0.00 0.00 0.00 184,322,765.64
TRADES: 15

CANCELS: 0

Page 3791 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - ENTRUST CAPITAL
ENTRUST CAPITAL

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
184,315,307.580 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
184,315,307.58
184,315,307.58

0.00

EQUITY
208,337,560.650 Local

23TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
208,337,560.65
208,337,560.65

0.00

US DOLLAR  Total
Long 392,652,868.230 Local 0.00 0.00 0.00 392,652,868.23

Base 0.00 0.00 0.00 392,652,868.23
TRADES: 29

CANCELS: 1

SALES Total

Long 392,652,868.230 Base 0.00 0.00 0.00 392,652,868.23
TRADES: 29

CANCELS: 1

Page 3792 Books Closed Prepared by State Street



Purchase and Sales by Report Date SSGA MSCI EAFE INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHIFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3793 Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
9,845,433.000 Local

381TRADES:

0.00Base

0CANCELS:

10,286.13
13,683.22 0.00

0.00
52,771,795.40
39,638,849.64

0.00

AUSTRALIAN DOLLAR  Total
Long 9,845,433.000 Local 0.00 13,683.22 0.00 52,771,795.40

Base 0.00 10,286.13 0.00 39,638,849.64
TRADES: 381

CANCELS: 0

BRAZILIAN REAL

EQUITY
20,368.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
673,257.70
215,030.65

0.00

BRAZILIAN REAL  Total
Long 20,368.000 Local 0.00 0.00 0.00 673,257.70

Base 0.00 0.00 0.00 215,030.65
TRADES: 1

CANCELS: 0

CANADIAN DOLLAR

EQUITY
3,200.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
134,560.00
102,183.24

0.00

CANADIAN DOLLAR  Total

Page 3794 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 3,200.000 Local 0.00 0.00 0.00 134,560.00
Base 0.00 0.00 0.00 102,183.24

TRADES: 1
CANCELS: 0

DANISH KRONE

EQUITY
248,650.000 Local

95TRADES:

0.00Base

0CANCELS:

3,740.26
25,076.01 0.00

0.00
74,809,602.86
11,150,062.82

0.00

DANISH KRONE  Total
Long 248,650.000 Local 0.00 25,076.01 0.00 74,809,602.86

Base 0.00 3,740.26 0.00 11,150,062.82
TRADES: 95

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
150,204.000 Local

65TRADES:

0.00Base

0CANCELS:

620.60
558.42 0.00

0.00
1,523,159.04
1,692,607.60

0.00

AUSTRIA Total

150,204.000

65TRADES:
0CANCELS:

Base 1,692,607.60

1,523,159.04

0.00

0.00

620.600.00

0.00Local 558.42

BELGIUM

Page 3795 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
207,313.000 Local

122TRADES:

0.00Base

1CANCELS:

2,559.30
2,304.96 0.00

0.00
6,662,209.41
7,393,220.99

0.00

BELGIUM Total

207,313.000

122TRADES:
1CANCELS:

Base 7,393,220.99

6,662,209.41

0.00

0.00

2,559.300.00

0.00Local 2,304.96

FINLAND

EQUITY
790,771.000 Local

89TRADES:

0.00Base

0CANCELS:

2,650.14
2,388.91 0.00

0.00
7,103,737.15
7,875,329.63

0.00

FINLAND Total

790,771.000

89TRADES:
0CANCELS:

Base 7,875,329.63

7,103,737.15

0.00

0.00

2,650.140.00

0.00Local 2,388.91

FRANCE

EQUITY
1,644,790.000 Local

368TRADES:

0.00Base

7CANCELS:

11,110.20
10,015.01 51,925.52

57,592.34
43,942,471.27
48,623,908.34

0.00

FRANCE Total

Page 3796 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

1,644,790.000

368TRADES:
7CANCELS:

Base 48,623,908.34

43,942,471.27

57,592.34

51,925.52

11,110.200.00

0.00Local 10,015.01

GERMANY

EQUITY
1,216,346.000 Local

363TRADES:

0.00Base

0CANCELS:

15,694.82
14,149.55 0.00

0.00
50,037,814.13
55,416,307.88

0.00

GERMANY Total

1,216,346.000

363TRADES:
0CANCELS:

Base 55,416,307.88

50,037,814.13

0.00

0.00

15,694.820.00

0.00Local 14,149.55

IRELAND

EQUITY
1,019,753.000 Local

51TRADES:

0.00Base

0CANCELS:

815.05
733.71 19,865.93

22,069.05
2,701,440.12
2,994,564.50

0.00

IRELAND Total

1,019,753.000

51TRADES:
0CANCELS:

Base 2,994,564.50

2,701,440.12

22,069.05

19,865.93

815.050.00

0.00Local 733.71

ITALY

Page 3797 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
6,577,806.000 Local

217TRADES:

0.00Base

0CANCELS:

3,656.94
3,295.22 8,998.60

9,985.43
18,406,960.35
20,355,636.04

0.00

ITALY Total

6,577,806.000

217TRADES:
0CANCELS:

Base 20,355,636.04

18,406,960.35

9,985.43

8,998.60

3,656.940.00

0.00Local 3,295.22

NETHERLANDS (THE)

EQUITY
1,194,303.000 Local

118TRADES:

0.00Base

0CANCELS:

4,394.78
3,958.69 662.67

734.93
17,994,147.84
20,550,069.85

0.00

NETHERLANDS (THE) Total

1,194,303.000

118TRADES:
0CANCELS:

Base 20,550,069.85

17,994,147.84

734.93

662.67

4,394.780.00

0.00Local 3,958.69

PORTUGAL

EQUITY
4,194,637.000 Local

25TRADES:

0.00Base

0CANCELS:

414.13
373.33 0.00

0.00
1,012,498.65
1,123,125.16

0.00

PORTUGAL Total
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Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

4,194,637.000

25TRADES:
0CANCELS:

Base 1,123,125.16

1,012,498.65

0.00

0.00

414.130.00

0.00Local 373.33

SPAIN

EQUITY
2,397,267.000 Local

161TRADES:

0.00Base

1CANCELS:

3,994.35
3,599.61 0.00

0.00
14,394,772.26
15,976,920.15

0.00

SPAIN Total

2,397,267.000

161TRADES:
1CANCELS:

Base 15,976,920.15

14,394,772.26

0.00

0.00

3,994.350.00

0.00Local 3,599.61

EURO CURRENCY  Total
Long 19,393,190.000 Local 0.00 41,377.41 81,452.72 163,779,210.22

Base 0.00 45,910.31 90,381.75 182,001,690.14
TRADES: 1,579

CANCELS: 9

HONG KONG DOLLAR

EQUITY
33,751,127.000 Local

219TRADES:

0.00Base

0CANCELS:

4,307.28
33,409.79 96,049.15

12,383.19
128,126,348.52

16,518,915.51
0.00

HONG KONG DOLLAR  Total
Long 33,751,127.000 Local 0.00 33,409.79 96,049.15 128,126,348.52

Base 0.00 4,307.28 12,383.19 16,518,915.51
TRADES: 219

CANCELS: 0

Page 3799 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

JAPANESE YEN

EQUITY
17,656,221.000 Local

2,116TRADES:

0.00Base

0CANCELS:

45,150.28
4,719,160.00 0.00

0.00
18,014,461,664.00

171,733,112.89
0.00

JAPANESE YEN  Total
Long 17,656,221.000 Local 0.00 4,719,160.00 0.00 18,014,461,664.00

Base 0.00 45,150.28 0.00 171,733,112.89
TRADES: 2,116

CANCELS: 0

MALAYSIAN RINGGIT

EQUITY
4,949.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
24,105.72

5,977.86
0.00

MALAYSIAN RINGGIT  Total
Long 4,949.000 Local 0.00 0.00 0.00 24,105.72

Base 0.00 0.00 0.00 5,977.86
TRADES: 1

CANCELS: 0

NEW ISRAELI SHEQEL

EQUITY
538,210.000 Local

69TRADES:

0.00Base

0CANCELS:

2,380.98
9,111.67 0.00

0.00
24,306,974.74

6,351,733.27
0.00

NEW ISRAELI SHEQEL  Total
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Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 538,210.000 Local 0.00 9,111.67 0.00 24,306,974.74
Base 0.00 2,380.98 0.00 6,351,733.27

TRADES: 69
CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
1,324,738.000 Local

57TRADES:

0.00Base

0CANCELS:

971.49
1,372.92 0.00

0.00
4,498,478.31
3,175,914.96

0.00

NEW ZEALAND DOLLAR  Total
Long 1,324,738.000 Local 0.00 1,372.92 0.00 4,498,478.31

Base 0.00 971.49 0.00 3,175,914.96
TRADES: 57

CANCELS: 0

NORWEGIAN KRONE

EQUITY
1,098,416.000 Local

114TRADES:

0.00Base

1CANCELS:

1,287.13
10,986.62 0.00

0.00
56,759,298.27

6,672,564.01
0.00

NORWEGIAN KRONE  Total
Long 1,098,416.000 Local 0.00 10,986.62 0.00 56,759,298.27

Base 0.00 1,287.13 0.00 6,672,564.01
TRADES: 114

CANCELS: 1

POUND STERLING

Page 3801 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
21,388,301.000 Local

830TRADES:

0.00Base

5CANCELS:

29,850.37
22,713.10 273,327.47

359,221.06
82,649,004.12

108,765,901.63
0.00

POUND STERLING  Total
Long 21,388,301.000 Local 0.00 22,713.10 273,327.47 82,649,004.12

Base 0.00 29,850.37 359,221.06 108,765,901.63
TRADES: 830

CANCELS: 5

SINGAPORE DOLLAR

EQUITY
6,418,947.000 Local

138TRADES:

0.00Base

1CANCELS:

1,950.82
2,637.20 2,813.02

2,080.94
8,582,220.82
6,345,099.05

0.00

SINGAPORE DOLLAR  Total
Long 6,418,947.000 Local 0.00 2,637.20 2,813.02 8,582,220.82

Base 0.00 1,950.82 2,080.94 6,345,099.05
TRADES: 138

CANCELS: 1

SWEDISH KRONA

EQUITY
1,911,579.000 Local

300TRADES:

0.00Base

0CANCELS:

6,014.30
51,871.01 0.00

0.00
224,059,159.09

26,010,305.91
0.00

SWEDISH KRONA  Total
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Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 1,911,579.000 Local 0.00 51,871.01 0.00 224,059,159.09
Base 0.00 6,014.30 0.00 26,010,305.91

TRADES: 300
CANCELS: 0

SWISS FRANC

EQUITY
662,856.000 Local

263TRADES:

0.00Base

12CANCELS:

11,214.53
10,989.90 0.00

0.00
40,692,923.80
41,448,237.14

0.00

SWISS FRANC  Total
Long 662,856.000 Local 0.00 10,989.90 0.00 40,692,923.80

Base 0.00 11,214.53 0.00 41,448,237.14
TRADES: 263

CANCELS: 12

US DOLLAR

CASH EQUIVALENTS
53,403,179.690 Local

24TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
53,403,179.69
53,403,179.69

0.00

EQUITY
214,612.000 Local

57TRADES:

0.00Base

0CANCELS:

1,224.54
1,224.54 254.84

254.84
6,094,411.16
6,094,411.16

0.00

US DOLLAR  Total
Long 53,617,791.690 Local 0.00 1,224.54 254.84 59,497,590.85

Base 0.00 1,224.54 254.84 59,497,590.85
TRADES: 81

CANCELS: 0
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Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

PURCHASE Total

Long 167,883,976.690 Base 0.00 164,288.42 464,321.78 679,633,169.57
TRADES: 6,245

CANCELS: 28
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NHHJFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE BUY TO OPEN
1,321.000 Local

5TRADES:

Base

2CANCELS:

3,527.07
3,527.07

142,850,224.99
142,850,224.99

66,050.000

US DOLLAR  Total
1,321.000 Local 66,050.000 3,527.07 142,850,224.99

Base 3,527.07 142,850,224.99

TRADES: 5
CANCELS: 2

FUTURE PURCHASE Total
1,321.000 Base 66,050.000 3,527.07 142,850,224.99

TRADES: 5
CANCELS: 2
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
15,215,541.000 Local

263TRADES:

0.00Base

0CANCELS:

3,255.41
4,333.34 0.00

0.00
122,411,026.49

93,097,744.85
0.00

AUSTRALIAN DOLLAR  Total
Long 15,215,541.000 Local 0.00 4,333.34 0.00 122,411,026.49

Base 0.00 3,255.41 0.00 93,097,744.85
TRADES: 263

CANCELS: 0

BRAZILIAN REAL

EQUITY
2,845,147.241 Local

49TRADES:

0.00Base

0CANCELS:

11,484.45
37,743.62 17,523.85

5,332.05
54,537,485.37
16,604,558.19

0.00

BRAZILIAN REAL  Total
Long 2,845,147.241 Local 0.00 37,743.62 17,523.85 54,537,485.37

Base 0.00 11,484.45 5,332.05 16,604,558.19
TRADES: 49

CANCELS: 0

CANADIAN DOLLAR

EQUITY
2,193,446.000 Local

89TRADES:

0.00Base

0CANCELS:

24,430.91
32,300.05 0.00

0.00
86,235,552.83
65,226,652.48

0.00

CANADIAN DOLLAR  Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 2,193,446.000 Local 0.00 32,300.05 0.00 86,235,552.83
Base 0.00 24,430.91 0.00 65,226,652.48

TRADES: 89
CANCELS: 0

COLOMBIAN PESO

EQUITY
922,620.000 Local

4TRADES:

0.00Base

0CANCELS:

151.20
465,148.31 0.00

0.00
2,772,061,108.90

897,331.36
0.00

COLOMBIAN PESO  Total
Long 922,620.000 Local 0.00 465,148.31 0.00 2,772,061,108.90

Base 0.00 151.20 0.00 897,331.36
TRADES: 4

CANCELS: 0

DANISH KRONE

EQUITY
508,092.000 Local

50TRADES:

0.00Base

0CANCELS:

400.46
2,673.09 0.00

0.00
145,653,914.56

21,707,164.12
0.00

DANISH KRONE  Total
Long 508,092.000 Local 0.00 2,673.09 0.00 145,653,914.56

Base 0.00 400.46 0.00 21,707,164.12
TRADES: 50

CANCELS: 0

EGYPTIAN POUND
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
116,115.000 Local

2TRADES:

0.00Base

0CANCELS:

302.89
2,689.64 0.00

0.00
3,839,658.93

432,396.46
0.00

EGYPTIAN POUND  Total
Long 116,115.000 Local 0.00 2,689.64 0.00 3,839,658.93

Base 0.00 302.89 0.00 432,396.46
TRADES: 2

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
198,695.000 Local

27TRADES:

0.00Base

0CANCELS:

70.21
63.35 0.00

0.00
2,881,958.74
3,193,133.09

0.00

AUSTRIA Total

198,695.000

27TRADES:
0CANCELS:

Base 3,193,133.09

2,881,958.74

0.00

0.00

70.210.00

0.00Local 63.35

BELGIUM

EQUITY
309,357.000 Local

48TRADES:

0.00Base

1CANCELS:

178.37
160.93 0.00

0.00
15,137,245.20
16,808,331.54

0.00

BELGIUM Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

309,357.000

48TRADES:
1CANCELS:

Base 16,808,331.54

15,137,245.20

0.00

0.00

178.370.00

0.00Local 160.93

FINLAND

EQUITY
1,010,414.000 Local

46TRADES:

0.00Base

0CANCELS:

829.56
748.46 0.00

0.00
12,866,989.49
14,256,776.60

0.00

FINLAND Total

1,010,414.000

46TRADES:
0CANCELS:

Base 14,256,776.60

12,866,989.49

0.00

0.00

829.560.00

0.00Local 748.46

FRANCE

EQUITY
3,228,944.000 Local

220TRADES:

0.00Base

0CANCELS:

7,166.64
6,458.57 0.00

0.00
106,150,974.10
117,769,842.67

0.00

FRANCE Total

3,228,944.000

220TRADES:
0CANCELS:

Base 117,769,842.67

106,150,974.10

0.00

0.00

7,166.640.00

0.00Local 6,458.57

GERMANY
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
2,602,667.000 Local

224TRADES:

0.00Base

1CANCELS:

6,722.12
6,055.59 0.00

0.00
103,671,328.36
114,896,977.40

0.00

GERMANY Total

2,602,667.000

224TRADES:
1CANCELS:

Base 114,896,977.40

103,671,328.36

0.00

0.00

6,722.120.00

0.00Local 6,055.59

GREECE

EQUITY
1,080,183.000 Local

9TRADES:

0.00Base

0CANCELS:

528.21
476.57 221.25

245.22
680,101.76
753,790.86

0.00

GREECE Total

1,080,183.000

9TRADES:
0CANCELS:

Base 753,790.86

680,101.76

245.22

221.25

528.210.00

0.00Local 476.57

IRELAND

EQUITY
2,566,765.000 Local

16TRADES:

0.00Base

0CANCELS:

115.20
103.94 1.25

1.39
5,579,112.54
6,181,487.33

0.00

IRELAND Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

2,566,765.000

16TRADES:
0CANCELS:

Base 6,181,487.33

5,579,112.54

1.39

1.25

115.200.00

0.00Local 103.94

ITALY

EQUITY
9,382,145.000 Local

155TRADES:

0.00Base

0CANCELS:

3,809.39
3,428.91 0.00

0.00
31,011,192.67
34,381,838.97

0.00

ITALY Total

9,382,145.000

155TRADES:
0CANCELS:

Base 34,381,838.97

31,011,192.67

0.00

0.00

3,809.390.00

0.00Local 3,428.91

NETHERLANDS (THE)

EQUITY
2,163,249.000 Local

70TRADES:

0.00Base

3CANCELS:

1,374.88
1,239.67 0.00

0.00
38,422,250.04
43,012,563.40

0.00

NETHERLANDS (THE) Total

2,163,249.000

70TRADES:
3CANCELS:

Base 43,012,563.40

38,422,250.04

0.00

0.00

1,374.880.00

0.00Local 1,239.67

PORTUGAL
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
4,354,953.000 Local

14TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,864,978.41
2,066,302.38

0.00

PORTUGAL Total

4,354,953.000

14TRADES:
0CANCELS:

Base 2,066,302.38

1,864,978.41

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
5,718,989.000 Local

85TRADES:

0.00Base

1CANCELS:

1,274.10
1,149.46 0.00

0.00
33,240,920.15
36,864,249.58

0.00

SPAIN Total

5,718,989.000

85TRADES:
1CANCELS:

Base 36,864,249.58

33,240,920.15

0.00

0.00

1,274.100.00

0.00Local 1,149.46

EURO CURRENCY  Total
Long 32,616,361.000 Local 0.00 19,885.45 222.50 351,507,051.46

Base 0.00 22,068.68 246.61 390,185,293.82
TRADES: 914

CANCELS: 6

HONG KONG DOLLAR
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
81,844,114.000 Local

270TRADES:

0.00Base

2CANCELS:

18,617.33
144,401.04 416,265.43

53,668.21
661,683,387.54

85,314,317.70
0.00

HONG KONG DOLLAR  Total
Long 81,844,114.000 Local 0.00 144,401.04 416,265.43 661,683,387.54

Base 0.00 18,617.33 53,668.21 85,314,317.70
TRADES: 270

CANCELS: 2

HUNGARIAN FORINT

EQUITY
31,574.000 Local

3TRADES:

0.00Base

0CANCELS:

724.20
203,611.00 0.00

0.00
290,669,976.00

1,033,857.23
0.00

HUNGARIAN FORINT  Total
Long 31,574.000 Local 0.00 203,611.00 0.00 290,669,976.00

Base 0.00 724.20 0.00 1,033,857.23
TRADES: 3

CANCELS: 0

INDONESIAN RUPIAH

EQUITY
12,995,269.000 Local

18TRADES:

0.00Base

0CANCELS:

4,631.44
60,676,570.00 123,953,560.00

9,461.39
86,496,181,380.00

6,602,257.96
0.00

INDONESIAN RUPIAH  Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 12,995,269.000 Local 0.00 60,676,570.00 123,953,560.00 86,496,181,380.00
Base 0.00 4,631.44 9,461.39 6,602,257.96

TRADES: 18
CANCELS: 0

JAPANESE YEN

EQUITY
31,023,360.000 Local

1,485TRADES:

0.00Base

2CANCELS:

19,668.49
2,054,976.00 0.00

0.00
33,947,222,657.00

332,238,995.63
0.00

JAPANESE YEN  Total
Long 31,023,360.000 Local 0.00 2,054,976.00 0.00 33,947,222,657.00

Base 0.00 19,668.49 0.00 332,238,995.63
TRADES: 1,485

CANCELS: 2

MALAYSIAN RINGGIT

EQUITY
5,093,622.000 Local

32TRADES:

0.00Base

0CANCELS:

5,713.18
23,135.55 16,905.09

4,174.61
33,010,734.00

8,151,804.90
0.00

MALAYSIAN RINGGIT  Total
Long 5,093,622.000 Local 0.00 23,135.55 16,905.09 33,010,734.00

Base 0.00 5,713.18 4,174.61 8,151,804.90
TRADES: 32

CANCELS: 0

MEXICAN PESO
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
5,157,770.000 Local

31TRADES:

0.00Base

0CANCELS:

6,523.81
123,153.09 0.00

0.00
175,809,854.43

9,313,190.72
0.00

MEXICAN PESO  Total
Long 5,157,770.000 Local 0.00 123,153.09 0.00 175,809,854.43

Base 0.00 6,523.81 0.00 9,313,190.72
TRADES: 31

CANCELS: 0

NEW ISRAELI SHEQEL

EQUITY
907,961.000 Local

52TRADES:

0.00Base

0CANCELS:

38.07
145.72 0.00

0.00
30,542,903.37

7,951,662.68
0.00

NEW ISRAELI SHEQEL  Total
Long 907,961.000 Local 0.00 145.72 0.00 30,542,903.37

Base 0.00 38.07 0.00 7,951,662.68
TRADES: 52

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
1,691,954.000 Local

35TRADES:

0.00Base

0CANCELS:

185.86
261.88 0.00

0.00
6,496,153.22
4,634,090.92

0.00

NEW ZEALAND DOLLAR  Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 1,691,954.000 Local 0.00 261.88 0.00 6,496,153.22
Base 0.00 185.86 0.00 4,634,090.92

TRADES: 35
CANCELS: 0

NORWEGIAN KRONE

EQUITY
1,470,167.000 Local

82TRADES:

0.00Base

1CANCELS:

1,310.32
11,115.03 0.00

0.00
96,288,307.46
11,332,404.36

0.00

NORWEGIAN KRONE  Total
Long 1,470,167.000 Local 0.00 11,115.03 0.00 96,288,307.46

Base 0.00 1,310.32 0.00 11,332,404.36
TRADES: 82

CANCELS: 1

PHILIPPINE PESO

EQUITY
2,253,025.000 Local

9TRADES:

0.00Base

0CANCELS:

2,850.48
134,186.80 1,035,155.34

21,989.49
190,526,095.41

4,047,288.27
0.00

PHILIPPINE PESO  Total
Long 2,253,025.000 Local 0.00 134,186.80 1,035,155.34 190,526,095.41

Base 0.00 2,850.48 21,989.49 4,047,288.27
TRADES: 9

CANCELS: 0

POUND STERLING
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
36,518,008.000 Local

430TRADES:

0.00Base

0CANCELS:

9,166.46
6,973.22 69.00

90.71
184,679,657.87
241,470,652.92

0.00

POUND STERLING  Total
Long 36,518,008.000 Local 0.00 6,973.22 69.00 184,679,657.87

Base 0.00 9,166.46 90.71 241,470,652.92
TRADES: 430

CANCELS: 0

QATARI RIAL

EQUITY
110,747.000 Local

4TRADES:

0.00Base

0CANCELS:

1,254.36
4,567.82 0.00

0.00
6,520,898.99
1,790,693.25

0.00

QATARI RIAL  Total
Long 110,747.000 Local 0.00 4,567.82 0.00 6,520,898.99

Base 0.00 1,254.36 0.00 1,790,693.25
TRADES: 4

CANCELS: 0

SINGAPORE DOLLAR

EQUITY
11,196,894.000 Local

115TRADES:

0.00Base

0CANCELS:

397.19
537.40 465.30

343.89
22,494,330.18
16,693,689.32

0.00

SINGAPORE DOLLAR  Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 11,196,894.000 Local 0.00 537.40 465.30 22,494,330.18
Base 0.00 397.19 343.89 16,693,689.32

TRADES: 115
CANCELS: 0

SOUTH AFRICAN RAND

EQUITY
2,391,037.000 Local

41TRADES:

0.00Base

0CANCELS:

12,042.99
171,533.27 0.00

0.00
244,875,993.44

17,192,242.94
0.00

SOUTH AFRICAN RAND  Total
Long 2,391,037.000 Local 0.00 171,533.27 0.00 244,875,993.44

Base 0.00 12,042.99 0.00 17,192,242.94
TRADES: 41

CANCELS: 0

SOUTH KOREAN WON

EQUITY
733,749.000 Local

73TRADES:

0.00Base

0CANCELS:

20,166.29
22,675,966.00 97,182,702.00

86,426.89
32,274,373,700.00

28,702,364.44
0.00

SOUTH KOREAN WON  Total
Long 733,749.000 Local 0.00 22,675,966.00 97,182,702.00 32,274,373,700.00

Base 0.00 20,166.29 86,426.89 28,702,364.44
TRADES: 73

CANCELS: 0

SWEDISH KRONA
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
3,160,090.000 Local

159TRADES:

0.00Base

0CANCELS:

3,506.53
30,232.50 0.00

0.00
388,429,399.32

45,290,566.85
0.00

SWEDISH KRONA  Total
Long 3,160,090.000 Local 0.00 30,232.50 0.00 388,429,399.32

Base 0.00 3,506.53 0.00 45,290,566.85
TRADES: 159

CANCELS: 0

SWISS FRANC

EQUITY
1,670,137.000 Local

140TRADES:

0.00Base

0CANCELS:

3,570.11
3,498.62 0.00

0.00
103,515,294.89
105,647,742.51

0.00

SWISS FRANC  Total
Long 1,670,137.000 Local 0.00 3,498.62 0.00 103,515,294.89

Base 0.00 3,570.11 0.00 105,647,742.51
TRADES: 140

CANCELS: 0

THAILAND BAHT

EQUITY
1,369,100.000 Local

10TRADES:

0.00Base

0CANCELS:

3,818.01
133,155.04 3,328.87

95.44
190,085,009.62

5,450,388.08
0.00

THAILAND BAHT  Total
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 1,369,100.000 Local 0.00 133,155.04 3,328.87 190,085,009.62
Base 0.00 3,818.01 95.44 5,450,388.08

TRADES: 10
CANCELS: 0

UAE DIRHAM

EQUITY
763,051.000 Local

4TRADES:

0.00Base

0CANCELS:

837.58
3,076.54 0.00

0.00
4,391,985.78
1,195,716.36

0.00

UAE DIRHAM  Total
Long 763,051.000 Local 0.00 3,076.54 0.00 4,391,985.78

Base 0.00 837.58 0.00 1,195,716.36
TRADES: 4

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
58,805,334.180 Local

14TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
58,805,334.18
58,805,334.18

0.00

EQUITY
5,797,544.000 Local

133TRADES:

0.00Base

30CANCELS:

41,067.96
41,067.96 1,274.74

1,274.74
76,208,028.76
76,208,028.76

0.00

US DOLLAR  Total
Long 64,602,878.180 Local 0.00 41,067.96 1,274.74 135,013,362.94

Base 0.00 41,067.96 1,274.74 135,013,362.94
TRADES: 147

CANCELS: 30
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SALES Total

Long 319,401,829.421 Base 0.00 218,184.66 183,104.03 1,657,218,431.26
TRADES: 4,511

CANCELS: 41
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHJFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE SELL TO CLOSE
1,321.000 Local

4TRADES:

Base

1CANCELS:

3,483.57
3,483.57

143,021,999.94
143,021,999.94

66,050.000

US DOLLAR  Total
1,321.000 Local 66,050.000 3,483.57 143,021,999.94

Base 3,483.57 143,021,999.94

TRADES: 4
CANCELS: 1

FUTURE SALES Total
1,321.000 Base 66,050.000 3,483.57 143,021,999.94

TRADES: 4
CANCELS: 1
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Purchase Report by Report Date ISBI - CRESCENT CAPITAL GROUP
CRESCENT CAPITAL GROUP LP

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
47,219,166.630 Local

66TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
47,219,166.63
47,219,166.63

0.00

FIXED INCOME
51,744,784.320 Local

264TRADES:

0.00Base

137CANCELS:

0.00
0.00 0.00

0.00
51,662,778.97
51,662,778.97

0.00

US DOLLAR  Total
Long 98,963,950.950 Local 0.00 0.00 0.00 98,881,945.60

Base 0.00 0.00 0.00 98,881,945.60
TRADES: 330

CANCELS: 137

PURCHASE Total

Long 98,963,950.950 Base 0.00 0.00 0.00 98,881,945.60
TRADES: 330

CANCELS: 137
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Sales Report by Report Date ISBI - CRESCENT CAPITAL GROUP
CRESCENT CAPITAL GROUP LP

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
23,921,524.630 Local

33TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
23,921,524.63
23,921,524.63

0.00

FIXED INCOME
37,588,693.710 Local

306TRADES:

0.00Base

57CANCELS:

0.00
0.00 0.00

0.00
35,980,163.07
35,980,163.07

0.00

SHORT TERM MATURITIES
24,966,582.950 Local

36TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
24,966,582.95
24,966,582.95

0.00

US DOLLAR  Total
Long 86,476,801.290 Local 0.00 0.00 0.00 84,868,270.65

Base 0.00 0.00 0.00 84,868,270.65
TRADES: 375

CANCELS: 57

SALES Total

Long 86,476,801.290 Base 0.00 0.00 0.00 84,868,270.65
TRADES: 375

CANCELS: 57

Page 3824 Books Closed Prepared by State Street



Purchase Report by Report Date MCDONNELL INV MGT
MCDONNELL INVESTMENT MGT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
23,188,574.440 Local

83TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
23,188,574.44
23,188,574.44

0.00

FIXED INCOME
26,902,022.270 Local

69TRADES:

0.00Base

38CANCELS:

0.00
0.00 0.00

0.00
26,809,206.12
26,809,206.12

0.00

US DOLLAR  Total
Long 50,090,596.710 Local 0.00 0.00 0.00 49,997,780.56

Base 0.00 0.00 0.00 49,997,780.56
TRADES: 152

CANCELS: 39

PURCHASE Total

Long 50,090,596.710 Base 0.00 0.00 0.00 49,997,780.56
TRADES: 152

CANCELS: 39
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Sales Report by Report Date MCDONNELL INV MGT
MCDONNELL INVESTMENT MGT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
16,585,718.460 Local

19TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
16,585,718.46
16,585,718.46

0.00

FIXED INCOME
17,751,052.640 Local

153TRADES:

0.00Base

14CANCELS:

0.00
0.00 0.00

0.00
17,597,862.32
17,597,862.32

0.00

SHORT TERM MATURITIES
11,603,653.510 Local

42TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,603,653.51
11,603,653.51

0.00

US DOLLAR  Total
Long 45,940,424.610 Local 0.00 0.00 0.00 45,787,234.29

Base 0.00 0.00 0.00 45,787,234.29
TRADES: 214

CANCELS: 14

SALES Total

Long 45,940,424.610 Base 0.00 0.00 0.00 45,787,234.29
TRADES: 214

CANCELS: 14
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Purchase and Sales by Report Date WESTERN PASS-THROUGH FUND
WESTERN PASS-THROUGH FUND

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHNFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - FIDUCIARY MGT ASS.
FIDUCIARY MANAGEMENT ASSOC.

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
92,874.350 Local

9TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
92,874.35
92,874.35

0.00

US DOLLAR  Total
Long 92,874.350 Local 0.00 0.00 0.00 92,874.35

Base 0.00 0.00 0.00 92,874.35
TRADES: 9

CANCELS: 0

PURCHASE Total

Long 92,874.350 Base 0.00 0.00 0.00 92,874.35
TRADES: 9

CANCELS: 0
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Sales Report by Report Date ISBI - FIDUCIARY MGT ASS.
FIDUCIARY MANAGEMENT ASSOC.

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHOFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
130,909.720 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
130,909.72
130,909.72

0.00

EQUITY
0.000 Local

1TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
26.24
26.24

0.00

US DOLLAR  Total
Long 130,909.720 Local 0.00 0.00 0.00 130,935.96

Base 0.00 0.00 0.00 130,935.96
TRADES: 4

CANCELS: 1

SALES Total

Long 130,909.720 Base 0.00 0.00 0.00 130,935.96
TRADES: 4

CANCELS: 1
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
45.580 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
45.58
45.58

0.00

US DOLLAR  Total
Long 45.580 Local 0.00 0.00 0.00 45.58

Base 0.00 0.00 0.00 45.58
TRADES: 3

CANCELS: 0

PURCHASE Total

Long 45.580 Base 0.00 0.00 0.00 45.58
TRADES: 3

CANCELS: 0
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Sales Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
0.026 Local

1TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
Long 0.026 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 1

SALES Total

Long 0.026 Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 1
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Purchase and Sales by Report Date ISBI - SSGA MSCI EAFE SM CAP
STATE STREET GLOBAL ADVISORS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date MACQUARIE INFRASTR PRTNR II
MACQUARIE INFRASTRUCTURE PART

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - ALINDA INFRASTR FD II
ALINDA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHSFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
369,688.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
369,688.00
369,688.00

0.00

US DOLLAR  Total
Long 369,688.000 Local 0.00 0.00 0.00 369,688.00

Base 0.00 0.00 0.00 369,688.00
TRADES: 1

CANCELS: 0

PURCHASE Total

Long 369,688.000 Base 0.00 0.00 0.00 369,688.00
TRADES: 1

CANCELS: 0
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Sales Report by Report Date ISBI - ALINDA INFRASTR FD II
ALINDA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHSFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
605,267.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
605,267.00
605,267.00

0.00

US DOLLAR  Total
Long 605,267.000 Local 0.00 0.00 0.00 605,267.00

Base 0.00 0.00 0.00 605,267.00
TRADES: 1

CANCELS: 0

SALES Total

Long 605,267.000 Base 0.00 0.00 0.00 605,267.00
TRADES: 1

CANCELS: 0
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Sales Report by Report Date MACQUARIE EURO INFR PRT III
MACQUARIE

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

UNITED KINGDOM

EQUITY
19,140.800 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
19,140.80
21,380.29

0.00

UNITED KINGDOM Total

19,140.800

1TRADES:
0CANCELS:

Base 21,380.29

19,140.80

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 19,140.800 Local 0.00 0.00 0.00 19,140.80

Base 0.00 0.00 0.00 21,380.29
TRADES: 1

CANCELS: 0

SALES Total

Long 19,140.800 Base 0.00 0.00 0.00 21,380.29
TRADES: 1

CANCELS: 0
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
404,126.000 Local

13TRADES:

0.00Base

0CANCELS:

729.13
961.33 0.00

0.00
2,123,892.71
1,610,334.27

0.00

AUSTRALIAN DOLLAR  Total
Long 404,126.000 Local 0.00 961.33 0.00 2,123,892.71

Base 0.00 729.13 0.00 1,610,334.27
TRADES: 13

CANCELS: 0

CANADIAN DOLLAR

EQUITY
834,100.000 Local

6TRADES:

0.00Base

0CANCELS:

770.83
1,000.81 0.00

0.00
2,002,597.77
1,542,425.75

0.00

CANADIAN DOLLAR  Total
Long 834,100.000 Local 0.00 1,000.81 0.00 2,002,597.77

Base 0.00 770.83 0.00 1,542,425.75
TRADES: 6

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
46,200.000 Local

3TRADES:

0.00Base

0CANCELS:

813.35
727.44 2,909.74

3,253.37
1,458,508.18
1,630,752.22

0.00

FRANCE Total
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

46,200.000

3TRADES:
0CANCELS:

Base 1,630,752.22

1,458,508.18

3,253.37

2,909.74

813.350.00

0.00Local 727.44

GERMANY

EQUITY
91,080.000 Local

12TRADES:

0.00Base

1CANCELS:

805.98
718.08 0.00

0.00
2,887,749.83
3,616,489.19

0.00

GERMANY Total

91,080.000

12TRADES:
1CANCELS:

Base 3,616,489.19

2,887,749.83

0.00

0.00

805.980.00

0.00Local 718.08

IRELAND

EQUITY
37,900.000 Local

1TRADES:

0.00Base

0CANCELS:

875.57
779.98 7,801.07

8,757.09
788,563.05
885,201.37

0.00

IRELAND Total

37,900.000

1TRADES:
0CANCELS:

Base 885,201.37

788,563.05

8,757.09

7,801.07

875.570.00

0.00Local 779.98

ITALY
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
367,900.000 Local

4TRADES:

0.00Base

0CANCELS:

273.16
244.80 489.58

546.31
490,328.13
547,143.37

0.00

ITALY Total

367,900.000

4TRADES:
0CANCELS:

Base 547,143.37

490,328.13

546.31

489.58

273.160.00

0.00Local 244.80

EURO CURRENCY  Total
Long 543,080.000 Local 0.00 2,470.30 11,200.39 5,625,149.19

Base 0.00 2,768.06 12,556.77 6,679,586.15
TRADES: 20

CANCELS: 1

JAPANESE YEN

EQUITY
911,200.000 Local

32TRADES:

0.00Base

0CANCELS:

1,395.58
141,759.00 0.00

0.00
715,365,793.00

6,724,856.21
0.00

JAPANESE YEN  Total
Long 911,200.000 Local 0.00 141,759.00 0.00 715,365,793.00

Base 0.00 1,395.58 0.00 6,724,856.21
TRADES: 32

CANCELS: 0

POUND STERLING
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
2,114,666.000 Local

31TRADES:

0.00Base

0CANCELS:

1,894.12
1,441.32 14,471.39

19,017.30
3,653,501.30
4,977,995.08

0.00

POUND STERLING  Total
Long 2,114,666.000 Local 0.00 1,441.32 14,471.39 3,653,501.30

Base 0.00 1,894.12 19,017.30 4,977,995.08
TRADES: 31

CANCELS: 0

SWEDISH KRONA

EQUITY
21,540.000 Local

2TRADES:

0.00Base

0CANCELS:

115.52
985.42 0.00

0.00
1,971,817.42

231,152.32
0.00

SWEDISH KRONA  Total
Long 21,540.000 Local 0.00 985.42 0.00 1,971,817.42

Base 0.00 115.52 0.00 231,152.32
TRADES: 2

CANCELS: 0

SWISS FRANC

EQUITY
15,995.000 Local

26TRADES:

0.00Base

0CANCELS:

868.50
845.46 0.00

0.00
1,719,108.11
1,766,016.13

0.00

SWISS FRANC  Total
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 15,995.000 Local 0.00 845.46 0.00 1,719,108.11
Base 0.00 868.50 0.00 1,766,016.13

TRADES: 26
CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
4,993,880.290 Local

24TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,993,880.29
4,993,880.29

0.00

US DOLLAR  Total
Long 4,993,880.290 Local 0.00 0.00 0.00 4,993,880.29

Base 0.00 0.00 0.00 4,993,880.29
TRADES: 24

CANCELS: 0

PURCHASE Total

Long 9,838,587.290 Base 0.00 8,541.74 31,574.07 28,526,246.20
TRADES: 154

CANCELS: 1
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
1,219,013.000 Local

8TRADES:

0.00Base

0CANCELS:

802.94
1,047.55 0.00

0.00
3,436,607.98
2,609,093.70

0.00

AUSTRALIAN DOLLAR  Total
Long 1,219,013.000 Local 0.00 1,047.55 0.00 3,436,607.98

Base 0.00 802.94 0.00 2,609,093.70
TRADES: 8

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
40,400.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,474,600.00
1,633,046.33

0.00

FRANCE Total

40,400.000

1TRADES:
0CANCELS:

Base 1,633,046.33

1,474,600.00

0.00

0.00

0.000.00

0.00Local 0.00

GERMANY

EQUITY
134,793.000 Local

14TRADES:

0.00Base

0CANCELS:

706.01
629.85 0.00

0.00
4,047,907.13
4,910,816.04

0.00

GERMANY Total

Page 3842 Books Closed Prepared by State Street



Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

134,793.000

14TRADES:
0CANCELS:

Base 4,910,816.04

4,047,907.13

0.00

0.00

706.010.00

0.00Local 629.85

ITALY

EQUITY
9,393.000 Local

16TRADES:

0.00Base

0CANCELS:

67.37
59.90 0.00

0.00
149,706.38
168,383.93

0.00

ITALY Total

9,393.000

16TRADES:
0CANCELS:

Base 168,383.93

149,706.38

0.00

0.00

67.370.00

0.00Local 59.90

EURO CURRENCY  Total
Long 184,586.000 Local 0.00 689.75 0.00 5,672,213.51

Base 0.00 773.38 0.00 6,712,246.30
TRADES: 31

CANCELS: 0

JAPANESE YEN

EQUITY
1,088,100.000 Local

48TRADES:

0.00Base

0CANCELS:

771.25
78,466.00 0.00

0.00
554,602,606.00

5,137,820.54
0.00

JAPANESE YEN  Total
Long 1,088,100.000 Local 0.00 78,466.00 0.00 554,602,606.00

Base 0.00 771.25 0.00 5,137,820.54
TRADES: 48

CANCELS: 0

Page 3843 Books Closed Prepared by State Street



Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

POUND STERLING

EQUITY
282,746.000 Local

2TRADES:

0.00Base

0CANCELS:

110.04
82.58 1.00

1.33
1,023,097.53
1,526,360.66

0.00

POUND STERLING  Total
Long 282,746.000 Local 0.00 82.58 1.00 1,023,097.53

Base 0.00 110.04 1.33 1,526,360.66
TRADES: 2

CANCELS: 0

SINGAPORE DOLLAR

EQUITY
258,100.000 Local

2TRADES:

0.00Base

0CANCELS:

170.33
228.66 182.93

136.27
456,913.31
340,362.99

0.00

SINGAPORE DOLLAR  Total
Long 258,100.000 Local 0.00 228.66 182.93 456,913.31

Base 0.00 170.33 136.27 340,362.99
TRADES: 2

CANCELS: 0

SOUTH KOREAN WON

EQUITY
590,260.000 Local

133TRADES:

0.00Base

0CANCELS:

3,610.33
4,010,213.00 24,062,431.00

21,662.87
7,993,435,179.00

7,196,321.53
0.00

SOUTH KOREAN WON  Total
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 590,260.000 Local 0.00 4,010,213.00 24,062,431.00 7,993,435,179.00
Base 0.00 3,610.33 21,662.87 7,196,321.53

TRADES: 133
CANCELS: 0

SWISS FRANC

EQUITY
2,100.000 Local

1TRADES:

0.00Base

0CANCELS:

263.93
259.36 0.00

0.00
518,460.17
527,587.43

0.00

SWISS FRANC  Total
Long 2,100.000 Local 0.00 259.36 0.00 518,460.17

Base 0.00 263.93 0.00 527,587.43
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
6,741,339.550 Local

19TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,741,339.55
6,741,339.55

0.00

US DOLLAR  Total
Long 6,741,339.550 Local 0.00 0.00 0.00 6,741,339.55

Base 0.00 0.00 0.00 6,741,339.55
TRADES: 19

CANCELS: 0

SALES Total

Long 10,366,244.550 Base 0.00 6,502.20 21,800.47 30,791,132.70
TRADES: 244

CANCELS: 0
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Purchase Report by Report Date CHICAGO EQUITY CORE
CHICAGO EQUITY PARTNERS, LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
23,382,225.150 Local

22TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
23,382,225.15
23,382,225.15

0.00

FIXED INCOME
42,792,889.480 Local

13TRADES:

161,537.78Base

0CANCELS:

0.00
0.00 22.74

22.7420,845,000.000
44,688,688.37
44,688,688.37

161,537.78

US DOLLAR  Total
Long 66,175,114.630 Local 161,537.78 0.00 22.74 68,070,913.52

20,845,000.000 Base 161,537.78 0.00 22.74 68,070,913.52
TRADES: 35

CANCELS: 0

PURCHASE Total

Long 66,175,114.630 Base 161,537.78 0.00 22.74 68,070,913.52
20,845,000.000 TRADES: 35

CANCELS: 0
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Sales Report by Report Date CHICAGO EQUITY CORE
CHICAGO EQUITY PARTNERS, LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHWFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
19,013,644.800 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
19,013,644.80
19,013,644.80

0.00

FIXED INCOME
32,703,000.000 Local

10TRADES:

91,416.52Base

0CANCELS:

0.00
0.00 0.00

0.00
33,054,840.67
33,054,840.67

91,416.52

US DOLLAR  Total
Long 51,716,644.800 Local 91,416.52 0.00 0.00 52,068,485.47

Base 91,416.52 0.00 0.00 52,068,485.47
TRADES: 16

CANCELS: 0

SALES Total

Long 51,716,644.800 Base 91,416.52 0.00 0.00 52,068,485.47
TRADES: 16

CANCELS: 0
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Purchase and Sales by Report Date CHICAGO EQUITY WORK OUT
CHICAGO EQUITY PARTNERS, LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - RHUMBLINE 1000 VAL
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,738,071.530 Local

58TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,738,071.53
11,738,071.53

0.00

EQUITY
508,216.638 Local

207TRADES:

0.00Base

1CANCELS:

4,280.89
4,280.89 0.00

0.00
22,355,232.05
22,355,232.05

0.00

US DOLLAR  Total
Long 12,246,288.168 Local 0.00 4,280.89 0.00 34,093,303.58

Base 0.00 4,280.89 0.00 34,093,303.58
TRADES: 265

CANCELS: 1

PURCHASE Total

Long 12,246,288.168 Base 0.00 4,280.89 0.00 34,093,303.58
TRADES: 265

CANCELS: 1

Page 3849 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - RHUMBLINE 1000 VAL
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,492,670.880 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,492,670.88
11,492,670.88

0.00

EQUITY
483,804.138 Local

25TRADES:

0.00Base

2CANCELS:

1,446.72
1,446.72 56.29

56.29
14,414,416.12
14,414,416.12

0.00

US DOLLAR  Total
Long 11,976,475.018 Local 0.00 1,446.72 56.29 25,907,087.00

Base 0.00 1,446.72 56.29 25,907,087.00
TRADES: 29

CANCELS: 2

SALES Total

Long 11,976,475.018 Base 0.00 1,446.72 56.29 25,907,087.00
TRADES: 29

CANCELS: 2

Page 3850 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - RHUMBLINE 2000 VAL
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHZFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
13,158.270 Local

8TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,158.27
13,158.27

0.00

US DOLLAR  Total
Long 13,158.270 Local 0.00 0.00 0.00 13,158.27

Base 0.00 0.00 0.00 13,158.27
TRADES: 8

CANCELS: 0

PURCHASE Total

Long 13,158.270 Base 0.00 0.00 0.00 13,158.27
TRADES: 8

CANCELS: 0

Page 3851 Books Closed Prepared by State Street



Sales Report by Report Date ISBI - RHUMBLINE 2000 VAL
RHUMBLINE ADVISERS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHHZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1,858.610 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,858.61
1,858.61

0.00

US DOLLAR  Total
Long 1,858.610 Local 0.00 0.00 0.00 1,858.61

Base 0.00 0.00 0.00 1,858.61
TRADES: 1

CANCELS: 0

SALES Total

Long 1,858.610 Base 0.00 0.00 0.00 1,858.61
TRADES: 1

CANCELS: 0
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Purchase Report by Report Date ISBI - GARCIA HAMILTON ASSOC
GARCIA HAMILTON & ASSOCIATES

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIDFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
46,722,214.710 Local

30TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
46,722,214.71
46,722,214.71

0.00

FIXED INCOME
68,457,536.330 Local

13TRADES:

204,409.54Base

1CANCELS:

0.00
0.00 0.00

0.002,065,000.000
69,855,780.10
69,855,780.10

204,409.54

US DOLLAR  Total
Long 115,179,751.040 Local 204,409.54 0.00 0.00 116,577,994.81

2,065,000.000 Base 204,409.54 0.00 0.00 116,577,994.81
TRADES: 43

CANCELS: 1

PURCHASE Total

Long 115,179,751.040 Base 204,409.54 0.00 0.00 116,577,994.81
2,065,000.000 TRADES: 43

CANCELS: 1
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Sales Report by Report Date ISBI - GARCIA HAMILTON ASSOC
GARCIA HAMILTON & ASSOCIATES

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIDFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
46,093,905.440 Local

10TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
46,093,905.44
46,093,905.44

0.00

FIXED INCOME
61,219,119.290 Local

15TRADES:

385,278.03Base

1CANCELS:

0.00
0.00 0.00

0.008,973,286.000
66,801,955.62
66,801,955.62

385,278.03

US DOLLAR  Total
Long 107,313,024.730 Local 385,278.03 0.00 0.00 112,895,861.06

8,973,286.000 Base 385,278.03 0.00 0.00 112,895,861.06
TRADES: 25

CANCELS: 1

SALES Total

Long 107,313,024.730 Base 385,278.03 0.00 0.00 112,895,861.06
8,973,286.000 TRADES: 25

CANCELS: 1
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Purchase Report by Report Date SSGA SMALL CAP CORE
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
3,184,041.900 Local

46TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,184,041.90
3,184,041.90

0.00

EQUITY
286,929.011 Local

597TRADES:

0.00Base

1CANCELS:

1,412.15
1,412.15 0.00

0.00
5,352,354.52
5,352,354.52

0.00

US DOLLAR  Total
Long 3,470,970.911 Local 0.00 1,412.15 0.00 8,536,396.42

Base 0.00 1,412.15 0.00 8,536,396.42
TRADES: 643

CANCELS: 1

PURCHASE Total

Long 3,470,970.911 Base 0.00 1,412.15 0.00 8,536,396.42
TRADES: 643

CANCELS: 1
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Sales Report by Report Date SSGA SMALL CAP CORE
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
3,434,841.330 Local

16TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,434,841.33
3,434,841.33

0.00

EQUITY
488,627.406 Local

812TRADES:

0.00Base

4CANCELS:

2,716.48
2,716.48 126.25

126.25
9,853,183.16
9,853,183.16

0.00

US DOLLAR  Total
Long 3,923,468.736 Local 0.00 2,716.48 126.25 13,288,024.49

Base 0.00 2,716.48 126.25 13,288,024.49
TRADES: 828

CANCELS: 4

SALES Total

Long 3,923,468.736 Base 0.00 2,716.48 126.25 13,288,024.49
TRADES: 828

CANCELS: 4
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Purchase and Sales by Report Date ISBI - PREMIERE PARTNERS
PREMIERE PARTNERS V

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3857 Prepared by State Street



Purchase Report by Report Date SSGA EMERGING MARKETS
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHILFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

******** No Activity for This Fund ********

Page 3858 Prepared by State Street



Purchase Report by Report Date SSGA MID-CAP GROWTH
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
2,447.390 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,447.39
2,447.39

0.00

US DOLLAR  Total
Long 2,447.390 Local 0.00 0.00 0.00 2,447.39

Base 0.00 0.00 0.00 2,447.39
TRADES: 4

CANCELS: 0

PURCHASE Total

Long 2,447.390 Base 0.00 0.00 0.00 2,447.39
TRADES: 4

CANCELS: 0
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Sales Report by Report Date SSGA MID-CAP GROWTH
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
2,447.390 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,447.39
2,447.39

0.00

US DOLLAR  Total
Long 2,447.390 Local 0.00 0.00 0.00 2,447.39

Base 0.00 0.00 0.00 2,447.39
TRADES: 1

CANCELS: 0

SALES Total

Long 2,447.390 Base 0.00 0.00 0.00 2,447.39
TRADES: 1

CANCELS: 0

Page 3860 Books Closed Prepared by State Street



Purchase Report by Report Date WELLINGTON INTERNATIONAL FIXED
WELLINGTON

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1.710 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1.71
1.71

0.00

US DOLLAR  Total
Long 1.710 Local 0.00 0.00 0.00 1.71

Base 0.00 0.00 0.00 1.71
TRADES: 3

CANCELS: 0

PURCHASE Total

Long 1.710 Base 0.00 0.00 0.00 1.71
TRADES: 3

CANCELS: 0

Page 3861 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI - ARIEL MICRO-CAP
ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3862 Prepared by State Street



Purchase and Sales by Report Date SSGA EME SMALL COMMINGLED
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3863 Prepared by State Street



Purchase and Sales by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
15,704.000 Local

1TRADES:

0.00Base

0CANCELS:

76.09
101.87 0.00

0.00
81,600.92
60,947.74

0.00

AUSTRALIAN DOLLAR  Total
Long 15,704.000 Local 0.00 101.87 0.00 81,600.92

Base 0.00 76.09 0.00 60,947.74
TRADES: 1

CANCELS: 0

CANADIAN DOLLAR

EQUITY
3,336.000 Local

1TRADES:

0.00Base

0CANCELS:

51.88
66.72 0.00

0.00
122,095.60

94,938.45
0.00

CANADIAN DOLLAR  Total
Long 3,336.000 Local 0.00 66.72 0.00 122,095.60

Base 0.00 51.88 0.00 94,938.45
TRADES: 1

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
5,180.000 Local

6TRADES:

0.00Base

0CANCELS:

479.27
431.10 759.26

844.47
380,825.18
423,569.85

0.00

FRANCE Total
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

5,180.000

6TRADES:
0CANCELS:

Base 423,569.85

380,825.18

844.47

759.26

479.270.00

0.00Local 431.10

GERMANY

EQUITY
252,720.000 Local

7TRADES:

0.00Base

0CANCELS:

807.81
725.28 0.00

0.00
5,613,433.30
7,397,552.40

0.00

GERMANY Total

252,720.000

7TRADES:
0CANCELS:

Base 7,397,552.40

5,613,433.30

0.00

0.00

807.810.00

0.00Local 725.28

ITALY

EQUITY
398,306.000 Local

14TRADES:

0.00Base

0CANCELS:

2,887.43
2,576.60 2,209.09

2,474.66
2,213,879.51
2,480,027.79

0.00

ITALY Total

398,306.000

14TRADES:
0CANCELS:

Base 2,480,027.79

2,213,879.51

2,474.66

2,209.09

2,887.430.00

0.00Local 2,576.60

NETHERLANDS (THE)
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
254,193.000 Local

3TRADES:

0.00Base

0CANCELS:

561.37
500.63 0.00

0.00
4,262,027.83
5,644,263.11

0.00

NETHERLANDS (THE) Total

254,193.000

3TRADES:
0CANCELS:

Base 5,644,263.11

4,262,027.83

0.00

0.00

561.370.00

0.00Local 500.63

SPAIN

EQUITY
36,424.000 Local

3TRADES:

0.00Base

0CANCELS:

745.56
671.78 0.00

0.00
789,462.57
876,473.66

0.00

SPAIN Total

36,424.000

3TRADES:
0CANCELS:

Base 876,473.66

789,462.57

0.00

0.00

745.560.00

0.00Local 671.78

EURO CURRENCY  Total
Long 946,823.000 Local 0.00 4,905.39 2,968.35 13,259,628.39

Base 0.00 5,481.44 3,319.13 16,821,886.81
TRADES: 33

CANCELS: 0

HONG KONG DOLLAR
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
204,000.000 Local

2TRADES:

0.00Base

0CANCELS:

151.68
1,176.45 845.39

109.00
786,321.84
101,382.37

0.00

HONG KONG DOLLAR  Total
Long 204,000.000 Local 0.00 1,176.45 845.39 786,321.84

Base 0.00 151.68 109.00 101,382.37
TRADES: 2

CANCELS: 0

JAPANESE YEN

EQUITY
134,800.000 Local

31TRADES:

0.00Base

0CANCELS:

4,132.43
418,426.00 0.00

0.00
428,740,220.00

4,235,086.68
0.00

JAPANESE YEN  Total
Long 134,800.000 Local 0.00 418,426.00 0.00 428,740,220.00

Base 0.00 4,132.43 0.00 4,235,086.68
TRADES: 31

CANCELS: 0

POUND STERLING

EQUITY
1,424.000 Local

2TRADES:

0.00Base

0CANCELS:

66.17
50.97 511.75

664.40
102,513.12
133,091.65

0.00

POUND STERLING  Total
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 1,424.000 Local 0.00 50.97 511.75 102,513.12
Base 0.00 66.17 664.40 133,091.65

TRADES: 2
CANCELS: 0

SWEDISH KRONA

EQUITY
23,839.000 Local

2TRADES:

0.00Base

0CANCELS:

605.92
5,161.56 0.00

0.00
6,199,882.77

728,833.86
0.00

SWEDISH KRONA  Total
Long 23,839.000 Local 0.00 5,161.56 0.00 6,199,882.77

Base 0.00 605.92 0.00 728,833.86
TRADES: 2

CANCELS: 0

SWISS FRANC

EQUITY
4,260.000 Local

12TRADES:

0.00Base

0CANCELS:

1,472.66
1,436.83 0.00

0.00
1,279,102.31
1,310,789.83

0.00

SWISS FRANC  Total
Long 4,260.000 Local 0.00 1,436.83 0.00 1,279,102.31

Base 0.00 1,472.66 0.00 1,310,789.83
TRADES: 12

CANCELS: 0

THAILAND BAHT
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
33,400.000 Local

2TRADES:

0.00Base

1CANCELS:

212.17
7,436.40 532.21

15.18
5,957,087.90

169,959.71
0.00

THAILAND BAHT  Total
Long 33,400.000 Local 0.00 7,436.40 532.21 5,957,087.90

Base 0.00 212.17 15.18 169,959.71
TRADES: 2

CANCELS: 1

UAE DIRHAM

EQUITY
123,446.000 Local

1TRADES:

0.00Base

0CANCELS:

157.89
579.96 0.00

0.00
166,281.53

45,270.08
0.00

UAE DIRHAM  Total
Long 123,446.000 Local 0.00 579.96 0.00 166,281.53

Base 0.00 157.89 0.00 45,270.08
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
8,795,827.730 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8,795,827.73
8,795,827.73

0.00
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
27,399.000 Local

6TRADES:

0.00Base

0CANCELS:

510.32
510.32 0.00

0.00
1,190,258.42
1,190,258.42

0.00

US DOLLAR  Total
Long 8,823,226.730 Local 0.00 510.32 0.00 9,986,086.15

Base 0.00 510.32 0.00 9,986,086.15
TRADES: 24

CANCELS: 0

PURCHASE Total

Long 10,314,258.730 Base 0.00 12,918.65 4,107.71 33,688,273.33
TRADES: 111

CANCELS: 1

Page 3871 Books Closed Prepared by State Street



Sales Report by Report Date ARIEL
ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
15,704.000 Local

1TRADES:

0.00Base

0CANCELS:

79.77
104.29 0.00

0.00
83,329.49
63,734.56

0.00

AUSTRALIAN DOLLAR  Total
Long 15,704.000 Local 0.00 104.29 0.00 83,329.49

Base 0.00 79.77 0.00 63,734.56
TRADES: 1

CANCELS: 0

BRAZILIAN REAL

EQUITY
10,003.000 Local

2TRADES:

0.00Base

0CANCELS:

45.47
147.69 96.00

29.55
295,134.69

90,853.82
0.00

BRAZILIAN REAL  Total
Long 10,003.000 Local 0.00 147.69 96.00 295,134.69

Base 0.00 45.47 29.55 90,853.82
TRADES: 2

CANCELS: 0

CANADIAN DOLLAR

EQUITY
15,229.000 Local

4TRADES:

0.00Base

1CANCELS:

270.31
353.37 0.00

0.00
856,575.56
654,571.52

0.00

CANADIAN DOLLAR  Total
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 15,229.000 Local 0.00 353.37 0.00 856,575.56
Base 0.00 270.31 0.00 654,571.52

TRADES: 4
CANCELS: 1

EURO CURRENCY

FRANCE

EQUITY
30,863.000 Local

8TRADES:

0.00Base

0CANCELS:

1,682.65
1,499.99 0.00

0.00
1,414,051.27
1,585,683.50

0.00

FRANCE Total

30,863.000

8TRADES:
0CANCELS:

Base 1,585,683.50

1,414,051.27

0.00

0.00

1,682.650.00

0.00Local 1,499.99

GERMANY

EQUITY
105,994.000 Local

9TRADES:

0.00Base

0CANCELS:

1,590.57
1,418.42 0.00

0.00
6,025,766.46
7,866,512.86

0.00

GERMANY Total

105,994.000

9TRADES:
0CANCELS:

Base 7,866,512.86

6,025,766.46

0.00

0.00

1,590.570.00

0.00Local 1,418.42

ITALY
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
3,066.000 Local

2TRADES:

0.00Base

0CANCELS:

253.89
226.21 0.00

0.00
180,740.05
202,852.11

0.00

ITALY Total

3,066.000

2TRADES:
0CANCELS:

Base 202,852.11

180,740.05

0.00

0.00

253.890.00

0.00Local 226.21

NETHERLANDS (THE)

EQUITY
262,854.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,861,022.72
5,194,602.94

0.00

NETHERLANDS (THE) Total

262,854.000

1TRADES:
0CANCELS:

Base 5,194,602.94

3,861,022.72

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 402,777.000 Local 0.00 3,144.62 0.00 11,481,580.50

Base 0.00 3,527.11 0.00 14,849,651.41
TRADES: 20

CANCELS: 0

HONG KONG DOLLAR
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
454,000.000 Local

1TRADES:

0.00Base

0CANCELS:

461.90
3,582.60 2,572.37

331.66
2,382,248.23

307,143.14
0.00

HONG KONG DOLLAR  Total
Long 454,000.000 Local 0.00 3,582.60 2,572.37 2,382,248.23

Base 0.00 461.90 331.66 307,143.14
TRADES: 1

CANCELS: 0

JAPANESE YEN

EQUITY
99,900.000 Local

6TRADES:

0.00Base

0CANCELS:

2,012.45
211,027.00 0.00

0.00
348,817,583.00

3,307,744.55
0.00

JAPANESE YEN  Total
Long 99,900.000 Local 0.00 211,027.00 0.00 348,817,583.00

Base 0.00 2,012.45 0.00 3,307,744.55
TRADES: 6

CANCELS: 0

POUND STERLING

EQUITY
99,151.000 Local

8TRADES:

0.00Base

1CANCELS:

542.40
414.88 6.71

8.79
604,170.73
789,748.21

0.00

POUND STERLING  Total
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ARIEL INVESTMENTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 99,151.000 Local 0.00 414.88 6.71 604,170.73
Base 0.00 542.40 8.79 789,748.21

TRADES: 8
CANCELS: 1

SWISS FRANC

EQUITY
5,373.000 Local

4TRADES:

0.00Base

0CANCELS:

589.91
576.54 0.00

0.00
460,657.24
471,345.33

0.00

SWISS FRANC  Total
Long 5,373.000 Local 0.00 576.54 0.00 460,657.24

Base 0.00 589.91 0.00 471,345.33
TRADES: 4

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
4,921,053.590 Local

20TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,921,053.59
4,921,053.59

0.00

EQUITY
46,552.000 Local

6TRADES:

0.00Base

0CANCELS:

895.26
895.26 29.57

29.57
1,447,288.42
1,447,288.42

0.00

US DOLLAR  Total
Long 4,967,605.590 Local 0.00 895.26 29.57 6,368,342.01

Base 0.00 895.26 29.57 6,368,342.01
TRADES: 26

CANCELS: 0
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SALES Total

Long 6,069,742.590 Base 0.00 8,424.58 399.57 26,903,134.55
TRADES: 72

CANCELS: 2
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Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

FRANCE

EQUITY
92,603.000 Local

1TRADES:

0.00Base

0CANCELS:

456.08
407.47 1,629.89

1,824.33
816,980.80
914,446.13

0.00

FRANCE Total

92,603.000

1TRADES:
0CANCELS:

Base 914,446.13

816,980.80

1,824.33

1,629.89

456.080.00

0.00Local 407.47

ITALY

EQUITY
297,556.000 Local

1TRADES:

0.00Base

0CANCELS:

235.45
209.43 418.87

470.91
419,497.89
471,620.44

0.00

ITALY Total

297,556.000

1TRADES:
0CANCELS:

Base 471,620.44

419,497.89

470.91

418.87

235.450.00

0.00Local 209.43

NETHERLANDS (THE)

EQUITY
188,699.000 Local

4TRADES:

0.00Base

0CANCELS:

836.82
744.32 0.00

0.00
1,489,391.64
1,674,504.31

0.00

NETHERLANDS (THE) Total
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

188,699.000

4TRADES:
0CANCELS:

Base 1,674,504.31

1,489,391.64

0.00

0.00

836.820.00

0.00Local 744.32

EURO CURRENCY  Total
Long 578,858.000 Local 0.00 1,361.22 2,048.76 2,725,870.33

Base 0.00 1,528.35 2,295.24 3,060,570.88
TRADES: 6

CANCELS: 0

JAPANESE YEN

EQUITY
94,735.000 Local

8TRADES:

0.00Base

0CANCELS:

936.59
96,768.00 0.00

0.00
193,633,822.00

1,874,118.44
0.00

JAPANESE YEN  Total
Long 94,735.000 Local 0.00 96,768.00 0.00 193,633,822.00

Base 0.00 936.59 0.00 1,874,118.44
TRADES: 8

CANCELS: 0

POUND STERLING

EQUITY
1,610,420.000 Local

6TRADES:

0.00Base

0CANCELS:

1,320.35
1,011.44 10,118.18

13,208.32
2,033,993.56
2,655,188.81

0.00

POUND STERLING  Total
Long 1,610,420.000 Local 0.00 1,011.44 10,118.18 2,033,993.56

Base 0.00 1,320.35 13,208.32 2,655,188.81
TRADES: 6

CANCELS: 0
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SOUTH KOREAN WON

EQUITY
14,097.000 Local

1TRADES:

0.00Base

0CANCELS:

223.80
250,690.00 0.00

0.00
501,634,738.00

447,828.18
0.00

SOUTH KOREAN WON  Total
Long 14,097.000 Local 0.00 250,690.00 0.00 501,634,738.00

Base 0.00 223.80 0.00 447,828.18
TRADES: 1

CANCELS: 0

SWISS FRANC

EQUITY
167,230.000 Local

3TRADES:

0.00Base

0CANCELS:

894.84
873.12 0.00

0.00
1,747,101.01
1,790,561.85

0.00

SWISS FRANC  Total
Long 167,230.000 Local 0.00 873.12 0.00 1,747,101.01

Base 0.00 894.84 0.00 1,790,561.85
TRADES: 3

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
7,207,787.300 Local

24TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,207,787.30
7,207,787.30

0.00

US DOLLAR  Total
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Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 7,207,787.300 Local 0.00 0.00 0.00 7,207,787.30
Base 0.00 0.00 0.00 7,207,787.30

TRADES: 24
CANCELS: 0

PURCHASE Total

Long 9,673,127.300 Base 0.00 4,903.93 15,503.56 17,036,055.46
TRADES: 48

CANCELS: 0
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
489,929.000 Local

4TRADES:

0.00Base

0CANCELS:

1,223.29
1,620.86 0.00

0.00
3,240,084.67
2,445,344.85

0.00

AUSTRALIAN DOLLAR  Total
Long 489,929.000 Local 0.00 1,620.86 0.00 3,240,084.67

Base 0.00 1,223.29 0.00 2,445,344.85
TRADES: 4

CANCELS: 0

BRAZILIAN REAL

EQUITY
59,779.000 Local

2TRADES:

0.00Base

0CANCELS:

818.97
2,728.23 591.12

177.45
1,815,501.94

544,985.28
0.00

BRAZILIAN REAL  Total
Long 59,779.000 Local 0.00 2,728.23 591.12 1,815,501.94

Base 0.00 818.97 177.45 544,985.28
TRADES: 2

CANCELS: 0

JAPANESE YEN

EQUITY
45,681.000 Local

4TRADES:

0.00Base

0CANCELS:

551.83
56,320.00 0.00

0.00
112,586,617.00

1,103,131.49
0.00

JAPANESE YEN  Total
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 45,681.000 Local 0.00 56,320.00 0.00 112,586,617.00
Base 0.00 551.83 0.00 1,103,131.49

TRADES: 4
CANCELS: 0

MEXICAN PESO

EQUITY
313,990.000 Local

5TRADES:

0.00Base

0CANCELS:

936.88
17,484.09 0.00

0.00
17,466,608.24

935,936.84
0.00

MEXICAN PESO  Total
Long 313,990.000 Local 0.00 17,484.09 0.00 17,466,608.24

Base 0.00 936.88 0.00 935,936.84
TRADES: 5

CANCELS: 0

NORWEGIAN KRONE

EQUITY
163,124.000 Local

6TRADES:

0.00Base

0CANCELS:

857.23
7,185.96 0.00

0.00
14,364,703.82

1,713,613.05
0.00

NORWEGIAN KRONE  Total
Long 163,124.000 Local 0.00 7,185.96 0.00 14,364,703.82

Base 0.00 857.23 0.00 1,713,613.05
TRADES: 6

CANCELS: 0

POUND STERLING

Page 3883 Books Closed Prepared by State Street



Sales Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
408,154.000 Local

2TRADES:

0.00Base

0CANCELS:

569.38
435.27 2.00

2.62
870,103.97

1,138,192.29
0.00

POUND STERLING  Total
Long 408,154.000 Local 0.00 435.27 2.00 870,103.97

Base 0.00 569.38 2.62 1,138,192.29
TRADES: 2

CANCELS: 0

SOUTH KOREAN WON

EQUITY
9,462.000 Local

2TRADES:

0.00Base

0CANCELS:

57.02
64,859.00 243,220.00

213.84
80,765,254.00

71,008.67
0.00

SOUTH KOREAN WON  Total
Long 9,462.000 Local 0.00 64,859.00 243,220.00 80,765,254.00

Base 0.00 57.02 213.84 71,008.67
TRADES: 2

CANCELS: 0

SWISS FRANC

EQUITY
53,966.000 Local

2TRADES:

0.00Base

0CANCELS:

366.32
356.79 0.00

0.00
713,215.59
732,260.96

0.00

SWISS FRANC  Total

Page 3884 Books Closed Prepared by State Street



Sales Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 53,966.000 Local 0.00 356.79 0.00 713,215.59
Base 0.00 366.32 0.00 732,260.96

TRADES: 2
CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
6,010,517.880 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,010,517.88
6,010,517.88

0.00

EQUITY
44,159.000 Local

3TRADES:

0.00Base

0CANCELS:

334.88
334.88 32.20

32.20
1,476,047.05
1,476,047.05

0.00

US DOLLAR  Total
Long 6,054,676.880 Local 0.00 334.88 32.20 7,486,564.93

Base 0.00 334.88 32.20 7,486,564.93
TRADES: 14

CANCELS: 0

SALES Total

Long 7,598,761.880 Base 0.00 5,715.80 426.11 16,171,038.36
TRADES: 41

CANCELS: 0

Page 3885 Books Closed Prepared by State Street



Sales Report by Report Date WILLIAM BLAIR EM SMALL CAP
WILLIAM BLAIR & CO.

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
27,763.960 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
329,280.57
329,280.57

0.00

US DOLLAR  Total
Long 27,763.960 Local 0.00 0.00 0.00 329,280.57

Base 0.00 0.00 0.00 329,280.57
TRADES: 1

CANCELS: 0

SALES Total

Long 27,763.960 Base 0.00 0.00 0.00 329,280.57
TRADES: 1

CANCELS: 0

Page 3886 Books Closed Prepared by State Street



Purchase Report by Report Date ASHMORE EM GLOBAL SMALL CAP
ASHMORE

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
1,184.167 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
156,049.53
156,049.53

0.00

US DOLLAR  Total
Long 1,184.167 Local 0.00 0.00 0.00 156,049.53

Base 0.00 0.00 0.00 156,049.53
TRADES: 1

CANCELS: 0

PURCHASE Total

Long 1,184.167 Base 0.00 0.00 0.00 156,049.53
TRADES: 1

CANCELS: 0

Page 3887 Books Closed Prepared by State Street



Purchase Report by Report Date CRESCENT DIRECT LENDING
CRESCENT CAPITAL GROUP

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
1,857,022.070 Local

24TRADES:

0.00Base

13CANCELS:

0.00
0.00 0.00

0.00
1,839,397.07
1,839,397.07

0.00

US DOLLAR  Total
Long 1,857,022.070 Local 0.00 0.00 0.00 1,839,397.07

Base 0.00 0.00 0.00 1,839,397.07
TRADES: 24

CANCELS: 13

PURCHASE Total

Long 1,857,022.070 Base 0.00 0.00 0.00 1,839,397.07
TRADES: 24

CANCELS: 13

Page 3888 Books Closed Prepared by State Street



Sales Report by Report Date CRESCENT DIRECT LENDING
CRESCENT CAPITAL GROUP

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
433,687.610 Local

56TRADES:

0.00Base

11CANCELS:

0.00
0.00 0.00

0.00
433,687.61
433,687.61

0.00

US DOLLAR  Total
Long 433,687.610 Local 0.00 0.00 0.00 433,687.61

Base 0.00 0.00 0.00 433,687.61
TRADES: 56

CANCELS: 11

SALES Total

Long 433,687.610 Base 0.00 0.00 0.00 433,687.61
TRADES: 56

CANCELS: 11

Page 3889 Books Closed Prepared by State Street



Purchase Report by Report Date APPOMATTOX
APPOMATTOX

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
7,021,418.180 Local

9TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,021,418.18
7,021,418.18

0.00

EQUITY
981,466.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
981,466.00
981,466.00

0.00

US DOLLAR  Total
Long 8,002,884.180 Local 0.00 0.00 0.00 8,002,884.18

Base 0.00 0.00 0.00 8,002,884.18
TRADES: 10

CANCELS: 0

PURCHASE Total

Long 8,002,884.180 Base 0.00 0.00 0.00 8,002,884.18
TRADES: 10

CANCELS: 0

Page 3890 Books Closed Prepared by State Street



Sales Report by Report Date APPOMATTOX
APPOMATTOX

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
4,940,409.550 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,940,409.55
4,940,409.55

0.00

EQUITY
8,253,348.990 Local

11TRADES:

0.00Base

3CANCELS:

0.00
0.00 0.00

0.00
7,834,056.39
7,834,056.39

0.00

US DOLLAR  Total
Long 13,193,758.540 Local 0.00 0.00 0.00 12,774,465.94

Base 0.00 0.00 0.00 12,774,465.94
TRADES: 12

CANCELS: 3

SALES Total

Long 13,193,758.540 Base 0.00 0.00 0.00 12,774,465.94
TRADES: 12

CANCELS: 3

Page 3891 Books Closed Prepared by State Street



Purchase Report by Report Date ROCK CREEK
ROCK CREEK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIZFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
15,321.580 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
15,321.58
15,321.58

0.00

US DOLLAR  Total
Long 15,321.580 Local 0.00 0.00 0.00 15,321.58

Base 0.00 0.00 0.00 15,321.58
TRADES: 2

CANCELS: 0

PURCHASE Total

Long 15,321.580 Base 0.00 0.00 0.00 15,321.58
TRADES: 2

CANCELS: 0

Page 3892 Books Closed Prepared by State Street



Sales Report by Report Date ROCK CREEK
ROCK CREEK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHIZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
24,307,733.720 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
24,307,733.72
24,307,733.72

0.00

US DOLLAR  Total
Long 24,307,733.720 Local 0.00 0.00 0.00 24,307,733.72

Base 0.00 0.00 0.00 24,307,733.72
TRADES: 6

CANCELS: 0

SALES Total

Long 24,307,733.720 Base 0.00 0.00 0.00 24,307,733.72
TRADES: 6

CANCELS: 0

Page 3893 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI DB COLLATERAL ACCT
DEUTSCHE BANK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJAFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
188,340,734.000 Local

64TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
188,340,734.00
188,340,734.00

0.00

US DOLLAR  Total
Long 188,340,734.000 Local 0.00 0.00 0.00 188,340,734.00

Base 0.00 0.00 0.00 188,340,734.00
TRADES: 64

CANCELS: 0

PURCHASE Total

Long 188,340,734.000 Base 0.00 0.00 0.00 188,340,734.00
TRADES: 64

CANCELS: 0

Page 3894 Books Closed Prepared by State Street



Sales Report by Report Date ISBI DB COLLATERAL ACCT
DEUTSCHE BANK

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJAFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
6,226,791.910 Local

5TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.0023,283,000.000
6,226,791.82
6,226,791.82

0.00

SHORT TERM MATURITIES
190,518,722.000 Local

64TRADES:

2,711.89Base

0CANCELS:

0.00
0.00 0.00

0.00
190,518,722.00
190,518,722.00

2,711.89

US DOLLAR  Total
Long 196,745,513.910 Local 2,711.89 0.00 0.00 196,745,513.82

23,283,000.000 Base 2,711.89 0.00 0.00 196,745,513.82
TRADES: 69

CANCELS: 2

SALES Total

Long 196,745,513.910 Base 2,711.89 0.00 0.00 196,745,513.82
23,283,000.000 TRADES: 69

CANCELS: 2

Page 3895 Books Closed Prepared by State Street



Purchase and Sales by Report Date IFM GLOBAL INFRASTRUCTURE
IFM GLOBAL INFRASTRUCTURE

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3896 Prepared by State Street



Purchase Report by Report Date SSGA RUSSELL MIDCAP CORE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJDFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
2,358,087.400 Local

52TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,358,087.40
2,358,087.40

0.00

EQUITY
207,033.130 Local

224TRADES:

0.00Base

1CANCELS:

625.65
625.65 0.00

0.00
8,036,153.95
8,036,153.95

0.00

US DOLLAR  Total
Long 2,565,120.530 Local 0.00 625.65 0.00 10,394,241.35

Base 0.00 625.65 0.00 10,394,241.35
TRADES: 276

CANCELS: 1

PURCHASE Total

Long 2,565,120.530 Base 0.00 625.65 0.00 10,394,241.35
TRADES: 276

CANCELS: 1

Page 3897 Books Closed Prepared by State Street



Sales Report by Report Date SSGA RUSSELL MIDCAP CORE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJDFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1,917,245.430 Local

9TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,917,245.43
1,917,245.43

0.00

EQUITY
177,396.296 Local

64TRADES:

0.00Base

2CANCELS:

266.73
266.73 39.51

39.51
7,010,074.97
7,010,074.97

0.00

US DOLLAR  Total
Long 2,094,641.726 Local 0.00 266.73 39.51 8,927,320.40

Base 0.00 266.73 39.51 8,927,320.40
TRADES: 73

CANCELS: 2

SALES Total

Long 2,094,641.726 Base 0.00 266.73 39.51 8,927,320.40
TRADES: 73

CANCELS: 2

Page 3898 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA RUSSELL 1000 GROWTH
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJEFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
8,816,318.260 Local

59TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8,816,318.26
8,816,318.26

0.00

EQUITY
215,643.757 Local

144TRADES:

0.00Base

2CANCELS:

638.50
638.50 0.00

0.00
13,182,389.33
13,182,389.33

0.00

US DOLLAR  Total
Long 9,031,962.017 Local 0.00 638.50 0.00 21,998,707.59

Base 0.00 638.50 0.00 21,998,707.59
TRADES: 203

CANCELS: 2

PURCHASE Total

Long 9,031,962.017 Base 0.00 638.50 0.00 21,998,707.59
TRADES: 203

CANCELS: 2

Page 3899 Books Closed Prepared by State Street



Sales Report by Report Date SSGA RUSSELL 1000 GROWTH
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJEFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
5,815,094.110 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,815,094.11
5,815,094.11

0.00

EQUITY
149,594.039 Local

22TRADES:

0.00Base

2CANCELS:

105.28
105.28 29.72

29.72
7,994,974.06
7,994,974.06

0.00

US DOLLAR  Total
Long 5,964,688.149 Local 0.00 105.28 29.72 13,810,068.17

Base 0.00 105.28 29.72 13,810,068.17
TRADES: 26

CANCELS: 2

SALES Total

Long 5,964,688.149 Base 0.00 105.28 29.72 13,810,068.17
TRADES: 26

CANCELS: 2

Page 3900 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA TIPS INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJFFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
2,837,679.350 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,837,679.35
2,837,679.35

0.00

FIXED INCOME
734,688,517.760 Local

77TRADES:

938,736.30Base

0CANCELS:

0.00
0.00 0.00

0.00685,739,000.000
794,844,256.87
794,844,256.87

938,736.30

US DOLLAR  Total
Long 737,526,197.110 Local 938,736.30 0.00 0.00 797,681,936.22

685,739,000.000 Base 938,736.30 0.00 0.00 797,681,936.22
TRADES: 79

CANCELS: 0

PURCHASE Total

Long 737,526,197.110 Base 938,736.30 0.00 0.00 797,681,936.22
685,739,000.000 TRADES: 79

CANCELS: 0

Page 3901 Books Closed Prepared by State Street



Sales Report by Report Date SSGA TIPS INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
2,648,993.880 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,648,993.88
2,648,993.88

0.00

FIXED INCOME
42,507,396.330 Local

87TRADES:

62,459.72Base

2CANCELS:

0.00
0.00 0.00

0.0054,568,000.000
45,509,466.89
45,509,466.89

62,459.72

US DOLLAR  Total
Long 45,156,390.210 Local 62,459.72 0.00 0.00 48,158,460.77

54,568,000.000 Base 62,459.72 0.00 0.00 48,158,460.77
TRADES: 90

CANCELS: 2

SALES Total

Long 45,156,390.210 Base 62,459.72 0.00 0.00 48,158,460.77
54,568,000.000 TRADES: 90

CANCELS: 2

Page 3902 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA BARCLAYS AGGREGATE
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJGFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
160,038,290.750 Local

21TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
160,038,290.75
160,038,290.75

0.00

FIXED INCOME
486,747,597.410 Local

1,587TRADES:

1,762,715.80Base

75CANCELS:

0.00
0.00 0.00

0.00443,641,739.000
515,153,447.59
515,153,447.59

1,762,715.80

US DOLLAR  Total
Long 646,785,888.160 Local 1,762,715.80 0.00 0.00 675,191,738.34

443,641,739.000 Base 1,762,715.80 0.00 0.00 675,191,738.34
TRADES: 1,608

CANCELS: 75

PURCHASE Total

Long 646,785,888.160 Base 1,762,715.80 0.00 0.00 675,191,738.34
443,641,739.000 TRADES: 1,608

CANCELS: 75

Page 3903 Books Closed Prepared by State Street



Sales Report by Report Date SSGA BARCLAYS AGGREGATE
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
127,439,409.030 Local

32TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
127,439,409.03
127,439,409.03

0.00

FIXED INCOME
186,300,000.000 Local

195TRADES:

302,141.36Base

4CANCELS:

0.00
0.00 0.00

0.00170,275,000.000
196,947,304.45
196,947,304.45

302,141.36

US DOLLAR  Total
Long 313,739,409.030 Local 302,141.36 0.00 0.00 324,386,713.48

170,275,000.000 Base 302,141.36 0.00 0.00 324,386,713.48
TRADES: 227

CANCELS: 4

SALES Total

Long 313,739,409.030 Base 302,141.36 0.00 0.00 324,386,713.48
170,275,000.000 TRADES: 227

CANCELS: 4

Page 3904 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI SHELL ACCOUNTS
ISBI SHELL ACCOUNTS

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date SSGA INTER/LT TREASURY
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJIFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
39,866,560.030 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
39,866,560.03
39,866,560.03

0.00

FIXED INCOME
818,500,000.000 Local

516TRADES:

5,631,381.18Base

2CANCELS:

0.00
0.00 0.00

0.00
910,309,423.94
910,309,423.94

5,631,381.18

US DOLLAR  Total
Long 858,366,560.030 Local 5,631,381.18 0.00 0.00 950,175,983.97

Base 5,631,381.18 0.00 0.00 950,175,983.97
TRADES: 528

CANCELS: 2

PURCHASE Total

Long 858,366,560.030 Base 5,631,381.18 0.00 0.00 950,175,983.97
TRADES: 528

CANCELS: 2

Page 3906 Books Closed Prepared by State Street



Sales Report by Report Date SSGA INTER/LT TREASURY
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJIFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
34,104,785.470 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
34,104,785.47
34,104,785.47

0.00

FIXED INCOME
34,800,000.000 Local

20TRADES:

115,822.27Base

0CANCELS:

0.00
0.00 0.00

0.00
35,997,835.94
35,997,835.94

115,822.27

US DOLLAR  Total
Long 68,904,785.470 Local 115,822.27 0.00 0.00 70,102,621.41

Base 115,822.27 0.00 0.00 70,102,621.41
TRADES: 35

CANCELS: 0

SALES Total

Long 68,904,785.470 Base 115,822.27 0.00 0.00 70,102,621.41
TRADES: 35

CANCELS: 0
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
4,880,138.000 Local

155TRADES:

0.00Base

1CANCELS:

6.12
8.10 0.00

0.00
15,460,658.69
11,771,626.98

0.00

AUSTRALIAN DOLLAR  Total
Long 4,880,138.000 Local 0.00 8.10 0.00 15,460,658.69

Base 0.00 6.12 0.00 11,771,626.98
TRADES: 155

CANCELS: 1

DANISH KRONE

EQUITY
90,556.000 Local

27TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
16,964,636.16

2,527,753.99
0.00

DANISH KRONE  Total
Long 90,556.000 Local 0.00 0.00 0.00 16,964,636.16

Base 0.00 0.00 0.00 2,527,753.99
TRADES: 27

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
139,874.000 Local

22TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,326,756.24
1,470,502.31

0.00

AUSTRIA Total
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

139,874.000

22TRADES:
0CANCELS:

Base 1,470,502.31

1,326,756.24

0.00

0.00

0.000.00

0.00Local 0.00

BELGIUM

EQUITY
109,048.000 Local

37TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,790,179.94
3,091,432.77

0.00

BELGIUM Total

109,048.000

37TRADES:
0CANCELS:

Base 3,091,432.77

2,790,179.94

0.00

0.00

0.000.00

0.00Local 0.00

FINLAND

EQUITY
250,080.000 Local

30TRADES:

0.00Base

0CANCELS:

4.44
3.96 0.00

0.00
2,383,933.54
2,641,607.43

0.00

FINLAND Total

250,080.000

30TRADES:
0CANCELS:

Base 2,641,607.43

2,383,933.54

0.00

0.00

4.440.00

0.00Local 3.96

FRANCE
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
312,189.000 Local

95TRADES:

0.00Base

0CANCELS:

1.30
1.16 0.00

0.00
6,817,826.36
7,555,359.87

0.00

FRANCE Total

312,189.000

95TRADES:
0CANCELS:

Base 7,555,359.87

6,817,826.36

0.00

0.00

1.300.00

0.00Local 1.16

GERMANY

EQUITY
384,726.000 Local

122TRADES:

0.00Base

1CANCELS:

125.66
111.79 0.00

0.00
9,970,899.74

11,054,242.64
0.00

GERMANY Total

384,726.000

122TRADES:
1CANCELS:

Base 11,054,242.64

9,970,899.74

0.00

0.00

125.660.00

0.00Local 111.79

IRELAND

EQUITY
267,993.000 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,459,217.85
1,616,740.08

0.00

IRELAND Total
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

267,993.000

11TRADES:
0CANCELS:

Base 1,616,740.08

1,459,217.85

0.00

0.00

0.000.00

0.00Local 0.00

ITALY

EQUITY
1,978,519.000 Local

82TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,532,400.43
6,129,828.05

0.00

ITALY Total

1,978,519.000

82TRADES:
0CANCELS:

Base 6,129,828.05

5,532,400.43

0.00

0.00

0.000.00

0.00Local 0.00

NETHERLANDS (THE)

EQUITY
223,308.000 Local

29TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,822,654.72
3,127,388.17

0.00

NETHERLANDS (THE) Total

223,308.000

29TRADES:
0CANCELS:

Base 3,127,388.17

2,822,654.72

0.00

0.00

0.000.00

0.00Local 0.00

PORTUGAL
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
4,135,665.000 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
589,164.22
653,170.24

0.00

PORTUGAL Total

4,135,665.000

12TRADES:
0CANCELS:

Base 653,170.24

589,164.22

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
531,073.000 Local

46TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,979,695.05
4,410,038.75

0.00

SPAIN Total

531,073.000

46TRADES:
0CANCELS:

Base 4,410,038.75

3,979,695.05

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 8,332,475.000 Local 0.00 116.91 0.00 37,672,728.09

Base 0.00 131.40 0.00 41,750,310.31
TRADES: 486

CANCELS: 1

HONG KONG DOLLAR
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
25,956,384.000 Local

110TRADES:

0.00Base

1CANCELS:

0.00
0.00 254.17

32.77
33,967,967.17

4,380,019.49
0.00

HONG KONG DOLLAR  Total
Long 25,956,384.000 Local 0.00 0.00 254.17 33,967,967.17

Base 0.00 0.00 32.77 4,380,019.49
TRADES: 110

CANCELS: 1

JAPANESE YEN

EQUITY
6,290,303.000 Local

953TRADES:

0.00Base

5CANCELS:

7.27
757.00 0.00

0.00
5,723,946,317.00

56,254,775.41
0.00

JAPANESE YEN  Total
Long 6,290,303.000 Local 0.00 757.00 0.00 5,723,946,317.00

Base 0.00 7.27 0.00 56,254,775.41
TRADES: 953

CANCELS: 5

NEW ISRAELI SHEQEL

EQUITY
386,139.000 Local

43TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,489,871.88
1,949,852.74

0.00

NEW ISRAELI SHEQEL  Total
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 386,139.000 Local 0.00 0.00 0.00 7,489,871.88
Base 0.00 0.00 0.00 1,949,852.74

TRADES: 43
CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
901,876.000 Local

23TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,109,982.24
2,219,914.41

0.00

NEW ZEALAND DOLLAR  Total
Long 901,876.000 Local 0.00 0.00 0.00 3,109,982.24

Base 0.00 0.00 0.00 2,219,914.41
TRADES: 23

CANCELS: 0

NORWEGIAN KRONE

EQUITY
707,895.000 Local

48TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
22,196,355.39

2,611,806.72
0.00

NORWEGIAN KRONE  Total
Long 707,895.000 Local 0.00 0.00 0.00 22,196,355.39

Base 0.00 0.00 0.00 2,611,806.72
TRADES: 48

CANCELS: 0

POUND STERLING
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
7,672,239.000 Local

249TRADES:

0.00Base

0CANCELS:

0.00
0.00 1,237.49

1,624.64
23,445,576.82
30,638,827.29

0.00

POUND STERLING  Total
Long 7,672,239.000 Local 0.00 0.00 1,237.49 23,445,576.82

Base 0.00 0.00 1,624.64 30,638,827.29
TRADES: 249

CANCELS: 0

SINGAPORE DOLLAR

EQUITY
4,235,932.000 Local

72TRADES:

0.00Base

0CANCELS:

16.66
22.36 24.22

18.05
4,498,217.78
3,339,367.28

0.00

SINGAPORE DOLLAR  Total
Long 4,235,932.000 Local 0.00 22.36 24.22 4,498,217.78

Base 0.00 16.66 18.05 3,339,367.28
TRADES: 72

CANCELS: 0

SWEDISH KRONA

EQUITY
794,949.000 Local

98TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
77,155,675.05

9,008,260.77
0.00

SWEDISH KRONA  Total
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 794,949.000 Local 0.00 0.00 0.00 77,155,675.05
Base 0.00 0.00 0.00 9,008,260.77

TRADES: 98
CANCELS: 0

SWISS FRANC

EQUITY
220,290.000 Local

73TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,650,200.37
7,807,822.09

0.00

SWISS FRANC  Total
Long 220,290.000 Local 0.00 0.00 0.00 7,650,200.37

Base 0.00 0.00 0.00 7,807,822.09
TRADES: 73

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
1,265,833.940 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,265,833.94
1,265,833.94

0.00

EQUITY
28,700.000 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
843,204.00
843,204.00

0.00

US DOLLAR  Total
Long 1,294,533.940 Local 0.00 0.00 0.00 2,109,037.94

Base 0.00 0.00 0.00 2,109,037.94
TRADES: 18

CANCELS: 0
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

PURCHASE Total

Long 61,763,709.940 Base 0.00 161.45 1,675.46 176,369,375.42
TRADES: 2,355

CANCELS: 8
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FUTURE BUY TO OPEN
3.000 Local

3TRADES:

Base

0CANCELS:

12.00
9.08

397,194.91
300,681.29

75.000

AUSTRALIAN DOLLAR  Total
3.000 Local 75.000 12.00 397,194.91

Base 9.08 300,681.29

TRADES: 3
CANCELS: 0

EURO CURRENCY

GERMANY

FUTURE BUY TO OPEN
13.000 Local

5TRADES:

Base

0CANCELS:

26.00
29.16

390,280.00
437,706.90

130.000

GERMANY Total

13.000

5TRADES:
0CANCELS:

Base 437,706.90

390,280.00

29.16

26.00130.000Local

EURO CURRENCY  Total
13.000 Local 130.000 26.00 390,280.00

Base 29.16 437,706.90

TRADES: 5
CANCELS: 0

JAPANESE YEN
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Purchase Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

FUTURE BUY TO OPEN
3.000 Local

2TRADES:

Base

0CANCELS:

2,850.00
28.09

39,930,000.00
393,434.63

30,000.000

JAPANESE YEN  Total
3.000 Local 30,000.000 2,850.00 39,930,000.00

Base 28.09 393,434.63

TRADES: 2
CANCELS: 0

POUND STERLING

FUTURE BUY TO OPEN
3.000 Local

3TRADES:

Base

0CANCELS:

4.47
5.90

202,539.78
267,094.27

30.000

POUND STERLING  Total
3.000 Local 30.000 4.47 202,539.78

Base 5.90 267,094.27

TRADES: 3
CANCELS: 0

FUTURE PURCHASE Total
22.000 Base 30,235.000 72.23 1,398,917.09

TRADES: 13
CANCELS: 0
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
14,486.000 Local

3TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

AUSTRALIAN DOLLAR  Total
Long 14,486.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 3

CANCELS: 1

DANISH KRONE

EQUITY
763.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
109,363.08

16,380.06
0.00

DANISH KRONE  Total
Long 763.000 Local 0.00 0.00 0.00 109,363.08

Base 0.00 0.00 0.00 16,380.06
TRADES: 1

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
2,099.000 Local

1TRADES:

0.00Base

0CANCELS:

16.89
15.03 0.00

0.00
50,073.41
56,277.50

0.00

AUSTRIA Total

Page 3920 Books Closed Prepared by State Street



Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

2,099.000

1TRADES:
0CANCELS:

Base 56,277.50

50,073.41

0.00

0.00

16.890.00

0.00Local 15.03

BELGIUM

EQUITY
3,341.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

BELGIUM Total

3,341.000

2TRADES:
0CANCELS:

Base 0.00

0.00

0.00

0.00

0.000.00

0.00Local 0.00

FINLAND

EQUITY
7,881.000 Local

1TRADES:

0.00Base

0CANCELS:

1.26
1.12 0.00

0.00
3,747.08
4,201.04

0.00

FINLAND Total

7,881.000

1TRADES:
0CANCELS:

Base 4,201.04

3,747.08

0.00

0.00

1.260.00

0.00Local 1.12

FRANCE
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
434.000 Local

1TRADES:

0.00Base

0CANCELS:

9.02
8.02 0.00

0.00
26,730.68
30,057.30

0.00

FRANCE Total

434.000

1TRADES:
0CANCELS:

Base 30,057.30

26,730.68

0.00

0.00

9.020.00

0.00Local 8.02

GERMANY

EQUITY
11,540.000 Local

4TRADES:

0.00Base

0CANCELS:

61.05
54.54 0.00

0.00
181,754.74
203,456.74

0.00

GERMANY Total

11,540.000

4TRADES:
0CANCELS:

Base 203,456.74

181,754.74

0.00

0.00

61.050.00

0.00Local 54.54

ITALY

EQUITY
1,769.000 Local

3TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
42,803.45
47,424.07

0.00

ITALY Total
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

1,769.000

3TRADES:
1CANCELS:

Base 47,424.07

42,803.45

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
2,640.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
29,469.26
32,847.90

0.00

SPAIN Total

2,640.000

1TRADES:
0CANCELS:

Base 32,847.90

29,469.26

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 29,704.000 Local 0.00 78.71 0.00 334,578.62

Base 0.00 88.22 0.00 374,264.55
TRADES: 13

CANCELS: 1

HONG KONG DOLLAR

EQUITY
854,000.000 Local

6TRADES:

0.00Base

1CANCELS:

1.43
11.06 320.88

41.37
438,311.06

56,511.75
0.00

HONG KONG DOLLAR  Total
Long 854,000.000 Local 0.00 11.06 320.88 438,311.06

Base 0.00 1.43 41.37 56,511.75
TRADES: 6

CANCELS: 1
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

JAPANESE YEN

EQUITY
948,057.000 Local

57TRADES:

0.00Base

3CANCELS:

130.17
13,102.00 0.00

0.00
322,891,960.00

3,183,798.79
0.00

JAPANESE YEN  Total
Long 948,057.000 Local 0.00 13,102.00 0.00 322,891,960.00

Base 0.00 130.17 0.00 3,183,798.79
TRADES: 57

CANCELS: 3

NEW ZEALAND DOLLAR

EQUITY
16,423.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
89,176.89
64,751.34

0.00

NEW ZEALAND DOLLAR  Total
Long 16,423.000 Local 0.00 0.00 0.00 89,176.89

Base 0.00 0.00 0.00 64,751.34
TRADES: 1

CANCELS: 0

NORWEGIAN KRONE

EQUITY
3,505.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
97,439.00
11,464.09

0.00

NORWEGIAN KRONE  Total
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 3,505.000 Local 0.00 0.00 0.00 97,439.00
Base 0.00 0.00 0.00 11,464.09

TRADES: 1
CANCELS: 0

POUND STERLING

EQUITY
416,086.000 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 1.00

1.31
504,633.51
661,174.78

0.00

POUND STERLING  Total
Long 416,086.000 Local 0.00 0.00 1.00 504,633.51

Base 0.00 0.00 1.31 661,174.78
TRADES: 5

CANCELS: 0

SINGAPORE DOLLAR

EQUITY
5,400.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

SINGAPORE DOLLAR  Total
Long 5,400.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

SWEDISH KRONA
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
1,924.000 Local

2TRADES:

0.00Base

0CANCELS:

0.34
2.92 0.00

0.00
175,459.98

20,467.21
0.00

SWEDISH KRONA  Total
Long 1,924.000 Local 0.00 2.92 0.00 175,459.98

Base 0.00 0.34 0.00 20,467.21
TRADES: 2

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
1,258,000.000 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,258,000.00
1,258,000.00

0.00

US DOLLAR  Total
Long 1,258,000.000 Local 0.00 0.00 0.00 1,258,000.00

Base 0.00 0.00 0.00 1,258,000.00
TRADES: 6

CANCELS: 0

SALES Total

Long 3,548,348.000 Base 0.00 220.16 42.68 5,646,812.57
TRADES: 96

CANCELS: 6
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FUTURE SELL TO CLOSE
2.000 Local

2TRADES:

Base

0CANCELS:

8.00
6.00

259,404.87
194,684.87

50.000

AUSTRALIAN DOLLAR  Total
2.000 Local 50.000 8.00 259,404.87

Base 6.00 194,684.87

TRADES: 2
CANCELS: 0

EURO CURRENCY

GERMANY

FUTURE SELL TO CLOSE
4.000 Local

1TRADES:

Base

0CANCELS:

8.00
8.98

119,600.00
134,310.79

40.000

GERMANY Total

4.000

1TRADES:
0CANCELS:

Base 134,310.79

119,600.00

8.98

8.0040.000Local

EURO CURRENCY  Total
4.000 Local 40.000 8.00 119,600.00

Base 8.98 134,310.79

TRADES: 1
CANCELS: 0

JAPANESE YEN
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Sales Report by Report Date NORTHERN TRUST EAFE SMCAP
NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJLFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

FUTURE SELL TO CLOSE
1.000 Local

1TRADES:

Base

0CANCELS:

950.00
9.28

13,105,000.00
128,047.29

10,000.000

JAPANESE YEN  Total
1.000 Local 10,000.000 950.00 13,105,000.00

Base 9.28 128,047.29

TRADES: 1
CANCELS: 0

POUND STERLING

FUTURE SELL TO CLOSE
1.000 Local

1TRADES:

Base

0CANCELS:

1.49
1.98

66,800.00
88,927.47

10.000

POUND STERLING  Total
1.000 Local 10.000 1.49 66,800.00

Base 1.98 88,927.47

TRADES: 1
CANCELS: 0

FUTURE SALES Total
8.000 Base 10,100.000 26.24 545,970.42

TRADES: 5
CANCELS: 0
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Purchase and Sales by Report Date DOMESTIC EQUITY TRANSITION
DOMESTIC EQUITY TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date DOMESTIC FIXED TRANSITION
DOMESTIC FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJNFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date GLOBAL EQUITY TRANSITION
GLOBAL EQUITY TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJOFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
405.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

AUSTRALIAN DOLLAR  Total
Long 405.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
740.000 Local

3TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
112,848.56
125,532.77

0.00

FRANCE Total

740.000

3TRADES:
1CANCELS:

Base 125,532.77

112,848.56

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 740.000 Local 0.00 0.00 0.00 112,848.56

Base 0.00 0.00 0.00 125,532.77
TRADES: 3

CANCELS: 1

US DOLLAR
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Purchase Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
152,038,737.240 Local

21TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
152,038,737.24
152,038,737.24

0.00

EQUITY
424.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
55,816.34
55,816.34

0.00

FIXED INCOME
147,705,669.580 Local

422TRADES:

886,167.66Base

10CANCELS:

30,157.88
30,157.88 0.00

0.00650,000.000
157,151,736.11
157,151,736.11

886,167.66

US DOLLAR  Total
Long 299,744,830.820 Local 886,167.66 30,157.88 0.00 309,246,289.69

650,000.000 Base 886,167.66 30,157.88 0.00 309,246,289.69
TRADES: 445

CANCELS: 10

PURCHASE Total

Long 299,745,975.820 Base 886,167.66 30,157.88 0.00 309,371,822.46
650,000.000 TRADES: 449

CANCELS: 11
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Purchase Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FUTURE BUY TO CLOSE
215.000 Local

7TRADES:

Base

0CANCELS:

752.50
563.80

27,139,055.38
19,947,208.89

5,375.000

AUSTRALIAN DOLLAR  Total
215.000 Local 5,375.000 752.50 27,139,055.38

Base 563.80 19,947,208.89

TRADES: 7
CANCELS: 0

CANADIAN DOLLAR

FUTURE BUY TO CLOSE
6.000 Local

1TRADES:

Base

0CANCELS:

24.00
18.45

961,345.50
734,384.10

1,200.000

CANADIAN DOLLAR  Total
6.000 Local 1,200.000 24.00 961,345.50

Base 18.45 734,384.10

TRADES: 1
CANCELS: 0

EURO CURRENCY

FRANCE

FUTURE BUY TO CLOSE
64.000 Local

5TRADES:

Base

0CANCELS:

160.00
178.17

2,614,788.28
2,889,862.75

640.000

FRANCE Total
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Purchase Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

64.000

5TRADES:
0CANCELS:

Base 2,889,862.75

2,614,788.28

178.17

160.00640.000Local

GERMANY

FUTURE BUY TO CLOSE
181.000 Local

9TRADES:

Base

0CANCELS:

366.50
408.11

6,837,132.08
7,556,395.09

1,945.000

GERMANY Total

181.000

9TRADES:
0CANCELS:

Base 7,556,395.09

6,837,132.08

408.11

366.501,945.000Local

EURO CURRENCY  Total
245.000 Local 2,585.000 526.50 9,451,920.36

Base 586.28 10,446,257.84

TRADES: 14
CANCELS: 0

HONG KONG DOLLAR

FUTURE BUY TO CLOSE
158.000 Local

6TRADES:

Base

0CANCELS:

5,530.00
712.76

158,867,645.94
20,474,613.65

7,900.000
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Purchase Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

HONG KONG DOLLAR  Total
158.000 Local 7,900.000 5,530.00 158,867,645.94

Base 712.76 20,474,613.65

TRADES: 6
CANCELS: 0

JAPANESE YEN

FUTURE BUY TO CLOSE
442.000 Local

12TRADES:

Base

5CANCELS:

530,400.00
5,252.56

5,412,887,787.00
52,705,820.71

4,420,000.000

JAPANESE YEN  Total
442.000 Local 4,420,000.000 530,400.00 5,412,887,787.00

Base 5,252.56 52,705,820.71

TRADES: 12
CANCELS: 5

POUND STERLING

FUTURE BUY TO CLOSE
72.000 Local

7TRADES:

Base

1CANCELS:

144.00
190.63

4,372,562.06
5,810,914.48

720.000

POUND STERLING  Total
72.000 Local 720.000 144.00 4,372,562.06

Base 190.63 5,810,914.48

TRADES: 7
CANCELS: 1

SWEDISH KRONA
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Purchase Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

FUTURE BUY TO CLOSE
168.000 Local

7TRADES:

Base

0CANCELS:

2,520.00
298.33

21,503,506.08
2,517,621.19

16,800.000

SWEDISH KRONA  Total
168.000 Local 16,800.000 2,520.00 21,503,506.08

Base 298.33 2,517,621.19

TRADES: 7
CANCELS: 0

US DOLLAR

FUTURE BUY TO CLOSE
235.000 Local

5TRADES:

Base

0CANCELS:

470.00
470.00

25,901,282.69
25,901,282.69

23,500.000

US DOLLAR  Total
235.000 Local 23,500.000 470.00 25,901,282.69

Base 470.00 25,901,282.69

TRADES: 5
CANCELS: 0

FUTURE PURCHASE Total
1,541.000 Base 4,478,080.000 8,092.81 138,538,103.55

TRADES: 59
CANCELS: 6
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Sales Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
987,008.000 Local

4TRADES:

0.00Base

0CANCELS:

225.32
301.16 0.00

0.00
602,266.39
450,623.86

0.00

AUSTRALIAN DOLLAR  Total
Long 987,008.000 Local 0.00 301.16 0.00 602,266.39

Base 0.00 225.32 0.00 450,623.86
TRADES: 4

CANCELS: 0

BRAZILIAN REAL

EQUITY
363,710.000 Local

45TRADES:

0.00Base

0CANCELS:

970.29
3,145.33 2,043.77

630.43
6,285,462.42
1,938,940.18

0.00

BRAZILIAN REAL  Total
Long 363,710.000 Local 0.00 3,145.33 2,043.77 6,285,462.42

Base 0.00 970.29 630.43 1,938,940.18
TRADES: 45

CANCELS: 0

CANADIAN DOLLAR

EQUITY
32,100.000 Local

2TRADES:

0.00Base

0CANCELS:

247.05
321.00 0.00

0.00
417,305.73
321,164.61

0.00

CANADIAN DOLLAR  Total
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Sales Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 32,100.000 Local 0.00 321.00 0.00 417,305.73
Base 0.00 247.05 0.00 321,164.61

TRADES: 2
CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
14,917.000 Local

9TRADES:

0.00Base

0CANCELS:

140.28
126.10 0.00

0.00
252,054.88
280,379.87

0.00

AUSTRIA Total

14,917.000

9TRADES:
0CANCELS:

Base 280,379.87

252,054.88

0.00

0.00

140.280.00

0.00Local 126.10

BELGIUM

EQUITY
13,141.000 Local

11TRADES:

0.00Base

0CANCELS:

623.18
559.82 0.00

0.00
1,119,068.71
1,245,747.54

0.00

BELGIUM Total

13,141.000

11TRADES:
0CANCELS:

Base 1,245,747.54

1,119,068.71

0.00

0.00

623.180.00

0.00Local 559.82

FRANCE
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Sales Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
280,371.000 Local

85TRADES:

0.00Base

0CANCELS:

5,990.91
5,390.61 0.00

0.00
10,775,804.94
11,975,774.11

0.00

FRANCE Total

280,371.000

85TRADES:
0CANCELS:

Base 11,975,774.11

10,775,804.94

0.00

0.00

5,990.910.00

0.00Local 5,390.61

GERMANY

EQUITY
25,723.000 Local

1TRADES:

0.00Base

0CANCELS:

66.86
60.06 0.00

0.00
120,063.78
133,655.03

0.00

GERMANY Total

25,723.000

1TRADES:
0CANCELS:

Base 133,655.03

120,063.78

0.00

0.00

66.860.00

0.00Local 60.06

IRELAND

EQUITY
312,382.000 Local

6TRADES:

0.00Base

0CANCELS:

241.02
217.93 0.00

0.00
435,657.91
481,796.29

0.00

IRELAND Total
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Sales Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

312,382.000

6TRADES:
0CANCELS:

Base 481,796.29

435,657.91

0.00

0.00

241.020.00

0.00Local 217.93

ITALY

EQUITY
204,710.000 Local

8TRADES:

0.00Base

0CANCELS:

93.94
84.54 0.00

0.00
169,003.43
187,802.01

0.00

ITALY Total

204,710.000

8TRADES:
0CANCELS:

Base 187,802.01

169,003.43

0.00

0.00

93.940.00

0.00Local 84.54

NETHERLANDS (THE)

EQUITY
122,598.000 Local

21TRADES:

0.00Base

0CANCELS:

1,287.99
1,157.04 0.00

0.00
2,425,758.89
2,700,265.04

0.00

NETHERLANDS (THE) Total

122,598.000

21TRADES:
0CANCELS:

Base 2,700,265.04

2,425,758.89

0.00

0.00

1,287.990.00

0.00Local 1,157.04

SPAIN
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Sales Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
4,553.000 Local

1TRADES:

0.00Base

0CANCELS:

12.09
10.86 0.00

0.00
21,706.49
24,163.67

0.00

SPAIN Total

4,553.000

1TRADES:
0CANCELS:

Base 24,163.67

21,706.49

0.00

0.00

12.090.00

0.00Local 10.86

EURO CURRENCY  Total
Long 978,395.000 Local 0.00 7,606.96 0.00 15,319,119.03

Base 0.00 8,456.27 0.00 17,029,583.56
TRADES: 142

CANCELS: 0

HONG KONG DOLLAR

EQUITY
4,794,600.000 Local

25TRADES:

0.00Base

0CANCELS:

2,605.18
20,212.11 43,544.96

5,612.58
40,360,455.55

5,202,121.87
0.00

HONG KONG DOLLAR  Total
Long 4,794,600.000 Local 0.00 20,212.11 43,544.96 40,360,455.55

Base 0.00 2,605.18 5,612.58 5,202,121.87
TRADES: 25

CANCELS: 0

HUNGARIAN FORINT
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
4,066.000 Local

2TRADES:

0.00Base

0CANCELS:

62.26
17,738.30 0.00

0.00
35,458,856.69

124,449.20
0.00

HUNGARIAN FORINT  Total
Long 4,066.000 Local 0.00 17,738.30 0.00 35,458,856.69

Base 0.00 62.26 0.00 124,449.20
TRADES: 2

CANCELS: 0

JAPANESE YEN

EQUITY
1,194,200.000 Local

68TRADES:

0.00Base

0CANCELS:

3,656.09
374,124.00 0.00

0.00
747,951,612.00

7,309,327.45
0.00

JAPANESE YEN  Total
Long 1,194,200.000 Local 0.00 374,124.00 0.00 747,951,612.00

Base 0.00 3,656.09 0.00 7,309,327.45
TRADES: 68

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
148,667.000 Local

1TRADES:

0.00Base

0CANCELS:

111.80
156.02 0.00

0.00
311,881.15
223,493.98

0.00

NEW ZEALAND DOLLAR  Total
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Sales Report by Report Date GLOBAL FIXED TRANSITION
GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 148,667.000 Local 0.00 156.02 0.00 311,881.15
Base 0.00 111.80 0.00 223,493.98

TRADES: 1
CANCELS: 0

NORWEGIAN KRONE

EQUITY
191,769.000 Local

11TRADES:

0.00Base

0CANCELS:

354.50
2,954.00 0.00

0.00
5,905,041.93

708,671.67
0.00

NORWEGIAN KRONE  Total
Long 191,769.000 Local 0.00 2,954.00 0.00 5,905,041.93

Base 0.00 354.50 0.00 708,671.67
TRADES: 11

CANCELS: 0

POUND STERLING

EQUITY
4,653.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
30,112.23
40,703.92

0.00

POUND STERLING  Total
Long 4,653.000 Local 0.00 0.00 0.00 30,112.23

Base 0.00 0.00 0.00 40,703.92
TRADES: 1

CANCELS: 0

SINGAPORE DOLLAR
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October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
4,258,800.000 Local

43TRADES:

0.00Base

1CANCELS:

947.56
1,274.12 1,019.28

758.05
2,548,796.98
1,895,544.47

0.00

SINGAPORE DOLLAR  Total
Long 4,258,800.000 Local 0.00 1,274.12 1,019.28 2,548,796.98

Base 0.00 947.56 758.05 1,895,544.47
TRADES: 43

CANCELS: 1

SWEDISH KRONA

EQUITY
182,054.000 Local

25TRADES:

0.00Base

0CANCELS:

1,290.62
10,879.92 0.00

0.00
21,748,926.04

2,579,946.35
0.00

SWEDISH KRONA  Total
Long 182,054.000 Local 0.00 10,879.92 0.00 21,748,926.04

Base 0.00 1,290.62 0.00 2,579,946.35
TRADES: 25

CANCELS: 0

SWISS FRANC

EQUITY
23,433.000 Local

3TRADES:

0.00Base

0CANCELS:

212.43
206.68 0.00

0.00
413,142.16
424,638.80

0.00

SWISS FRANC  Total
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GLOBAL FIXED TRANSITION

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 23,433.000 Local 0.00 206.68 0.00 413,142.16
Base 0.00 212.43 0.00 424,638.80

TRADES: 3
CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
316,047,512.220 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
316,047,512.22
316,047,512.22

0.00

EQUITY
64,449,206.140 Local

132TRADES:

0.00Base

3CANCELS:

14,021.23
14,021.23 475.07

475.07
81,742,377.53
81,742,377.53

0.00

FIXED INCOME
1,192,783,064.830 Local

1,138TRADES:

5,081,475.68Base

36CANCELS:

25,002.17
25,002.17 0.00

0.001,092,992,154.000
1,309,250,653.91
1,309,250,653.91

5,081,475.68

US DOLLAR  Total
Long 1,573,279,783.190 Local 5,081,475.68 39,023.40 475.07 1,707,040,543.66

1,092,992,154.000 Base 5,081,475.68 39,023.40 475.07 1,707,040,543.66
TRADES: 1,281

CANCELS: 39

SALES Total

Long 1,586,443,238.190 Base 5,081,475.68 58,162.77 7,476.13 1,745,289,753.58
1,092,992,154.000 TRADES: 1,653

CANCELS: 40
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NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJQFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
-595,378,351.610 Local

3TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
23,988.00
23,988.00

0.00

US DOLLAR  Total
Long -595,378,351.610 Local 0.00 0.00 0.00 23,988.00

Base 0.00 0.00 0.00 23,988.00
TRADES: 3

CANCELS: 2

PURCHASE Total

Long -595,378,351.610 Base 0.00 0.00 0.00 23,988.00
TRADES: 3

CANCELS: 2
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NORTHERN TRUST

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
7,558.100 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
981,260.00
981,260.00

0.00

US DOLLAR  Total
Long 7,558.100 Local 0.00 0.00 0.00 981,260.00

Base 0.00 0.00 0.00 981,260.00
TRADES: 2

CANCELS: 0

SALES Total

Long 7,558.100 Base 0.00 0.00 0.00 981,260.00
TRADES: 2

CANCELS: 0
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
7,944,873.000 Local

100TRADES:

0.00Base

0CANCELS:

262.03
345.85 0.00

0.00
95,823,747.03
72,966,643.00

0.00

AUSTRALIAN DOLLAR  Total
Long 7,944,873.000 Local 0.00 345.85 0.00 95,823,747.03

Base 0.00 262.03 0.00 72,966,643.00
TRADES: 100

CANCELS: 0

DANISH KRONE

EQUITY
400,831.000 Local

18TRADES:

0.00Base

0CANCELS:

83.29
555.80 0.00

0.00
123,517,501.96

18,404,645.46
0.00

DANISH KRONE  Total
Long 400,831.000 Local 0.00 555.80 0.00 123,517,501.96

Base 0.00 83.29 0.00 18,404,645.46
TRADES: 18

CANCELS: 0

EURO CURRENCY

AUSTRIA

EQUITY
60,196.000 Local

6TRADES:

0.00Base

0CANCELS:

15.05
13.50 0.00

0.00
1,509,415.53
1,672,658.07

0.00

AUSTRIA Total
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

60,196.000

6TRADES:
0CANCELS:

Base 1,672,658.07

1,509,415.53

0.00

0.00

15.050.00

0.00Local 13.50

BELGIUM

EQUITY
152,998.000 Local

13TRADES:

0.00Base

0CANCELS:

24.49
21.94 0.00

0.00
11,629,234.36
12,885,074.28

0.00

BELGIUM Total

152,998.000

13TRADES:
0CANCELS:

Base 12,885,074.28

11,629,234.36

0.00

0.00

24.490.00

0.00Local 21.94

FINLAND

EQUITY
714,858.000 Local

16TRADES:

0.00Base

0CANCELS:

21.98
19.67 0.00

0.00
8,581,119.61
9,507,946.46

0.00

FINLAND Total

714,858.000

16TRADES:
0CANCELS:

Base 9,507,946.46

8,581,119.61

0.00

0.00

21.980.00

0.00Local 19.67

FRANCE
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
2,244,475.000 Local

109TRADES:

0.00Base

0CANCELS:

240.03
214.95 1,192.37

1,331.22
82,530,997.94
91,448,440.07

0.00

FRANCE Total

2,244,475.000

109TRADES:
0CANCELS:

Base 91,448,440.07

82,530,997.94

1,331.22

1,192.37

240.030.00

0.00Local 214.95

GERMANY

EQUITY
1,836,242.600 Local

88TRADES:

0.00Base

1CANCELS:

236.93
212.26 0.00

0.00
79,785,242.24
88,402,729.03

0.00

GERMANY Total

1,836,242.600

88TRADES:
1CANCELS:

Base 88,402,729.03

79,785,242.24

0.00

0.00

236.930.00

0.00Local 212.26

IRELAND

EQUITY
2,285,802.000 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,842,830.98
4,257,663.66

0.00

IRELAND Total
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

2,285,802.000

4TRADES:
0CANCELS:

Base 4,257,663.66

3,842,830.98

0.00

0.00

0.000.00

0.00Local 0.00

ITALY

EQUITY
5,084,051.000 Local

29TRADES:

0.00Base

0CANCELS:

46.40
41.58 112.58

125.66
16,970,828.65
18,803,744.67

0.00

ITALY Total

5,084,051.000

29TRADES:
0CANCELS:

Base 18,803,744.67

16,970,828.65

125.66

112.58

46.400.00

0.00Local 41.58

NETHERLANDS (THE)

EQUITY
1,535,097.000 Local

42TRADES:

0.00Base

2CANCELS:

83.47
74.75 39.67

44.30
29,418,057.44
32,595,870.55

0.00

NETHERLANDS (THE) Total

1,535,097.000

42TRADES:
2CANCELS:

Base 32,595,870.55

29,418,057.44

44.30

39.67

83.470.00

0.00Local 74.75

PORTUGAL
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
242,443.000 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,336,396.93
1,480,660.66

0.00

PORTUGAL Total

242,443.000

3TRADES:
0CANCELS:

Base 1,480,660.66

1,336,396.93

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
4,538,799.000 Local

32TRADES:

0.00Base

0CANCELS:

99.85
89.34 0.00

0.00
26,173,545.57
29,001,152.96

0.00

SPAIN Total

4,538,799.000

32TRADES:
0CANCELS:

Base 29,001,152.96

26,173,545.57

0.00

0.00

99.850.00

0.00Local 89.34

EURO CURRENCY  Total
Long 18,694,961.600 Local 0.00 687.99 1,344.62 261,777,669.25

Base 0.00 768.20 1,501.18 290,055,940.41
TRADES: 342

CANCELS: 3

HONG KONG DOLLAR
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
7,775,856.000 Local

53TRADES:

0.00Base

0CANCELS:

74.17
575.25 1,335.10

172.13
244,401,825.95

31,514,528.07
0.00

HONG KONG DOLLAR  Total
Long 7,775,856.000 Local 0.00 575.25 1,335.10 244,401,825.95

Base 0.00 74.17 172.13 31,514,528.07
TRADES: 53

CANCELS: 0

JAPANESE YEN

EQUITY
17,079,679.000 Local

404TRADES:

0.00Base

0CANCELS:

695.75
71,167.00 0.00

0.00
23,530,327,135.00

231,259,214.74
0.00

JAPANESE YEN  Total
Long 17,079,679.000 Local 0.00 71,167.00 0.00 23,530,327,135.00

Base 0.00 695.75 0.00 231,259,214.74
TRADES: 404

CANCELS: 0

NEW ISRAELI SHEQEL

EQUITY
500,820.000 Local

9TRADES:

0.00Base

0CANCELS:

11.79
44.61 0.00

0.00
22,720,384.88

5,915,068.11
0.00

NEW ISRAELI SHEQEL  Total
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SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 500,820.000 Local 0.00 44.61 0.00 22,720,384.88
Base 0.00 11.79 0.00 5,915,068.11

TRADES: 9
CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
524,036.000 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,688,574.66
1,919,104.10

0.00

NEW ZEALAND DOLLAR  Total
Long 524,036.000 Local 0.00 0.00 0.00 2,688,574.66

Base 0.00 0.00 0.00 1,919,104.10
TRADES: 7

CANCELS: 0

NORWEGIAN KRONE

EQUITY
475,423.000 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
50,698,001.69

5,965,241.14
0.00

NORWEGIAN KRONE  Total
Long 475,423.000 Local 0.00 0.00 0.00 50,698,001.69

Base 0.00 0.00 0.00 5,965,241.14
TRADES: 11

CANCELS: 0

POUND STERLING
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
24,524,922.000 Local

170TRADES:

0.00Base

1CANCELS:

571.89
437.01 5,494.75

7,193.24
144,557,741.31
188,900,098.52

0.00

POUND STERLING  Total
Long 24,524,922.000 Local 0.00 437.01 5,494.75 144,557,741.31

Base 0.00 571.89 7,193.24 188,900,098.52
TRADES: 170

CANCELS: 1

SINGAPORE DOLLAR

EQUITY
5,275,227.000 Local

33TRADES:

0.00Base

0CANCELS:

33.14
45.16 19.82

14.53
16,782,768.02
12,457,512.16

0.00

SINGAPORE DOLLAR  Total
Long 5,275,227.000 Local 0.00 45.16 19.82 16,782,768.02

Base 0.00 33.14 14.53 12,457,512.16
TRADES: 33

CANCELS: 0

SWEDISH KRONA

EQUITY
1,874,112.000 Local

43TRADES:

0.00Base

0CANCELS:

59.47
510.92 0.00

0.00
229,095,402.15

26,747,518.71
0.00

SWEDISH KRONA  Total
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SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 1,874,112.000 Local 0.00 510.92 0.00 229,095,402.15
Base 0.00 59.47 0.00 26,747,518.71

TRADES: 43
CANCELS: 0

SWISS FRANC

EQUITY
1,324,190.000 Local

56TRADES:

0.00Base

0CANCELS:

197.37
193.27 0.00

0.00
87,068,159.95
88,863,491.23

0.00

SWISS FRANC  Total
Long 1,324,190.000 Local 0.00 193.27 0.00 87,068,159.95

Base 0.00 197.37 0.00 88,863,491.23
TRADES: 56

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
5,300,544.210 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,300,544.21
5,300,544.21

0.00

EQUITY
613,351.000 Local

12TRADES:

0.00Base

0CANCELS:

25.00
25.00 7.79

7.79
6,502,311.43
6,502,311.43

0.00

US DOLLAR  Total
Long 5,913,895.210 Local 0.00 25.00 7.79 11,802,855.64

Base 0.00 25.00 7.79 11,802,855.64
TRADES: 16

CANCELS: 0
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Purchase Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

PURCHASE Total

Long 92,308,825.810 Base 0.00 2,782.10 8,888.87 986,771,861.29
TRADES: 1,262

CANCELS: 4
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Sales Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

FRANCE

EQUITY
27,541.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

FRANCE Total

27,541.000

1TRADES:
0CANCELS:

Base 0.00

0.00

0.00

0.00

0.000.00

0.00Local 0.00

GERMANY

EQUITY
31,451.000 Local

2TRADES:

0.00Base

0CANCELS:

52.70
46.75 0.00

0.00
1,314,200.22
1,459,339.36

0.00

GERMANY Total

31,451.000

2TRADES:
0CANCELS:

Base 1,459,339.36

1,314,200.22

0.00

0.00

52.700.00

0.00Local 46.75

EURO CURRENCY  Total
Long 58,992.000 Local 0.00 46.75 0.00 1,314,200.22

Base 0.00 52.70 0.00 1,459,339.36
TRADES: 3

CANCELS: 0

JAPANESE YEN
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SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
779,700.000 Local

8TRADES:

0.00Base

0CANCELS:

27.27
2,821.00 0.00

0.00
269,591,680.00

2,647,867.97
0.00

JAPANESE YEN  Total
Long 779,700.000 Local 0.00 2,821.00 0.00 269,591,680.00

Base 0.00 27.27 0.00 2,647,867.97
TRADES: 8

CANCELS: 0

POUND STERLING

EQUITY
118,741.000 Local

2TRADES:

0.00Base

0CANCELS:

44.64
34.00 1.00

1.31
2,028,929.87
2,698,832.33

0.00

POUND STERLING  Total
Long 118,741.000 Local 0.00 34.00 1.00 2,028,929.87

Base 0.00 44.64 1.31 2,698,832.33
TRADES: 2

CANCELS: 0

SWISS FRANC

EQUITY
3,078.000 Local

1TRADES:

0.00Base

0CANCELS:

72.89
71.65 0.00

0.00
238,774.69
242,891.70

0.00

SWISS FRANC  Total
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Sales Report by Report Date SSGA EAFE INDEX
SSGA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 3,078.000 Local 0.00 71.65 0.00 238,774.69
Base 0.00 72.89 0.00 242,891.70

TRADES: 1
CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
3,636,652.050 Local

8TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,636,652.05
3,636,652.05

0.00

US DOLLAR  Total
Long 3,636,652.050 Local 0.00 0.00 0.00 3,636,652.05

Base 0.00 0.00 0.00 3,636,652.05
TRADES: 8

CANCELS: 0

SALES Total

Long 4,597,163.050 Base 0.00 197.50 1.31 10,685,583.41
TRADES: 22

CANCELS: 0
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Purchase and Sales by Report Date SSGA LOCAL EMD INDEX
SSGA LOCAL EMD INDEX

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJSFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date SSGA MAJOR EMD INDEX
SSGA MAJOR EMD INDEX

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 3963 Prepared by State Street



Purchase and Sales by Report Date PAYDEN MAJOR EMD INDEX
PAYDEN & RYGEL INVESTMENT MANA

October 18, 2016View Date:to

Currency Summary

September 30, 2016July 1, 2016
NHJVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHDFFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0013,101,433.680

32TRADES:

0CANCELS:

0.00 13,101,433.68Base 0.00

EQUITY

0.00491,557.218

89TRADES:

0CANCELS:

3,326.10 22,518,706.50Base 0.00

PURCHASE Total
Long 13,592,990.898 Base 0.00 3,326.10 0.00 35,620,140.18

TRADES: 121

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

LSV ASSET MGMT-LARGE CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHDFFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0013,739,487.460

21TRADES:

0CANCELS:

0.00 13,739,487.46Base 0.00

EQUITY

0.00418,698.218

59TRADES:

0CANCELS:

912.44 18,488,926.85Base 210.09

SALES Total
Long 14,158,185.678 Base 0.00 912.44 210.09 32,228,414.31

TRADES: 80

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI-RHUMBLINE ADVISORS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHDGFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLC

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHDMFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,297,499.370

58TRADES:

0CANCELS:

0.00 11,297,499.37Base 0.00

EQUITY

0.00374,263.457

131TRADES:

0CANCELS:

2,989.31 22,226,665.54Base 0.00

PURCHASE Total
Long 11,671,762.827 Base 0.00 2,989.31 0.00 33,524,164.91

TRADES: 189

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISORS, LLC

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHDMFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,684,074.590

5TRADES:

0CANCELS:

0.00 11,684,074.59Base 0.00

EQUITY

0.00364,719.503

44TRADES:

0CANCELS:

643.59 15,429,526.40Base 142.80

SALES Total
Long 12,048,794.093 Base 0.00 643.59 142.80 27,113,600.99

TRADES: 49

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - IRON BRIDGE CAP MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHDUFUND:

Base Currency: USD - US DOLLAR

IRON BRIDGE MGMT LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.008.220

1TRADES:

0CANCELS:

0.00 8.22Base 0.00

PURCHASE Total
Long 8.220 Base 0.00 0.00 0.00 8.22

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - OPUS CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHDXFUND:

Base Currency: USD - US DOLLAR

ISBI - OPUS CAPITAL MGMT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0013,298.980

5TRADES:

0CANCELS:

0.00 13,298.98Base 0.00

PURCHASE Total
Long 13,298.980 Base 0.00 0.00 0.00 13,298.98

TRADES: 5

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - SEGALL BRYANT & HAMILL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHDYFUND:

Base Currency: USD - US DOLLAR

SEGALL BRYANT AND HAMILL

Shares/Par/Contracts

CASH EQUIVALENTS

0.008,404.720

3TRADES:

0CANCELS:

0.00 8,404.72Base 0.00

PURCHASE Total
Long 8,404.720 Base 0.00 0.00 0.00 8,404.72

TRADES: 3

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - SEGALL BRYANT & HAMILL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHDYFUND:

Base Currency: USD - US DOLLAR

SEGALL BRYANT AND HAMILL

Shares/Par/Contracts

CASH EQUIVALENTS

0.00155.570

1TRADES:

0CANCELS:

0.00 155.57Base 0.00

SALES Total
Long 155.570 Base 0.00 0.00 0.00 155.57

TRADES: 1

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - WLLM BLAIR AND COMPANY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHDZFUND:

Base Currency: USD - USD

WILLIAM BLAIR & COMPANY

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEBFUND:

Base Currency: USD - US DOLLAR

TEMPLETON INV COUNSEL

Shares/Par/Contracts

CASH EQUIVALENTS

0.0025,820,205.090

32TRADES:

0CANCELS:

0.00 25,820,205.09Base 0.00

EQUITY

0.007,837,345.000

38TRADES:

1CANCELS:

50,764.12 59,987,303.28Base 45,576.51

PURCHASE Total
Long 33,657,550.090 Base 0.00 50,764.12 45,576.51 85,807,508.37

TRADES: 70

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - TEMPLETON INVSNT CNSL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEBFUND:

Base Currency: USD - US DOLLAR

TEMPLETON INV COUNSEL

Shares/Par/Contracts

CASH EQUIVALENTS

0.0019,448,840.860

12TRADES:

0CANCELS:

0.00 19,448,840.86Base 0.00

EQUITY

0.0012,559,219.930

67TRADES:

3CANCELS:

47,166.20 64,559,987.36Base 3,032.17

SALES Total
Long 32,008,060.790 Base 0.00 47,166.20 3,032.17 84,008,828.22

TRADES: 79

CANCELS: 3

Page 3976 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI CLIENT MANAGED

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEFFUND:

Base Currency: USD - USD

ISBI CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - GLOBEFLEX CAPITAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEGFUND:

Base Currency: USD - US DOLLAR

GLOBEFLEX CAPITAL

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA INTL SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEHFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,878,393.840

18TRADES:

0CANCELS:

0.00 11,878,393.84Base 0.00

EQUITY

0.0013,655,795.000

195TRADES:

1CANCELS:

15,742.17 30,929,058.67Base 3,010.93

PURCHASE Total
Long 25,534,188.840 Base 0.00 15,742.17 3,010.93 42,807,452.51

TRADES: 213

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA INTL SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEHFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0015,639,827.820

13TRADES:

0CANCELS:

0.00 15,639,827.82Base 0.00

EQUITY

0.0048,263,461.000

533TRADES:

1CANCELS:

20,013.78 198,639,890.91Base 44,873.15

SALES Total
Long 63,903,288.820 Base 0.00 20,013.78 44,873.15 214,279,718.73

TRADES: 546

CANCELS: 1
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - GROSVENOR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEIFUND:

Base Currency: USD - US DOLLAR

ROCKCREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.0058,117.830

3TRADES:

0CANCELS:

0.00 58,117.83Base 0.00

PURCHASE Total
Long 58,117.830 Base 0.00 0.00 0.00 58,117.83

TRADES: 3

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - GROSVENOR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEIFUND:

Base Currency: USD - US DOLLAR

ROCKCREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.0058,102.850

1TRADES:

0CANCELS:

0.00 58,102.85Base 0.00

EQUITY

0.0058,102.840

1TRADES:

0CANCELS:

0.00 58,102.84Base 0.00

SALES Total
Long 116,205.690 Base 0.00 0.00 0.00 116,205.69

TRADES: 2

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - REAL ESTATE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEJFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

EQUITY

0.0020,830,732.170

11TRADES:

5CANCELS:

0.00 20,830,732.17Base 0.00

PURCHASE Total
Long 20,830,732.170 Base 0.00 0.00 0.00 20,830,732.17

TRADES: 11

CANCELS: 5
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - REAL ESTATE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEJFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

EQUITY

0.005,889,345.418

21TRADES:

7CANCELS:

0.00 6,453,403.26Base 0.00

SALES Total
Long 5,889,345.418 Base 0.00 0.00 0.00 6,453,403.26

TRADES: 21

CANCELS: 7
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHELFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

EQUITY

0.0013,993,335.580

32TRADES:

3CANCELS:

0.00 17,475,163.76Base 0.00

PURCHASE Total
Long 13,993,335.580 Base 0.00 0.00 0.00 17,475,163.76

TRADES: 32

CANCELS: 3
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHELFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

EQUITY

0.0016,765,890.670

48TRADES:

9CANCELS:

0.00 19,904,584.95Base 0.00

SALES Total
Long 16,765,890.670 Base 0.00 0.00 0.00 19,904,584.95

TRADES: 48

CANCELS: 9
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CASH OVERLAY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0021,269,120.090

37TRADES:

2CANCELS:

0.00 21,263,340.23Base 0.00

PURCHASE Total
Long 21,269,120.090 Base 0.00 0.00 0.00 21,263,340.23

TRADES: 37

CANCELS: 2
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CASH OVERLAY

Comm/Fee

September 30, 2016July 1, 2016
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO OPEN

46,650.000933.000

109TRADES:

0CANCELS:

100,227,689.37Base 2,099.38

46,650.000

FUTURE PURCHASE Total
933.000

TRADES: 109

CANCELS: 0

2,099.38 100,227,689.37Base

Page 3988 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CASH OVERLAY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0019,335,570.190

29TRADES:

1CANCELS:

0.00 19,334,946.86Base 0.00

SHORT TERM MATURITIES

0.000.000

1TRADES:

1CANCELS:

0.00 0.00Base 0.00

SALES Total
Long 19,335,570.190 Base 0.00 0.00 0.00 19,334,946.86

TRADES: 30

CANCELS: 2
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CASH OVERLAY

Comm/Fee

September 30, 2016July 1, 2016
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE

45,200.000904.000

81TRADES:

0CANCELS:

97,097,630.00Base 2,024.64

45,200.000

FUTURE SALES Total
904.000

TRADES: 81

CANCELS: 0

2,024.64 97,097,630.00Base
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CASH

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHENFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.00275,928,122.750

33TRADES:

0CANCELS:

0.00 275,928,122.75Base 0.00

PURCHASE Total
Long 275,928,122.750 Base 0.00 0.00 0.00 275,928,122.75

TRADES: 33

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CASH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHENFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.00305,265,325.110

21TRADES:

0CANCELS:

0.00 305,265,325.11Base 0.00

SALES Total
Long 305,265,325.110 Base 0.00 0.00 0.00 305,265,325.11

TRADES: 21

CANCELS: 0

Page 3992 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI -CB RICHARD ELLIS INV

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEPFUND:

Base Currency: USD - USD

CB RICHARD ELLIS INVESTORS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ING CLARION

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEQFUND:

Base Currency: USD - US DOLLAR

ING CLARION

Shares/Par/Contracts

EQUITY

0.001,375,000.000

2TRADES:

0CANCELS:

0.00 1,375,000.00Base 0.00

PURCHASE Total
Long 1,375,000.000 Base 0.00 0.00 0.00 1,375,000.00

TRADES: 2

CANCELS: 0

Page 3994 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ING CLARION

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEQFUND:

Base Currency: USD - US DOLLAR

ING CLARION

Shares/Par/Contracts

EQUITY

0.0060,807,608.250

5TRADES:

0CANCELS:

0.00 60,807,608.25Base 0.00

SALES Total
Long 60,807,608.250 Base 0.00 0.00 0.00 60,807,608.25

TRADES: 5

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - COMMONWEALTH REALTY ADV

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHERFUND:

Base Currency: USD - US DOLLAR

COMMONWEALTH REALTY ADVISORS

Shares/Par/Contracts

EQUITY

0.0044,090,610.150

3TRADES:

0CANCELS:

0.00 44,090,610.15Base 0.00

SALES Total
Long 44,090,610.150 Base 0.00 0.00 0.00 44,090,610.15

TRADES: 3

CANCELS: 0

Page 3996 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE ADVISERS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEUFUND:

Base Currency: USD - USD

RHUMBLINE ADVISERS

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 3997 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEXFUND:

Base Currency: USD - US DOLLAR

CHANNING CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,446,104.720

28TRADES:

0CANCELS:

0.00 4,446,104.72Base 0.00

EQUITY

0.00237,843.000

55TRADES:

0CANCELS:

7,405.30 7,147,129.30Base 0.00

PURCHASE Total
Long 4,683,947.720 Base 0.00 7,405.30 0.00 11,593,234.02

TRADES: 83

CANCELS: 0

Page 3998 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CHANNING CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEXFUND:

Base Currency: USD - US DOLLAR

CHANNING CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,011,538.540

15TRADES:

0CANCELS:

0.00 4,011,538.54Base 0.00

EQUITY

0.00297,057.000

36TRADES:

0CANCELS:

7,384.58 7,855,139.61Base 171.57

SALES Total
Long 4,308,595.540 Base 0.00 7,384.58 171.57 11,866,678.15

TRADES: 51

CANCELS: 0

Page 3999 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHEYFUND:

Base Currency: USD - US DOLLAR

DECATUR CAPITAL MGMT, INC

Shares/Par/Contracts

CASH EQUIVALENTS

0.00918,741.860

24TRADES:

0CANCELS:

0.00 918,741.86Base 0.00

EQUITY

0.00116,450.000

12TRADES:

0CANCELS:

2,329.00 3,493,189.52Base 0.00

PURCHASE Total
Long 1,035,191.860 Base 0.00 2,329.00 0.00 4,411,931.38

TRADES: 36

CANCELS: 0

Page 4000 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - DECATUR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEYFUND:

Base Currency: USD - US DOLLAR

DECATUR CAPITAL MGMT, INC

Shares/Par/Contracts

CASH EQUIVALENTS

0.00947,775.550

6TRADES:

0CANCELS:

0.00 947,775.55Base 0.00

EQUITY

0.0049,050.000

15TRADES:

0CANCELS:

981.00 3,409,823.55Base 74.43

SALES Total
Long 996,825.550 Base 0.00 981.00 74.43 4,357,599.10

TRADES: 21

CANCELS: 0

Page 4001 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ATLANTA LIFE INV ADV

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHEZFUND:

Base Currency: USD - USD

HERNDON CAPITAL MANAGEMENT LLC

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4002 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - WESTERN ASSET MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFGFUND:

Base Currency: USD - USD

WESTERN ASSET MGMT CO

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4003 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLC

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHFJFUND:

Base Currency: USD - US DOLLAR

LM CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0019,941,923.190

19TRADES:

0CANCELS:

0.00 19,941,923.19Base 0.00

FIXED INCOME

128,370.6727,597,925.680

8TRADES:

1CANCELS:

30,100,000.000

0.00 29,750,342.85Base 0.00

PURCHASE Total
Long 47,539,848.870 Base 128,370.67 0.00 0.00 49,692,266.04

30,100,000.000 TRADES: 27

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - LM CAPTIAL GROUP LLC

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFJFUND:

Base Currency: USD - US DOLLAR

LM CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0017,848,024.130

4TRADES:

0CANCELS:

0.00 17,848,024.13Base 0.00

FIXED INCOME

135,967.6817,028,000.040

5TRADES:

1CANCELS:

0.00 18,260,295.26Base 0.00

SALES Total
Long 34,876,024.170 Base 135,967.68 0.00 0.00 36,108,319.39

TRADES: 9

CANCELS: 1
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI -  COMMINGLED MBS ACCT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFLFUND:

Base Currency: USD - USD

ISBI COMMINGLED MBS ACCOUNT

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4006 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - SSGA DOMESTIC EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFMFUND:

Base Currency: USD - USD

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4007 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI-DOUBTFUL/DESP/WORTHLESS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFNFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4008 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI-RECLAIM ACCOUNT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFOFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4009 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

TRANSITION FUND 3

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFRFUND:

Base Currency: USD - USD

ISBI

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4010 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI-FORT WASHINGTON

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHFSFUND:

Base Currency: USD - US DOLLAR

FORT WASHINGTON INVESTMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0066,967,025.960

33TRADES:

0CANCELS:

0.00 66,916,568.88Base 0.00

FIXED INCOME

355,305.7059,838,000.000

69TRADES:

6CANCELS:

0.00 59,650,012.10Base 0.00

PURCHASE Total
Long 126,805,025.960 Base 355,305.70 0.00 0.00 126,566,580.98

TRADES: 102

CANCELS: 6
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI-FORT WASHINGTON

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFSFUND:

Base Currency: USD - US DOLLAR

FORT WASHINGTON INVESTMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0052,770,249.270

31TRADES:

0CANCELS:

0.00 52,721,417.33Base 0.00

FIXED INCOME

941,779.4255,357,900.000

70TRADES:

5CANCELS:

0.00 54,296,267.46Base 0.00

SHORT TERM MATURITIES

1,028.617,000,000.000

1TRADES:

0CANCELS:

0.00 6,998,971.39Base 0.00

SALES Total
Long 115,128,149.270 Base 942,808.03 0.00 0.00 114,016,656.18

TRADES: 102

CANCELS: 5
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - MESIROW FINANCIAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHFUFUND:

Base Currency: USD - US DOLLAR

MESIROW FINAN.

Shares/Par/Contracts

CASH EQUIVALENTS

0.0087,476,905.020

11TRADES:

0CANCELS:

0.00 87,476,905.02Base 0.00

PURCHASE Total
Long 87,476,905.020 Base 0.00 0.00 0.00 87,476,905.02

TRADES: 11

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - MESIROW FINANCIAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFUFUND:

Base Currency: USD - US DOLLAR

MESIROW FINAN.

Shares/Par/Contracts

CASH EQUIVALENTS

0.0084,013,499.050

5TRADES:

0CANCELS:

0.00 84,013,499.05Base 0.00

EQUITY

0.00105,905,628.970

10TRADES:

0CANCELS:

0.00 105,905,628.97Base 0.00

SALES Total
Long 189,919,128.020 Base 0.00 0.00 0.00 189,919,128.02

TRADES: 15

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - IVY ASSET MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFVFUND:

Base Currency: USD - USD

ISBI - IVY ASSET MGMT

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4015 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - BRANDYWINE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFXFUND:

Base Currency: USD - USD

BRANDYWINE ASSET MANAGEMENT

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4016 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

TRANSITION FUND 2

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHFYFUND:

Base Currency: USD - USD

STATE STREET GLOBAL MARKETS

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4017 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ROCKCREEK

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHFZFUND:

Base Currency: USD - US DOLLAR

ISBI - ROCKCREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.00211,078.170

2TRADES:

0CANCELS:

0.00 211,078.17Base 0.00

EQUITY

0.0024,200,000.000

4TRADES:

0CANCELS:

0.00 24,200,000.00Base 0.00

PURCHASE Total
Long 24,411,078.170 Base 0.00 0.00 0.00 24,411,078.17

TRADES: 6

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - MACQUARIE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHAFUND:

Base Currency: USD - US DOLLAR

MACQUARIE

Shares/Par/Contracts

EQUITY

0.0028,865,378.370

3TRADES:

0CANCELS:

0.00 28,865,378.37Base 0.00

SALES Total
Long 28,865,378.370 Base 0.00 0.00 0.00 28,865,378.37

TRADES: 3

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ALLINDA

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHBFUND:

Base Currency: USD - US DOLLAR

ALLINDA

Shares/Par/Contracts

EQUITY

0.00202,700.000

1TRADES:

0CANCELS:

0.00 202,700.00Base 0.00

PURCHASE Total
Long 202,700.000 Base 0.00 0.00 0.00 202,700.00

TRADES: 1

CANCELS: 0

Page 4020 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ALLINDA

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHBFUND:

Base Currency: USD - US DOLLAR

ALLINDA

Shares/Par/Contracts

EQUITY

0.00393,604.000

1TRADES:

0CANCELS:

0.00 393,604.00Base 0.00

SALES Total
Long 393,604.000 Base 0.00 0.00 0.00 393,604.00

TRADES: 1

CANCELS: 0

Page 4021 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

TRANSITION FUND 1

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHDFUND:

Base Currency: USD - USD

RHUMBLINE ADVISERS

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4022 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

LOOMIS SAYLES

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHFFUND:

Base Currency: USD - USD

LOOMIS, SAYLES & CO

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4023 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ENTRUST CAPITAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHGFUND:

Base Currency: USD - US DOLLAR

ENTRUST CAPITAL

Shares/Par/Contracts

CASH EQUIVALENTS

0.00184,322,765.640

15TRADES:

0CANCELS:

0.00 184,322,765.64Base 0.00

PURCHASE Total
Long 184,322,765.640 Base 0.00 0.00 0.00 184,322,765.64

TRADES: 15

CANCELS: 0

Page 4024 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ENTRUST CAPITAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHGFUND:

Base Currency: USD - US DOLLAR

ENTRUST CAPITAL

Shares/Par/Contracts

CASH EQUIVALENTS

0.00184,315,307.580

6TRADES:

0CANCELS:

0.00 184,315,307.58Base 0.00

EQUITY

0.00208,337,560.650

23TRADES:

1CANCELS:

0.00 208,337,560.65Base 0.00

SALES Total
Long 392,652,868.230 Base 0.00 0.00 0.00 392,652,868.23

TRADES: 29

CANCELS: 1
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MSCI EAFE INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHIFUND:

Base Currency: USD - USD

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4026 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MSCI ACWI US INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHJFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0053,403,179.690

24TRADES:

0CANCELS:

0.00 53,403,179.69Base 0.00

EQUITY

0.00114,480,797.000

6,221TRADES:

28CANCELS:

164,288.42 626,229,989.88Base 464,321.78

PURCHASE Total
Long 167,883,976.690 Base 0.00 164,288.42 464,321.78 679,633,169.57

TRADES: 6,245

CANCELS: 28

Page 4027 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MSCI ACWI US INDEX

Comm/Fee

September 30, 2016July 1, 2016
NHHJFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO OPEN

66,050.0001,321.000

5TRADES:

2CANCELS:

142,850,224.99Base 3,527.07

66,050.000

FUTURE PURCHASE Total
1,321.000

TRADES: 5

CANCELS: 2

3,527.07 142,850,224.99Base

Page 4028 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MSCI ACWI US INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHJFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0058,805,334.180

14TRADES:

0CANCELS:

0.00 58,805,334.18Base 0.00

EQUITY

0.00260,596,495.241

4,497TRADES:

41CANCELS:

218,184.66 1,598,413,097.08Base 183,104.03

SALES Total
Long 319,401,829.421 Base 0.00 218,184.66 183,104.03 1,657,218,431.26

TRADES: 4,511

CANCELS: 41
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MSCI ACWI US INDEX

Comm/Fee

September 30, 2016July 1, 2016
NHHJFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE

66,050.0001,321.000

4TRADES:

1CANCELS:

143,021,999.94Base 3,483.57

66,050.000

FUTURE SALES Total
1,321.000

TRADES: 4

CANCELS: 1

3,483.57 143,021,999.94Base

Page 4030 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHLFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP LP

Shares/Par/Contracts

CASH EQUIVALENTS

0.0047,219,166.630

66TRADES:

0CANCELS:

0.00 47,219,166.63Base 0.00

FIXED INCOME

0.0051,744,784.320

264TRADES:

137CANCELS:

0.00 51,662,778.97Base 0.00

PURCHASE Total
Long 98,963,950.950 Base 0.00 0.00 0.00 98,881,945.60

TRADES: 330

CANCELS: 137
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - CRESCENT CAPITAL GROUP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHLFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP LP

Shares/Par/Contracts

CASH EQUIVALENTS

0.0023,921,524.630

33TRADES:

0CANCELS:

0.00 23,921,524.63Base 0.00

FIXED INCOME

0.0037,588,693.710

306TRADES:

57CANCELS:

0.00 35,980,163.07Base 0.00

SHORT TERM MATURITIES

0.0024,966,582.950

36TRADES:

0CANCELS:

0.00 24,966,582.95Base 0.00

SALES Total
Long 86,476,801.290 Base 0.00 0.00 0.00 84,868,270.65

TRADES: 375

CANCELS: 57

Page 4032 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

MCDONNELL INV MGT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHMFUND:

Base Currency: USD - US DOLLAR

MCDONNELL INVESTMENT MGT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0023,188,574.440

83TRADES:

1CANCELS:

0.00 23,188,574.44Base 0.00

FIXED INCOME

0.0026,902,022.270

69TRADES:

38CANCELS:

0.00 26,809,206.12Base 0.00

PURCHASE Total
Long 50,090,596.710 Base 0.00 0.00 0.00 49,997,780.56

TRADES: 152

CANCELS: 39
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

MCDONNELL INV MGT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHMFUND:

Base Currency: USD - US DOLLAR

MCDONNELL INVESTMENT MGT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0016,585,718.460

19TRADES:

0CANCELS:

0.00 16,585,718.46Base 0.00

FIXED INCOME

0.0017,751,052.640

153TRADES:

14CANCELS:

0.00 17,597,862.32Base 0.00

SHORT TERM MATURITIES

0.0011,603,653.510

42TRADES:

0CANCELS:

0.00 11,603,653.51Base 0.00

SALES Total
Long 45,940,424.610 Base 0.00 0.00 0.00 45,787,234.29

TRADES: 214

CANCELS: 14

Page 4034 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

WESTERN PASS-THROUGH FUND

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHNFUND:

Base Currency: USD - USD

WESTERN PASS-THROUGH FUND

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - FIDUCIARY MGT ASS.

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHOFUND:

Base Currency: USD - US DOLLAR

FIDUCIARY MANAGEMENT ASSOC.

Shares/Par/Contracts

CASH EQUIVALENTS

0.0092,874.350

9TRADES:

0CANCELS:

0.00 92,874.35Base 0.00

PURCHASE Total
Long 92,874.350 Base 0.00 0.00 0.00 92,874.35

TRADES: 9

CANCELS: 0

Page 4036 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - FIDUCIARY MGT ASS.

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHOFUND:

Base Currency: USD - US DOLLAR

FIDUCIARY MANAGEMENT ASSOC.

Shares/Par/Contracts

CASH EQUIVALENTS

0.00130,909.720

3TRADES:

0CANCELS:

0.00 130,909.72Base 0.00

EQUITY

0.000.000

1TRADES:

1CANCELS:

0.00 26.24Base 0.00

SALES Total
Long 130,909.720 Base 0.00 0.00 0.00 130,935.96

TRADES: 4

CANCELS: 1

Page 4037 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - NEW VONTOBEL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHPFUND:

Base Currency: USD - US DOLLAR

VONTOBEL ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0045.580

3TRADES:

0CANCELS:

0.00 45.58Base 0.00

PURCHASE Total
Long 45.580 Base 0.00 0.00 0.00 45.58

TRADES: 3

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - NEW VONTOBEL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHPFUND:

Base Currency: USD - US DOLLAR

VONTOBEL ASSET MANAGEMENT

Shares/Par/Contracts

EQUITY

0.000.026

1TRADES:

1CANCELS:

0.00 0.00Base 0.00

SALES Total
Long 0.026 Base 0.00 0.00 0.00 0.00

TRADES: 1

CANCELS: 1

Page 4039 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - SSGA MSCI EAFE SM CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHQFUND:

Base Currency: USD - USD

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

MACQUARIE INFRASTR PRTNR II

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHRFUND:

Base Currency: USD - USD

MACQUARIE INFRASTRUCTURE PART

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4041 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ALINDA INFRASTR FD II

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHSFUND:

Base Currency: USD - US DOLLAR

ALINDA

Shares/Par/Contracts

EQUITY

0.00369,688.000

1TRADES:

0CANCELS:

0.00 369,688.00Base 0.00

PURCHASE Total
Long 369,688.000 Base 0.00 0.00 0.00 369,688.00

TRADES: 1

CANCELS: 0

Page 4042 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ALINDA INFRASTR FD II

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHSFUND:

Base Currency: USD - US DOLLAR

ALINDA

Shares/Par/Contracts

EQUITY

0.00605,267.000

1TRADES:

0CANCELS:

0.00 605,267.00Base 0.00

SALES Total
Long 605,267.000 Base 0.00 0.00 0.00 605,267.00

TRADES: 1

CANCELS: 0

Page 4043 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

MACQUARIE EURO INFR PRT III

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHUFUND:

Base Currency: USD - US DOLLAR

MACQUARIE

Shares/Par/Contracts

EQUITY

0.0019,140.800

1TRADES:

0CANCELS:

0.00 21,380.29Base 0.00

SALES Total
Long 19,140.800 Base 0.00 0.00 0.00 21,380.29

TRADES: 1

CANCELS: 0

Page 4044 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHVFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MGMT

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,993,880.290

24TRADES:

0CANCELS:

0.00 4,993,880.29Base 0.00

EQUITY

0.004,844,707.000

130TRADES:

1CANCELS:

8,541.74 23,532,365.91Base 31,574.07

PURCHASE Total
Long 9,838,587.290 Base 0.00 8,541.74 31,574.07 28,526,246.20

TRADES: 154

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

LSV ASSET MGMT-INTL SM CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHVFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MGMT

Shares/Par/Contracts

CASH EQUIVALENTS

0.006,741,339.550

19TRADES:

0CANCELS:

0.00 6,741,339.55Base 0.00

EQUITY

0.003,624,905.000

225TRADES:

0CANCELS:

6,502.20 24,049,793.15Base 21,800.47

SALES Total
Long 10,366,244.550 Base 0.00 6,502.20 21,800.47 30,791,132.70

TRADES: 244

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

CHICAGO EQUITY CORE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHWFUND:

Base Currency: USD - US DOLLAR

CHICAGO EQUITY PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.0023,382,225.150

22TRADES:

0CANCELS:

0.00 23,382,225.15Base 0.00

FIXED INCOME

161,537.7842,792,889.480

13TRADES:

0CANCELS:

20,845,000.000

0.00 44,688,688.37Base 22.74

PURCHASE Total
Long 66,175,114.630 Base 161,537.78 0.00 22.74 68,070,913.52

20,845,000.000 TRADES: 35

CANCELS: 0

Page 4047 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

CHICAGO EQUITY CORE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHWFUND:

Base Currency: USD - US DOLLAR

CHICAGO EQUITY PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.0019,013,644.800

6TRADES:

0CANCELS:

0.00 19,013,644.80Base 0.00

FIXED INCOME

91,416.5232,703,000.000

10TRADES:

0CANCELS:

0.00 33,054,840.67Base 0.00

SALES Total
Long 51,716,644.800 Base 91,416.52 0.00 0.00 52,068,485.47

TRADES: 16

CANCELS: 0

Page 4048 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

CHICAGO EQUITY WORK OUT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHXFUND:

Base Currency: USD - USD

CHICAGO EQUITY PARTNERS, LLC

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHYFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,738,071.530

58TRADES:

0CANCELS:

0.00 11,738,071.53Base 0.00

EQUITY

0.00508,216.638

207TRADES:

1CANCELS:

4,280.89 22,355,232.05Base 0.00

PURCHASE Total
Long 12,246,288.168 Base 0.00 4,280.89 0.00 34,093,303.58

TRADES: 265

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE 1000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHYFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,492,670.880

4TRADES:

0CANCELS:

0.00 11,492,670.88Base 0.00

EQUITY

0.00483,804.138

25TRADES:

2CANCELS:

1,446.72 14,414,416.12Base 56.29

SALES Total
Long 11,976,475.018 Base 0.00 1,446.72 56.29 25,907,087.00

TRADES: 29

CANCELS: 2

Page 4051 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE 2000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHHZFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0013,158.270

8TRADES:

0CANCELS:

0.00 13,158.27Base 0.00

PURCHASE Total
Long 13,158.270 Base 0.00 0.00 0.00 13,158.27

TRADES: 8

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - RHUMBLINE 2000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHHZFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,858.610

1TRADES:

0CANCELS:

0.00 1,858.61Base 0.00

SALES Total
Long 1,858.610 Base 0.00 0.00 0.00 1,858.61

TRADES: 1

CANCELS: 0

Page 4053 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOC

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIDFUND:

Base Currency: USD - US DOLLAR

GARCIA HAMILTON & ASSOCIATES

Shares/Par/Contracts

CASH EQUIVALENTS

0.0046,722,214.710

30TRADES:

0CANCELS:

0.00 46,722,214.71Base 0.00

FIXED INCOME

204,409.5468,457,536.330

13TRADES:

1CANCELS:

2,065,000.000

0.00 69,855,780.10Base 0.00

PURCHASE Total
Long 115,179,751.040 Base 204,409.54 0.00 0.00 116,577,994.81

2,065,000.000 TRADES: 43

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - GARCIA HAMILTON ASSOC

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIDFUND:

Base Currency: USD - US DOLLAR

GARCIA HAMILTON & ASSOCIATES

Shares/Par/Contracts

CASH EQUIVALENTS

0.0046,093,905.440

10TRADES:

0CANCELS:

0.00 46,093,905.44Base 0.00

FIXED INCOME

385,278.0361,219,119.290

15TRADES:

1CANCELS:

8,973,286.000

0.00 66,801,955.62Base 0.00

SALES Total
Long 107,313,024.730 Base 385,278.03 0.00 0.00 112,895,861.06

8,973,286.000 TRADES: 25

CANCELS: 1
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA SMALL CAP CORE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIHFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.003,184,041.900

46TRADES:

0CANCELS:

0.00 3,184,041.90Base 0.00

EQUITY

0.00286,929.011

597TRADES:

1CANCELS:

1,412.15 5,352,354.52Base 0.00

PURCHASE Total
Long 3,470,970.911 Base 0.00 1,412.15 0.00 8,536,396.42

TRADES: 643

CANCELS: 1

Page 4056 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA SMALL CAP CORE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIHFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.003,434,841.330

16TRADES:

0CANCELS:

0.00 3,434,841.33Base 0.00

EQUITY

0.00488,627.406

812TRADES:

4CANCELS:

2,716.48 9,853,183.16Base 126.25

SALES Total
Long 3,923,468.736 Base 0.00 2,716.48 126.25 13,288,024.49

TRADES: 828

CANCELS: 4
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - PREMIERE PARTNERS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIJFUND:

Base Currency: USD - USD

PREMIERE PARTNERS V

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA EMERGING MARKETS

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHILFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4059 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MID-CAP GROWTH

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIMFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.002,447.390

4TRADES:

0CANCELS:

0.00 2,447.39Base 0.00

PURCHASE Total
Long 2,447.390 Base 0.00 0.00 0.00 2,447.39

TRADES: 4

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MID-CAP GROWTH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIMFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.002,447.390

1TRADES:

0CANCELS:

0.00 2,447.39Base 0.00

SALES Total
Long 2,447.390 Base 0.00 0.00 0.00 2,447.39

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

WELLINGTON INTERNATIONAL FIXED

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIOFUND:

Base Currency: USD - US DOLLAR

WELLINGTON

Shares/Par/Contracts

CASH EQUIVALENTS

0.001.710

3TRADES:

0CANCELS:

0.00 1.71Base 0.00

PURCHASE Total
Long 1.710 Base 0.00 0.00 0.00 1.71

TRADES: 3

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI - ARIEL MICRO-CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIPFUND:

Base Currency: USD - USD

ARIEL INVESTMENTS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA EME SMALL COMMINGLED

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIQFUND:

Base Currency: USD - USD

SSGA

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

STANDISH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIRFUND:

Base Currency: USD - USD

STANDISH MELLON ASSET MANAGEMENT

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ARIEL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHISFUND:

Base Currency: USD - US DOLLAR

ARIEL INVESTMENTS

Shares/Par/Contracts

CASH EQUIVALENTS

0.008,795,827.730

18TRADES:

0CANCELS:

0.00 8,795,827.73Base 0.00

EQUITY

0.001,518,431.000

93TRADES:

1CANCELS:

12,918.65 24,892,445.60Base 4,107.71

PURCHASE Total
Long 10,314,258.730 Base 0.00 12,918.65 4,107.71 33,688,273.33

TRADES: 111

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ARIEL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHISFUND:

Base Currency: USD - US DOLLAR

ARIEL INVESTMENTS

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,921,053.590

20TRADES:

0CANCELS:

0.00 4,921,053.59Base 0.00

EQUITY

0.001,148,689.000

52TRADES:

2CANCELS:

8,424.58 21,982,080.96Base 399.57

SALES Total
Long 6,069,742.590 Base 0.00 8,424.58 399.57 26,903,134.55

TRADES: 72

CANCELS: 2
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

LOMBARDIA

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIUFUND:

Base Currency: USD - US DOLLAR

LOMBARDIA CAPITAL PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.007,207,787.300

24TRADES:

0CANCELS:

0.00 7,207,787.30Base 0.00

EQUITY

0.002,465,340.000

24TRADES:

0CANCELS:

4,903.93 9,828,268.16Base 15,503.56

PURCHASE Total
Long 9,673,127.300 Base 0.00 4,903.93 15,503.56 17,036,055.46

TRADES: 48

CANCELS: 0

Page 4068 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

LOMBARDIA

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIUFUND:

Base Currency: USD - US DOLLAR

LOMBARDIA CAPITAL PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.006,010,517.880

11TRADES:

0CANCELS:

0.00 6,010,517.88Base 0.00

EQUITY

0.001,588,244.000

30TRADES:

0CANCELS:

5,715.80 10,160,520.48Base 426.11

SALES Total
Long 7,598,761.880 Base 0.00 5,715.80 426.11 16,171,038.36

TRADES: 41

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

WILLIAM BLAIR EM SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIVFUND:

Base Currency: USD - US DOLLAR

WILLIAM BLAIR & CO.

Shares/Par/Contracts

EQUITY

0.0027,763.960

1TRADES:

0CANCELS:

0.00 329,280.57Base 0.00

SALES Total
Long 27,763.960 Base 0.00 0.00 0.00 329,280.57

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ASHMORE EM GLOBAL SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIWFUND:

Base Currency: USD - US DOLLAR

ASHMORE

Shares/Par/Contracts

EQUITY

0.001,184.167

1TRADES:

0CANCELS:

0.00 156,049.53Base 0.00

PURCHASE Total
Long 1,184.167 Base 0.00 0.00 0.00 156,049.53

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

CRESCENT DIRECT LENDING

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIXFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP

Shares/Par/Contracts

FIXED INCOME

0.001,857,022.070

24TRADES:

13CANCELS:

0.00 1,839,397.07Base 0.00

PURCHASE Total
Long 1,857,022.070 Base 0.00 0.00 0.00 1,839,397.07

TRADES: 24

CANCELS: 13
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

CRESCENT DIRECT LENDING

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIXFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP

Shares/Par/Contracts

FIXED INCOME

0.00433,687.610

56TRADES:

11CANCELS:

0.00 433,687.61Base 0.00

SALES Total
Long 433,687.610 Base 0.00 0.00 0.00 433,687.61

TRADES: 56

CANCELS: 11

Page 4073 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

APPOMATTOX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIYFUND:

Base Currency: USD - US DOLLAR

APPOMATTOX

Shares/Par/Contracts

CASH EQUIVALENTS

0.007,021,418.180

9TRADES:

0CANCELS:

0.00 7,021,418.18Base 0.00

EQUITY

0.00981,466.000

1TRADES:

0CANCELS:

0.00 981,466.00Base 0.00

PURCHASE Total
Long 8,002,884.180 Base 0.00 0.00 0.00 8,002,884.18

TRADES: 10

CANCELS: 0

Page 4074 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

APPOMATTOX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIYFUND:

Base Currency: USD - US DOLLAR

APPOMATTOX

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,940,409.550

1TRADES:

0CANCELS:

0.00 4,940,409.55Base 0.00

EQUITY

0.008,253,348.990

11TRADES:

3CANCELS:

0.00 7,834,056.39Base 0.00

SALES Total
Long 13,193,758.540 Base 0.00 0.00 0.00 12,774,465.94

TRADES: 12

CANCELS: 3

Page 4075 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ROCK CREEK

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHIZFUND:

Base Currency: USD - US DOLLAR

ROCK CREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.0015,321.580

2TRADES:

0CANCELS:

0.00 15,321.58Base 0.00

PURCHASE Total
Long 15,321.580 Base 0.00 0.00 0.00 15,321.58

TRADES: 2

CANCELS: 0

Page 4076 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ROCK CREEK

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHIZFUND:

Base Currency: USD - US DOLLAR

ROCK CREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.0024,307,733.720

6TRADES:

0CANCELS:

0.00 24,307,733.72Base 0.00

SALES Total
Long 24,307,733.720 Base 0.00 0.00 0.00 24,307,733.72

TRADES: 6

CANCELS: 0

Page 4077 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI DB COLLATERAL ACCT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJAFUND:

Base Currency: USD - US DOLLAR

DEUTSCHE BANK

Shares/Par/Contracts

CASH EQUIVALENTS

0.00188,340,734.000

64TRADES:

0CANCELS:

0.00 188,340,734.00Base 0.00

PURCHASE Total
Long 188,340,734.000 Base 0.00 0.00 0.00 188,340,734.00

TRADES: 64

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI DB COLLATERAL ACCT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJAFUND:

Base Currency: USD - US DOLLAR

DEUTSCHE BANK

Shares/Par/Contracts

FIXED INCOME

0.006,226,791.910

5TRADES:

2CANCELS:

23,283,000.000

0.00 6,226,791.82Base 0.00

SHORT TERM MATURITIES

2,711.89190,518,722.000

64TRADES:

0CANCELS:

0.00 190,518,722.00Base 0.00

SALES Total
Long 196,745,513.910 Base 2,711.89 0.00 0.00 196,745,513.82

23,283,000.000 TRADES: 69

CANCELS: 2
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

IFM GLOBAL INFRASTRUCTURE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJBFUND:

Base Currency: USD - USD

IFM GLOBAL INFRASTRUCTURE

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4080 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJDFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.002,358,087.400

52TRADES:

0CANCELS:

0.00 2,358,087.40Base 0.00

EQUITY

0.00207,033.130

224TRADES:

1CANCELS:

625.65 8,036,153.95Base 0.00

PURCHASE Total
Long 2,565,120.530 Base 0.00 625.65 0.00 10,394,241.35

TRADES: 276

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA RUSSELL MIDCAP CORE INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJDFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,917,245.430

9TRADES:

0CANCELS:

0.00 1,917,245.43Base 0.00

EQUITY

0.00177,396.296

64TRADES:

2CANCELS:

266.73 7,010,074.97Base 39.51

SALES Total
Long 2,094,641.726 Base 0.00 266.73 39.51 8,927,320.40

TRADES: 73

CANCELS: 2

Page 4082 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA RUSSELL 1000 GROWTH

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJEFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.008,816,318.260

59TRADES:

0CANCELS:

0.00 8,816,318.26Base 0.00

EQUITY

0.00215,643.757

144TRADES:

2CANCELS:

638.50 13,182,389.33Base 0.00

PURCHASE Total
Long 9,031,962.017 Base 0.00 638.50 0.00 21,998,707.59

TRADES: 203

CANCELS: 2
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA RUSSELL 1000 GROWTH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJEFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,815,094.110

4TRADES:

0CANCELS:

0.00 5,815,094.11Base 0.00

EQUITY

0.00149,594.039

22TRADES:

2CANCELS:

105.28 7,994,974.06Base 29.72

SALES Total
Long 5,964,688.149 Base 0.00 105.28 29.72 13,810,068.17

TRADES: 26

CANCELS: 2
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA TIPS INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJFFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.002,837,679.350

2TRADES:

0CANCELS:

0.00 2,837,679.35Base 0.00

FIXED INCOME

938,736.30734,688,517.760

77TRADES:

0CANCELS:

685,739,000.000

0.00 794,844,256.87Base 0.00

PURCHASE Total
Long 737,526,197.110 Base 938,736.30 0.00 0.00 797,681,936.22

685,739,000.000 TRADES: 79

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA TIPS INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJFFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.002,648,993.880

3TRADES:

0CANCELS:

0.00 2,648,993.88Base 0.00

FIXED INCOME

62,459.7242,507,396.330

87TRADES:

2CANCELS:

54,568,000.000

0.00 45,509,466.89Base 0.00

SALES Total
Long 45,156,390.210 Base 62,459.72 0.00 0.00 48,158,460.77

54,568,000.000 TRADES: 90

CANCELS: 2
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJGFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.00160,038,290.750

21TRADES:

0CANCELS:

0.00 160,038,290.75Base 0.00

FIXED INCOME

1,762,715.80486,747,597.410

1,587TRADES:

75CANCELS:

443,641,739.000

0.00 515,153,447.59Base 0.00

PURCHASE Total
Long 646,785,888.160 Base 1,762,715.80 0.00 0.00 675,191,738.34

443,641,739.000 TRADES: 1,608

CANCELS: 75
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA BARCLAYS AGGREGATE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJGFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.00127,439,409.030

32TRADES:

0CANCELS:

0.00 127,439,409.03Base 0.00

FIXED INCOME

302,141.36186,300,000.000

195TRADES:

4CANCELS:

170,275,000.000

0.00 196,947,304.45Base 0.00

SALES Total
Long 313,739,409.030 Base 302,141.36 0.00 0.00 324,386,713.48

170,275,000.000 TRADES: 227

CANCELS: 4
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

ISBI SHELL ACCOUNTS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJHFUND:

Base Currency: USD - USD

ISBI SHELL ACCOUNTS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA INTER/LT TREASURY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJIFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.0039,866,560.030

12TRADES:

0CANCELS:

0.00 39,866,560.03Base 0.00

FIXED INCOME

5,631,381.18818,500,000.000

516TRADES:

2CANCELS:

0.00 910,309,423.94Base 0.00

PURCHASE Total
Long 858,366,560.030 Base 5,631,381.18 0.00 0.00 950,175,983.97

TRADES: 528

CANCELS: 2
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA INTER/LT TREASURY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJIFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.0034,104,785.470

15TRADES:

0CANCELS:

0.00 34,104,785.47Base 0.00

FIXED INCOME

115,822.2734,800,000.000

20TRADES:

0CANCELS:

0.00 35,997,835.94Base 0.00

SALES Total
Long 68,904,785.470 Base 115,822.27 0.00 0.00 70,102,621.41

TRADES: 35

CANCELS: 0

Page 4091 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJLFUND:

Base Currency: USD - US DOLLAR

NORTHERN TRUST

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,265,833.940

7TRADES:

0CANCELS:

0.00 1,265,833.94Base 0.00

EQUITY

0.0060,497,876.000

2,348TRADES:

8CANCELS:

161.45 175,103,541.48Base 1,675.46

PURCHASE Total
Long 61,763,709.940 Base 0.00 161.45 1,675.46 176,369,375.42

TRADES: 2,355

CANCELS: 8
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAP

Comm/Fee

September 30, 2016July 1, 2016
NHJLFUND:

Base Currency: USD - US DOLLAR

NORTHERN TRUST

Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO OPEN

30,235.00022.000

13TRADES:

0CANCELS:

1,398,917.09Base 72.23

30,235.000

FUTURE PURCHASE Total
22.000

TRADES: 13

CANCELS: 0

72.23 1,398,917.09Base
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJLFUND:

Base Currency: USD - US DOLLAR

NORTHERN TRUST

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,258,000.000

6TRADES:

0CANCELS:

0.00 1,258,000.00Base 0.00

EQUITY

0.002,290,348.000

90TRADES:

6CANCELS:

220.16 4,388,812.57Base 42.68

SALES Total
Long 3,548,348.000 Base 0.00 220.16 42.68 5,646,812.57

TRADES: 96

CANCELS: 6
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

NORTHERN TRUST EAFE SMCAP

Comm/Fee

September 30, 2016July 1, 2016
NHJLFUND:

Base Currency: USD - US DOLLAR

NORTHERN TRUST

Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE

10,100.0008.000

5TRADES:

0CANCELS:

545,970.42Base 26.24

10,100.000

FUTURE SALES Total
8.000

TRADES: 5

CANCELS: 0

26.24 545,970.42Base
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

DOMESTIC EQUITY TRANSITION

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJMFUND:

Base Currency: USD - USD

DOMESTIC EQUITY TRANSITION

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4096 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

DOMESTIC FIXED TRANSITION

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJNFUND:

Base Currency: USD - USD

DOMESTIC FIXED TRANSITION

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 4097 Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

GLOBAL EQUITY TRANSITION

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJOFUND:

Base Currency: USD - USD

GLOBAL EQUITY TRANSITION

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

GLOBAL FIXED TRANSITION

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJPFUND:

Base Currency: USD - US DOLLAR

GLOBAL FIXED TRANSITION

Shares/Par/Contracts

CASH EQUIVALENTS

0.00152,038,737.240

21TRADES:

0CANCELS:

0.00 152,038,737.24Base 0.00

EQUITY

0.001,569.000

6TRADES:

1CANCELS:

0.00 181,349.11Base 0.00

FIXED INCOME

886,167.66147,705,669.580

422TRADES:

10CANCELS:

650,000.000

30,157.88 157,151,736.11Base 0.00

PURCHASE Total
Long 299,745,975.820 Base 886,167.66 30,157.88 0.00 309,371,822.46

650,000.000 TRADES: 449

CANCELS: 11
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

GLOBAL FIXED TRANSITION

Comm/Fee

September 30, 2016July 1, 2016
NHJPFUND:

Base Currency: USD - US DOLLAR

GLOBAL FIXED TRANSITION

Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO CLOSE

4,478,080.0001,541.000

59TRADES:

6CANCELS:

138,538,103.55Base 8,092.81

4,478,080.000

FUTURE PURCHASE Total
1,541.000

TRADES: 59

CANCELS: 6

8,092.81 138,538,103.55Base
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

GLOBAL FIXED TRANSITION

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJPFUND:

Base Currency: USD - US DOLLAR

GLOBAL FIXED TRANSITION

Shares/Par/Contracts

CASH EQUIVALENTS

0.00316,047,512.220

11TRADES:

0CANCELS:

0.00 316,047,512.22Base 0.00

EQUITY

0.0077,612,661.140

504TRADES:

4CANCELS:

33,160.60 119,991,587.45Base 7,476.13

FIXED INCOME

5,081,475.681,192,783,064.830

1,138TRADES:

36CANCELS:

1,092,992,154.000

25,002.17 1,309,250,653.91Base 0.00

SALES Total
Long 1,586,443,238.190 Base 5,081,475.68 58,162.77 7,476.13 1,745,289,753.58

1,092,992,154.000 TRADES: 1,653

CANCELS: 40
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

NORTHERN TRUST EMERG MKTS

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJQFUND:

Base Currency: USD - US DOLLAR

NORTHERN TRUST

Shares/Par/Contracts

EQUITY

0.00-595,378,351.610

3TRADES:

2CANCELS:

0.00 23,988.00Base 0.00

PURCHASE Total
Long -595,378,351.610 Base 0.00 0.00 0.00 23,988.00

TRADES: 3

CANCELS: 2
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Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

NORTHERN TRUST EMERG MKTS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJQFUND:

Base Currency: USD - US DOLLAR

NORTHERN TRUST

Shares/Par/Contracts

EQUITY

0.007,558.100

2TRADES:

0CANCELS:

0.00 981,260.00Base 0.00

SALES Total
Long 7,558.100 Base 0.00 0.00 0.00 981,260.00

TRADES: 2

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA EAFE INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

September 30, 2016July 1, 2016
NHJRFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,300,544.210

4TRADES:

0CANCELS:

0.00 5,300,544.21Base 0.00

EQUITY

0.0087,008,281.600

1,258TRADES:

4CANCELS:

2,782.10 981,471,317.08Base 8,888.87

PURCHASE Total
Long 92,308,825.810 Base 0.00 2,782.10 8,888.87 986,771,861.29

TRADES: 1,262

CANCELS: 4

Page 4104 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA EAFE INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJRFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.003,636,652.050

8TRADES:

0CANCELS:

0.00 3,636,652.05Base 0.00

EQUITY

0.00960,511.000

14TRADES:

0CANCELS:

197.50 7,048,931.36Base 1.31

SALES Total
Long 4,597,163.050 Base 0.00 197.50 1.31 10,685,583.41

TRADES: 22

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA LOCAL EMD INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJSFUND:

Base Currency: USD - USD

SSGA LOCAL EMD INDEX

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

SSGA MAJOR EMD INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJUFUND:

Base Currency: USD - USD

SSGA MAJOR EMD INDEX

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to October 18, 2016

PAYDEN MAJOR EMD INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

September 30, 2016July 1, 2016
NHJVFUND:

Base Currency: USD - USD

PAYDEN & RYGEL INVESTMENT MANA

Shares/Par/Contracts

******** No Activity for This Fund ********
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	Purchase & Sales Detail
	NHDF LSV ASSET MGMT-LARGE CAP VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHDG ISBI-RHUMBLINE ADVISORS
	NHDM ISBI - RHUMBLINE ADVISORS, LLC
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHDU ISBI - IRON BRIDGE CAP MGMT
	Purchases
	CASH EQUIVALENTS


	NHDX ISBI - OPUS CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS


	NHDY ISBI - SEGALL BRYANT & HAMILL
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS


	NHDZ ISBI - WLLM BLAIR AND COMPANY
	NHEB ISBI - TEMPLETON INVSNT CNSL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEF ISBI CLIENT MANAGED
	NHEG ISBI - GLOBEFLEX CAPITAL
	NHEH SSGA INTL SMALL CAP
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEI ISBI - GROSVENOR CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEJ ISBI - REAL ESTATE
	Purchases
	EQUITY

	Sales
	EQUITY


	NHEL ISBI - PRIVATE EQUITY
	Purchases
	EQUITY

	Sales
	EQUITY


	NHEM ISBI - CASH OVERLAY
	Purchases
	CASH EQUIVALENTS
	FUTURE BUY TO OPEN

	Sales
	CASH EQUIVALENTS
	SHORT TERM MATURITIES
	FUTURE SELL TO CLOSE


	NHEN ISBI - CASH
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS


	NHEP ISBI -CB RICHARD ELLIS INV
	NHEQ ISBI - ING CLARION
	Purchases
	EQUITY

	Sales
	EQUITY


	NHER ISBI - COMMONWEALTH REALTY ADV
	Sales
	EQUITY


	NHEU ISBI - RHUMBLINE ADVISERS
	NHEX ISBI - CHANNING CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEY ISBI - DECATUR CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEZ ISBI - ATLANTA LIFE INV ADV
	NHFG ISBI - WESTERN ASSET MGMT
	NHFJ ISBI - LM CAPTIAL GROUP LLC
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHFL ISBI -  COMMINGLED MBS ACCT
	NHFM ISBI - SSGA DOMESTIC EQUITY
	NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
	NHFO ISBI-RECLAIM ACCOUNT
	NHFR TRANSITION FUND 3
	NHFS ISBI-FORT WASHINGTON
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES


	NHFU ISBI - MESIROW FINANCIAL
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHFV ISBI - IVY ASSET MGMT
	NHFX ISBI - BRANDYWINE
	NHFY TRANSITION FUND 2
	NHFZ ISBI - ROCKCREEK
	Purchases
	CASH EQUIVALENTS
	EQUITY


	NHHA ISBI - MACQUARIE
	Sales
	EQUITY


	NHHB ISBI - ALLINDA
	Purchases
	EQUITY

	Sales
	EQUITY


	NHHD TRANSITION FUND 1
	NHHF LOOMIS SAYLES
	NHHG ISBI - ENTRUST CAPITAL
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHI SSGA MSCI EAFE INDEX
	NHHJ SSGA MSCI ACWI US INDEX
	Purchases
	CASH EQUIVALENTS
	EQUITY
	FUTURE BUY TO OPEN

	Sales
	CASH EQUIVALENTS
	EQUITY
	FUTURE SELL TO CLOSE


	NHHL ISBI - CRESCENT CAPITAL GROUP
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES


	NHHM MCDONNELL INV MGT
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES


	NHHN WESTERN PASS-THROUGH FUND
	NHHO ISBI - FIDUCIARY MGT ASS.
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHP ISBI - NEW VONTOBEL
	Purchases
	CASH EQUIVALENTS

	Sales
	EQUITY


	NHHQ ISBI - SSGA MSCI EAFE SM CAP
	NHHR MACQUARIE INFRASTR PRTNR II
	NHHS ISBI - ALINDA INFRASTR FD II
	Purchases
	EQUITY

	Sales
	EQUITY


	NHHU MACQUARIE EURO INFR PRT III
	Sales
	EQUITY


	NHHV LSV ASSET MGMT-INTL SM CAP VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHW CHICAGO EQUITY CORE
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHHX CHICAGO EQUITY WORK OUT
	NHHY ISBI - RHUMBLINE 1000 VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHZ ISBI - RHUMBLINE 2000 VAL
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS


	NHID ISBI - GARCIA HAMILTON ASSOC
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHIH SSGA SMALL CAP CORE
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIJ ISBI - PREMIERE PARTNERS
	NHIL SSGA EMERGING MARKETS
	NHIM SSGA MID-CAP GROWTH
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS


	NHIO WELLINGTON INTERNATIONAL FIXED
	Purchases
	CASH EQUIVALENTS


	NHIP ISBI - ARIEL MICRO-CAP
	NHIQ SSGA EME SMALL COMMINGLED
	NHIR STANDISH
	NHIS ARIEL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIU LOMBARDIA
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIV WILLIAM BLAIR EM SMALL CAP
	Sales
	EQUITY


	NHIW ASHMORE EM GLOBAL SMALL CAP
	Purchases
	EQUITY


	NHIX CRESCENT DIRECT LENDING
	Purchases
	FIXED INCOME

	Sales
	FIXED INCOME


	NHIY APPOMATTOX
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIZ ROCK CREEK
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS


	NHJA ISBI DB COLLATERAL ACCT
	Purchases
	CASH EQUIVALENTS

	Sales
	FIXED INCOME
	SHORT TERM MATURITIES


	NHJB IFM GLOBAL INFRASTRUCTURE
	NHJD SSGA RUSSELL MIDCAP CORE INDEX
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHJE SSGA RUSSELL 1000 GROWTH
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHJF SSGA TIPS INDEX
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHJG SSGA BARCLAYS AGGREGATE
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHJH ISBI SHELL ACCOUNTS
	NHJI SSGA INTER/LT TREASURY
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHJL NORTHERN TRUST EAFE SMCAP
	Purchases
	CASH EQUIVALENTS
	EQUITY
	FUTURE BUY TO OPEN

	Sales
	CASH EQUIVALENTS
	EQUITY
	FUTURE SELL TO CLOSE


	NHJM DOMESTIC EQUITY TRANSITION
	NHJN DOMESTIC FIXED TRANSITION
	NHJO GLOBAL EQUITY TRANSITION
	NHJP GLOBAL FIXED TRANSITION
	Purchases
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME
	FUTURE BUY TO CLOSE

	Sales
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME


	NHJQ NORTHERN TRUST EMERG MKTS
	Purchases
	EQUITY

	Sales
	EQUITY


	NHJR SSGA EAFE INDEX
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHJS SSGA LOCAL EMD INDEX
	NHJU SSGA MAJOR EMD INDEX
	NHJV PAYDEN MAJOR EMD INDEX

	Currency Summary
	NHDF LSV ASSET MGMT-LARGE CAP VAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHDG ISBI-RHUMBLINE ADVISORS
	NHDM ISBI - RHUMBLINE ADVISORS, LLC
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHDU ISBI - IRON BRIDGE CAP MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS



	NHDX ISBI - OPUS CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS



	NHDY ISBI - SEGALL BRYANT & HAMILL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS



	NHDZ ISBI - WLLM BLAIR AND COMPANY
	NHEB ISBI - TEMPLETON INVSNT CNSL
	Purchases
	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	DANISH KRONE
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEF ISBI CLIENT MANAGED
	NHEG ISBI - GLOBEFLEX CAPITAL
	NHEH SSGA INTL SMALL CAP
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NEW ZEALAND DOLLAR
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	DANISH KRONE
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NEW ZEALAND DOLLAR
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS



	NHEI ISBI - GROSVENOR CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEJ ISBI - REAL ESTATE
	Purchases
	EURO CURRENCY
	EQUITY

	US DOLLAR
	EQUITY


	Sales
	EURO CURRENCY
	EQUITY

	US DOLLAR
	EQUITY



	NHEL ISBI - PRIVATE EQUITY
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHEM ISBI - CASH OVERLAY
	Purchases
	US DOLLAR
	CASH EQUIVALENTS

	US DOLLAR
	FUTURE BUY TO OPEN


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	SHORT TERM MATURITIES

	US DOLLAR
	FUTURE SELL TO CLOSE



	NHEN ISBI - CASH
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS



	NHEP ISBI -CB RICHARD ELLIS INV
	NHEQ ISBI - ING CLARION
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHER ISBI - COMMONWEALTH REALTY ADV
	Sales
	US DOLLAR
	EQUITY



	NHEU ISBI - RHUMBLINE ADVISERS
	NHEX ISBI - CHANNING CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEY ISBI - DECATUR CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEZ ISBI - ATLANTA LIFE INV ADV
	NHFG ISBI - WESTERN ASSET MGMT
	NHFJ ISBI - LM CAPTIAL GROUP LLC
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHFL ISBI -  COMMINGLED MBS ACCT
	NHFM ISBI - SSGA DOMESTIC EQUITY
	NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
	NHFO ISBI-RECLAIM ACCOUNT
	NHFR TRANSITION FUND 3
	NHFS ISBI-FORT WASHINGTON
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES



	NHFU ISBI - MESIROW FINANCIAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHFV ISBI - IVY ASSET MGMT
	NHFX ISBI - BRANDYWINE
	NHFY TRANSITION FUND 2
	NHFZ ISBI - ROCKCREEK
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHA ISBI - MACQUARIE
	Sales
	US DOLLAR
	EQUITY



	NHHB ISBI - ALLINDA
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHHD TRANSITION FUND 1
	NHHF LOOMIS SAYLES
	NHHG ISBI - ENTRUST CAPITAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHI SSGA MSCI EAFE INDEX
	NHHJ SSGA MSCI ACWI US INDEX
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	BRAZILIAN REAL
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	DANISH KRONE
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	MALAYSIAN RINGGIT
	EQUITY

	NEW ISRAELI SHEQEL
	EQUITY

	NEW ZEALAND DOLLAR
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY

	US DOLLAR
	FUTURE BUY TO OPEN


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	BRAZILIAN REAL
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	COLOMBIAN PESO
	EQUITY

	DANISH KRONE
	EQUITY

	EGYPTIAN POUND
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	HUNGARIAN FORINT
	EQUITY

	INDONESIAN RUPIAH
	EQUITY

	JAPANESE YEN
	EQUITY

	MALAYSIAN RINGGIT
	EQUITY

	MEXICAN PESO
	EQUITY

	NEW ISRAELI SHEQEL
	EQUITY

	NEW ZEALAND DOLLAR
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	PHILIPPINE PESO
	EQUITY

	POUND STERLING
	EQUITY

	QATARI RIAL
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH AFRICAN RAND
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	THAILAND BAHT
	EQUITY

	UAE DIRHAM
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY

	US DOLLAR
	FUTURE SELL TO CLOSE



	NHHL ISBI - CRESCENT CAPITAL GROUP
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES



	NHHM MCDONNELL INV MGT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES



	NHHN WESTERN PASS-THROUGH FUND
	NHHO ISBI - FIDUCIARY MGT ASS.
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHP ISBI - NEW VONTOBEL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	EQUITY



	NHHQ ISBI - SSGA MSCI EAFE SM CAP
	NHHR MACQUARIE INFRASTR PRTNR II
	NHHS ISBI - ALINDA INFRASTR FD II
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHHU MACQUARIE EURO INFR PRT III
	Sales
	EURO CURRENCY
	EQUITY



	NHHV LSV ASSET MGMT-INTL SM CAP VAL
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS



	NHHW CHICAGO EQUITY CORE
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHHX CHICAGO EQUITY WORK OUT
	NHHY ISBI - RHUMBLINE 1000 VAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHZ ISBI - RHUMBLINE 2000 VAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS



	NHID ISBI - GARCIA HAMILTON ASSOC
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHIH SSGA SMALL CAP CORE
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIJ ISBI - PREMIERE PARTNERS
	NHIL SSGA EMERGING MARKETS
	NHIM SSGA MID-CAP GROWTH
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS



	NHIO WELLINGTON INTERNATIONAL FIXED
	Purchases
	US DOLLAR
	CASH EQUIVALENTS



	NHIP ISBI - ARIEL MICRO-CAP
	NHIQ SSGA EME SMALL COMMINGLED
	NHIR STANDISH
	NHIS ARIEL
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	THAILAND BAHT
	EQUITY

	UAE DIRHAM
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	BRAZILIAN REAL
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIU LOMBARDIA
	Purchases
	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	BRAZILIAN REAL
	EQUITY

	JAPANESE YEN
	EQUITY

	MEXICAN PESO
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIV WILLIAM BLAIR EM SMALL CAP
	Sales
	US DOLLAR
	EQUITY



	NHIW ASHMORE EM GLOBAL SMALL CAP
	Purchases
	US DOLLAR
	EQUITY



	NHIX CRESCENT DIRECT LENDING
	Purchases
	US DOLLAR
	FIXED INCOME


	Sales
	US DOLLAR
	FIXED INCOME



	NHIY APPOMATTOX
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIZ ROCK CREEK
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
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